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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 Percezntage ’ Securitie: Lending T05ta| Perce6ntage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.........ocvvieirirerierieieie e 000 506,337,990 | ... 20.1 |.........506,337,990 | ...cceoovrerererererns [ e, 506,337,990 | ............. 20.1
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | ........... 16,240,000 | ............... 06 |........... 16,240,000 | .oovveeeererereeeeeenes [ eeereinne 16,240,000 | ............... 0.6
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNtEEM............cceveueveveeeececreeeeeeeee e | eoveeeeereeeeeeenenens | ceerereieninans 0.0 [ oo | e | e, [V — 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed............ccocueveveveieiereeeee e | e 73,126,414 | ............... 2.9 |, 73126414 | oo | e, 73,126,414 | ............... 2.9
1.06 Industrial and Miscellangous..............cccceveveeecrereeeereeieeeceeens | e 1,652,207,536 | ............. 65.6 |...... 1,652,207,536 | ..covevererererereecerens [ e 1,652,207,536 | ............. 65.6
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........cccevreiererersieresesesesesenenssessens | veene 2,247,911,940 | ............. 89.3 |..... 2,247,911,940 | oo, 0f... 2,247,911,940 | ............. 89.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccccoererrerereierieiiesiees [ eresieseeeeeieenees | cvveivsieienns 0.0 | oo | e | e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........cceveievvieiieieeseeseisiseiseeseisssensnns | evveseissiesissessienans (0] 0.0 [ oo (U1 (U1 (0] I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... v 259,582,606 | ............. 10.3 [.........259,582,606 | ......covvrererernrans | eerrrines 259,582,606 | ............. 10.3
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total COMMON StOCKS......corverrerrrirrrieinieieieieeeee e c0reern259,582,606 | ... 10.3 |.........259,582,606 | .....cccccovrrrrrrrrnns 0 (... 259,582,606 | ............. 10.3

4. Mortgage Loans Schedule B):
4.01 Farm Mortgages.......
4.02 Residential Mortgages
4.03 Commercial MOMGagES. ..........cvuruuremeerieieineinreneineeneeseeneineeneinsenees | eensensinsinssssssssessnsnns | evensennennns 0.0 [ o [ | e (01 I 0.0
4.04 Mezzanine Real Estate LOans..........ccccoevirnienennnnnennennenns [ v | cviveninenns 0.0 | oo | e | e (01 I 0.0
4.05 Total Valuation AlIOWANCE...........cccvivririeririeeireieieinieieieinieisneiens e | cerisesninenns 0.0 | oo Lo | e [ I 0.0

4.06 Total Mortgage Loans..........ccoceuvireuniieiniieiniieieieieeeeissiessiessieen | coveieiieiesieseseienees (01 I 0.0 | o [0 I (O I (01 I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY...........ccccvevrievreeireieieeieeneeies [ e
5.02 Properties Held for Production of INCOME.............ccccevevrievicviies [ o
5.03 Properties Held for Sale

5.04 Total Real EState......cccovierciiecescece s

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

6.01 Cash (Schedule E, Part 1)........cccoieirinierinnirninnenineinieinns [ e O e [ | e (01 I 0.0
6.02 Cash Equivalents (Schedule E, Part 2)..........c.cccoveuvvenevnenenneenes | vvereriens 3,834,711 2| 3834711 [ | e 3,834,711 | oo 0.2
6.03 Short-Term Investments (Schedule DA)..........ccoooevninvinvninnns [ o 6,855,558 B 6,855,558 | ..o | e 6,855,558 | ..ccovinnnas 0.3

6.04 Total Cash, Cash Equivalents, and Short-Term Investments....... ..10,690,269 10,690,269 | ...cocoovevvveveeennn 0 e ..10,690,269
7. Contract Loans...........ccc....
8. Derivatives (Schedule DB)....
9. Other Invested Assets (Schedule BA)..........ccoovrrrenenenenenenenens | corenereneneneneneins O e [ | e 0
10. Receivables for SECUMLIES..........cviiiirriirrrsssrisisineenenenes | e O [ Lo | e 0
11. Securities Lending (Schedule DL, Part 1).........ccocveureneineeneneenenenenens | v, O e [ XXX i | e, XXX
12. Other Invested Assets (Page 2, Line 11)......cccvirenennnnnnieniens Lo 0 i [ | s 0
13. Total Invested ASSELS............c.cccucvevveerieeeerceeeeeceeeeveeeeceerenevees | e 2518,184,815 0]....2518184815 | .......c.ceeeel0 | 2518,184,815
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

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

© o N o

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

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

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

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

© o N o

10.

1.
12.
13.

> w N

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0

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

ACCIUAL O GISCOUNL. .......coceiviteiiectcte ettt ettt ettt bbb bbb s s et e s s s e ebebes st e s et et s s sese b et et s s e s et et s s s ae s e s e s e s b as s e bt e st et et ettt snsesebe b s s e setetesssananta

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiiieiieect ettt b bbb bbbttt 0

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt 0

Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.......cocuiieiiciiece sttt bbbttt bbb es

10.2 Totals, Part 3, COUMN 1. ..ot 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
Deduct total nonadmitted amounts............ccocvevrevreereenienieniniinen.
Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........ccciuiiiuiiiieiee ettt ettt bbb a bbb bbbt s bbb s 2,258,130,831
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt s bbbttt s 2,163,030,847
ACCTUBL OF GISCOUNL.......cevveesiesis iR £EEEbbn 2,647,218
Unrealized valuation increase (decrease):
4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb (3,486)
4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes
4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses 51,955,483
44 Partd, COIUMN ...ttt (11,968,227) 39,983,770
Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c.ciiiieiieiieictsicsi st s bbbt bbbt bbb bbb bbb bbbt sttt 57,952,132
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ciriiriiineiee et 2,004,804,332
Deduct amOrtiZation Of PrEMIUM. ...........ciieiiieiiie ittt et s et s bbb s b et s bR b s s bt b bbbt bbbt 9,445,920
Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee
8.2 Part2, Section 1, COlUMN 19.. ...
8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee
8.4 Partd, COMUMN 15......cuiiiiieiee e 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN M4
9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee
9.3 Part 2, SECtion 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cceveveiiveieicericcecscse e
Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7T+8-0+10)........ccuriuriiriiniiniiniiee e 2,507,494,546
Deduct total NONAAMITIEA @MOUNTS...........cviiieieieiee s
Statement value at end of current period (LINE 11 MINUS LINE 12)........oo ittt s bbbttt ntes 2,507,494,546
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........cooevvmverrvcns | woverereerirnceens 506,337,990 | ...covvrvrercrinne 519,677,539 | ..coovvrrirrirnne 505,739,750 | ...vorcrerncrennn. 507,410,000
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 506,337,990 | ..o 519,677,539 | ..o 505,739,750 | ..cocovvircrinnn. 507,410,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 16,240,000 | ...coovvcverannae 17,698,677 | .o 16,240,000 | ...cooverirnanes 16,240,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...713,126,414 ...76,148,387 ...90,464,751 59,414,776
Industrial and Miscellaneous, 8. United States ..1,544,295,506 ..1,601,361,433 ..1,546,519,969 1,535,221,829
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 73,473,444 78,221,551 73,565,495 73,662,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...34,438,586 ...36,105,661 34,657,822 34,049,000
11. Totals......ccoocoe. ..1,652,207,536 ..1,715,688,645 1,654,743,286 ..1,642,932,829
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,247,911,940 | .oovvrvcnnnnns 2,329,213,248 | ... 2,267,187,787 | c.ovvvvvvcnnne 2,225,997,605
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. United States..........cocvverercreres | woervrnerenerinenes 258,964,079 | .....ocevvereneen 258,964,079 | ...cvovvvieen 81,856,312
Industrial and Miscellaneous (Unaffiliated) 21, €anada......cccoevrverieieireieienens | e 618,527 | oo 618,527 | oo 140,382
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 259,582,606 | ......cocooenirenn: 259,582,606 | ......cocorrririnnn 81,996,694
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | oo 259,582,606 | .......ococenenenne 259,582,606 | ......cocorrrvrirnne 81,996,694
26. Total StoCkS..ouuurummrsmmssssnans | covecriiiciis 259,582,606 | ......cooceerneenes 259,582,606 | .....coovrueirrernn 81,996,694
27. Total Bonds and Stocks...... | ..ccccccveveene. 2,507,494,546 | .......cooevenue 2,588,795,854 | ......cccouveen. 2,349,184,481

S104
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN 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




90IS

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

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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
417,327,907 458,530,123 138,826,459 761,429 |.... 1,015,445,918 908,938,008 333,496,280 681,949,638
50,941,350 |.. 422,388,475 |..........133,249,512 | .. ..606,579,337 | ... 423,384,784 |... 491,178,687 |...........115,400,650
....36,936,448 |... ....12,586,323 |... 14,674,441 22,262,007
.101,391 113,917
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)......426,965,403 |........... 923,471,336 |........... 263,452,119 | ..ovvvvrrnn. 761,429 | oo (U (I 1,614,650,287 | ....oovvvvvrvrrneen 715 [ XXX [ i Y., CHTRIN IR 932,700,649 |.......... 681,949,638
50,941,350 422,388,475 |........... 133,249,512 | oo (U (0 O (O I 606,579,337 | .oovvvvrrierrnnnnn28.9 [ XXX i [ i ) 0.0, G IR 491,178,687 |........... 115,400,650
16,999,421 .20,582,151 ....36,936,448 ...14,674,441 ...22,262,007

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

Total Bonds Prior Year

........... 423,568,172

5,773

..40,870,132 | ...

........... 793,538,198

307,711,659 |.

........... 392,086,864

...40,298

74,802,993 |..
12,586,323 |..

1,609,433,482
...423,384,784

........... 964,903,483

..320,177,287 | ..

........... 644,529,999
.103,207,497
...12,586,323

1,101,298,083

12.8 Line 12.7.a5@ % 0f COl. 9. ..o | v 22.7 ...53.8
13. Total Publicly Traded Bonds
131 NAIC Tttt essenns | censenies 159,257,781 |....cceec. 577,746,016 | ........... 195,684,781 | cooovvveieeeeen 12,077 [ [ e [ v 932,700,649 | ..coovvvrrerennd1.3 | ..964,903,483 | o 472 | 932,700,649
............. 30,737,843 | ...........347,146,902 | ...........113,293,942 v 491,178,687 reennn 491,178,687
6,999,421 7,675,020 ... 14,674,441 . ....14,674,441
34,960 101,391 | o000 | el 113917 | 0.0 | e 101,391
......................................... 0
......................................... 0
13,7 TOAIS. .o snntennes | creesennees 197,003,670 |........... 932,602,898 1,438,655,168
13.8 Line 13.7 as a % of Col. 7..... B48 | 215 | 0.0 | 00 | 00 | 100.0
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvveevee | covveeeeeeceieceec 87 | i A3 el AT | 0.0 | 00 | 0.0 | 63.7
14, Total Privately Placed Bonds
141 NAIC Tttt sesssenes | cnnsenies 267,707,622 | ........... 345,725,320 |.....couu... 67,767,338 | oo 749,358 | oo | eeveeineineieessisieeenes | ceeeeeeens 681,949,638 | ...coovveririnnes 30.2 | 644,529,999 | ..o 315 | XXX e [ 681,949,638
............. 20,203,507 |.............75,241,573 | .............19,955,570 veeeenn 115,400,650 veneennn 103,207,497 veeeeenn 115,400,650

12,907,131

..9,354,876 |..

..12,586,323

...22,262,007

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

287,911,129 | ...

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

Includes $.....819,612,295 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

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

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §..........
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....10,355,523;

NAIC 2§.......... 0;

NAIC 3

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

E 0; NAIC4S..... 0;

NAIC5S...

0y NAICBS....

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

SCHEDULE D - PART 1A - SECTION 2

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

1.02

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

509,837

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 OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 8,498,715 | .........449,947,404 | ...........51,391,836 |...cccoommrmrmrnrinns [ e | veree e XXX | 10000000.509,837,955 | o226 [ 683,863,211 | ..ocvovvvreeennn 334 | o 509,837,955

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

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

................. 323,287

.164,162 |.
..651,332 |.

.............. 5,511,056
..181,496
.10,939,711

............ 65,268,668

.164,162 |.
7,693,584 |.

..1,138,781

............ 14,993,809

......... 73,126,414

.0

601

6.02
6.03
6.04
6.05

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

............ 94,825,814

.36,600,975 |.
148,379,286 |.
195,471,228 |.

527,253,674

...29,804,336 | ...
..212,508,489 |...
..131,969,210 |...

.......... 586,268,678
..... 80,974,314
...333,143,472
.344,636,568

.......... 669,211,552

8,842,664 |.

61,396,583 |.

155,926,660
...58,439,739
423,554,674
.181,691,222

.......... 475,277,303

901,535,709

1,345,023,032

.......... 839,450,799

819,612,295

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN 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

1101
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

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

.......... 103,647,816
.36,765,137 |.

.......... 991,242,340

...29,804,336 | ...

.......... 155,926,660
. ...58,439,739
.......... 423,554,674
.......... 181,691,222

12 01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

224,624

.......... 113,022,318
............ 31,034,222
............ 95,762,618
919 |.

....... 1,095,155,520
............ 18,168,031
............ 18,912,856

152,958,280 |.

.......... 180,487,425
............ 62,987,779
.......... 325,170,327
.191,678,288

... 760,323,819

13 01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

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

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

.......... 874,141,296
.............. 4,744,682

...952,547 | ...

437

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.

............ 19,992,
.32,700,
148,379,
.86,839,

670

155 |.
286 |.
018 |.

18,832,946

..679,930 |.
162,666,899 |.
14,898,009 |.

.......... 155,926,660

..... 58,439,739
...423,554,674
181,691,222

.......... 155,926,660
...58,439,739
423,554,674
.181,691,222

433,874,024 | ...

97,077,784

.18
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS ACUINEA. ...........ovirrueiiecieieice st sese st snses | saetsssssesessesessssnsesessesesessnsesessnsenas 6,903,381 | oo 8,903,381 | ..ottt etenes | etete ettt ettt ettt ettt ettt ettt tetetetetatas | ereseseseseseaeseaeaee et et ea et et et et et et es et et et et eseteteseretas
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 GISPOSAIS..........c.vuewureiurirrieiririeieireisere ettt sese s snsesseenes | eesesesseesessssesseesetessessaeese s eesesseeseeantessenn 0 | eorreeisiet ettt enaes | ebesetes e ettt e eae s st ses e se st et ebesnsesesanne | Shetssesesesete s s et et s s R et s se ARt Rt et ne s s s st eResns | etesssetbns et et et ee st s ettt e s s bt et n st s s tene
7. Deduct amortization Of PrEMIUM............euriiriricisrie ettt s s bt | eeestessessstessesesessessesesess s snsenseenean AT,823 | oo R T O O BTSRRI
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)........cccvriuririrrienininniinis | v 6,855,558 | .ovreveieieieie 6,855,558 | ..uvieiriieieeiee e 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.euiiieiiisiieiierssieserssesssssesssessessesssesss | eossessessssssessessssessesssssssessasssassans 6,855,558 | ..o 6,855,558 | ...cocvieieeeeeeeeeeee e (O O [0 P 0




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

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........oruriirerirrirreeeineeneere s issesssssssee st sssssssssessssssssessessessnes | ssesssssssssssessasssssnssesssssssssessessnssnssessessnnes 271,309 | oottt etennes | erereeee e 271,369 [ oo s
2. Cost of cash eqUIVAIENES ACQUITEA............c.cuieiciiisie ettt ettt sesse s ss s s | sressessesssssssesssssnsesessnsessessssesssnesees s 2O258 188D | titiiteiiiiieteee et 288,473,779 | oo 4,345,072
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbbttt | Seb bbbt 15,846 | ..o 15,846 [ ..ot | S 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. .......curerrerieeerresresresseeeeisesssessesssesessssssse st essesssesses s st s ses st esssessessess st sssessessessaessessessanssnssessass | 1essessosssssssssssosssessessessaesssssnssassanssessessassnssnssnn 208 | oo 208 [ 1ottt ettt tens | srersese sttt ettt sa e snaa
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviuieieeicisite ettt b bbbt bessesans | sbebsesssssssssesssesses s ssbes s s bn s s e bsnsaen 289,271,563 | ..o 284,989,868 | ..o 4,281,895 | ..ot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceveiirrireieiiiiieieeissieieiseiesieiens | sesiesssiesisssses bbb nae 3,834,711 | s 3,499,965 | ..o s 334,746 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 3,834,711 | oo 3,499,965 | ..ot 334,748 | oo 0
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN |NSURANCE 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 NORTHWESTERN 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 | ....co0verr.9,819,065 [ .oocoreernreeiricrins | cerveinne 105,217 | oo | e | s 1.625 |..... 2.747 |FA......| 55214 | L 162,500 | 07/10/2018. | 08/31/2022.
912828 5P 1 |US TREASURY NOTE.......cccooeiiiiirinrinniinnicciieninsisssssisssssenissienssns | vnnes | oo | eenvennonee | TA i | i 5,045,508 |...107.855 | .............. 5,392,750 | ..ccvvennees 5,000,000 (8,978) | covovervirrinci | e | e 2.875 | ... 2677 {MN......| ... 12,637 | ........ 143,750 | 12/18/2018. | 11/30/2023.
912828 5U 0 |US TREASURY NOTE... ...10,010,547 |...107.320 ..10,732,000 10,000,000 (2,098) | c.oooverrrirrinneien | e | s 2,625 |.... 2.602 |JD....... ceevrerneenn 128 | i 262,500 | 01/23/2019. | 12/31/2023.
912828 6F 2 |US TREASURY NOTE... rernenn 14,897,078 |...110.836 | .. ..16,403,728 | ... 14,800,000 | ....ocee0 14,873,650 | ..ooovvrrrirrirciins | e (13,354) | ..veveererrieinnes [ eorereneerenisseinens [ v 2500 |...... 2.396 |FA....... v 125,718 | 370,000 |03/26/2019. | 02/28/2026.
912828  6R 6 |US TREASURY NOTE.......cccomiiirmirrinrneirernsinsisnrssissssnssenssssssesssnssssenses | nennee | oo | evevenveneee | 1A v | v 500,781 |...106.801 | ..coovvivrrnns 534,005 | ...ocvvvrrinnnn 500,000 (154) 2250 |...... 2.216 [AO..... | vooveerenn 1,927 | e 11,250 | 05/21/2019. | 04/30/2024.
912828 6X 3 |US TREASURY NOTE... ...109.141 ....2,728,525 ...2,500,000 | . 2,536,337 (6,334) | cooooverrreineinn | e | s 2125 |...... 1.841 [MN......| v 4,670 | e 53,125 | 06/25/2019. | 05/31/2026.
912828 6Z 8 |US TREASURY NOTE... ..105.379 | .. ..69,339,382 | ... .65,800,000 | ........... 65,889,304 |........ (25,130) [ +.vvvevererrrrirnes [ e [ e 1.750 |...... 1.709 [UD..ccces | v 3,181 | 1,151,500 |09/03/2019. | 06/30/2024.
912828 N3 0 |US TREASURY NOTE. 103973 | e 15,695,950 | ............ 15,000,000 | ........... 14,861,005 | ......... 66,939 | ... | e | e 2125 |...... 2.604 [JD....... | vorrrreennn881 | 318,750 | 03/05/2018. | 12/31/2022.
912828 N8 9 |US TREASURY NOTE... ...100.091 ....5,004,550 ...5,000,000 | coooereernnid,998,751 | oo | e 14832 | i | e [ s 1.375 | ..... 1672 [UJ....... o .......68,750 | 02/24/2017. | 01/31/2021.
912828 P4 6 |US TREASURY NOTE... ...106.336 | .. ..26,584,000 | ... .25,000,000 ATTBA3 | s | e | e 1.625 |..... 2445 |FA....... - 406,250 |03/21/2019. | 02/15/2026.
912828 TY 6 |US TREASURY NOTE. 2102781 [ 5,139,050 | coovvvernens 5,000,000 (VX Y4 ) ISR RN P 1.625 |..... 1572 [MN......| «.........10,549 | ......... 81,250 | 11/26/2019. | 11/15/2022.
912828 VS 6 |US TREASURY NOTE... ...106.141 ....4,468,536 4,210,000 | .ooieernnd,321,018 | i [ i (41,268) | ...ooonevvrirninns [ [ 2.500 |...... 1470 [FA.....| ......39,755 | ....... 105,250 | 07/15/2016. | 08/15/2023.
912828 W7 1 |US TREASURY NOTE... ..106.234 | .. ..29,957,988 | ... .28,200,000 63,584 | ..o | e | e 2125 |...... 2.372 |MS......| .......153,105 | ........ 599,250 | 04/23/2019. | 03/31/2024.
912828 YW 4 |US TREASURY NOTE.......coconiiimrrrmrineiserisnisnnsensesisesssssssssssssssssssessans | ooenens | oo | sevvmerine | T civiiviinnins | e 13,512,129 |...1102.914 | ............ 13,893,390 | ..ooovvennee 13,500,000 (GRS ZL2) ) U IR P 1.625 |..... 1.593 [UD..oover | v 10,246 | ..o 219,375 | 01/13/2020. | 12/15/2022.
912828 YY 0 |US TREASURY NOTE... ..10,057,031 |...105.918 ..10,591,800 10,000,000 (10,683) | oo | e | s 1.750 |...... 1.630 |JD....... . .175,000 |01/14/2020. | 12/31/2024.
912828 ZC 7 |US TREASURY NOTE... ...10,300,391 |...103.512 ..10,351,200 10,000,000 BT824) | oo | e | s 1.125 | ..... 0.510 03/16/2020. | 02/28/2025.
912828 ZM 5 |US TREASURY NOTE... .9,990,625 |...100.023 ..10,002,300 10,000,000 2,969 | oo [ [ 20000125 [ 0.173 05/19/2020. | 04/30/2022.
912828 ZT 0 |US TREASURY NOTE. ...99.793 9,979,300 .10,000,000 3,364 | oo [ e [ 0000.250 [ 0.309 06/02/2020. | 05/31/2025.
912828 ZU 7 |US TREASURY NOTE... ...100.250 ..10,025,000 | ... 10,000,000 (1,057) | oo | eerverreeinseinneinns | 0000250 | oec 0.230 06/16/2020. | 06/15/2023.
912828 ZW 3 |US TREASURY NOTE. ...99.727 ..59,836,200 | ... 60,000,000 TA30 | oo [ v [ 0000.250 [ 0.278 07/28/2020. | 06/30/2025.
91282C AB 7 |US TREASURY N/B NOTE ....99.688 ..24,922,000 .25,000,000 (3,758) | cvvvvereereriveins | cereererneernsninseinns | 000000250 | oece 0.213 08/18/2020. | 07/31/2025.
91282C AG 6 |US TREASURY N/B NOTE.... ...100.004 ..50,002,000 50,000,000 TATT [ v 200125 | 0.133 .. | 09/21/2020. | 08/31/2022.
91282C AK 7 |US TREASURY N/B NOTE.... ...99.922 ..14,488,690 14,500,000 1,085 [ v [ e [ 00,125 |, 0.152 . | 09/28/2020. | 09/15/2023.
91282C AR 2 |US TREASURY N/B NOTE ...100.012 ..25,003,000 .25,000,000 928 | oo | e | 2000125 | 0.161 11/23/2020. | 10/31/2022.
91282C AW 1 |US TREASURY N/B NOTE.... . ...100.273 ..10,027,300 10,000,000 . (363) | cvvvneererierireens | e [ 000,250 [ 0.214 11/23/2020. | 11/15/2023.
91282C  AX 9 |US TREASURY N/B NOTE........ccommremmrrrnmrrerinsesneessrsssssessesesseesssssssssens | sveees 5,500,430 |...100.008 ....5,500,440 ...5,500,000 5,500,428 (1) ] ceereeeremrmneirnee | verrneenenisennenns | 2000125 | 0.121 12/29/2020. | 11/30/2022.
91282C  AY 7 |US TREASURY N/B NOTE......cccsiimirermrinrinninnrsinssesssssseesssssssssesssssssssens | connens R . .9,963,672 |.....99.938 | .. ....9,993,800 | ... .10,000,000 | ... 9,964,015 |......... 343 | e e [ 00,0625 | 0.678 12/03/2020. | 11/30/2027.
91282C  AZ 4 |US TREASURY N/B NOTE........ccomirrmmrrmerierineseessssssssessesesseesssssssnsens | svvnees [P A e | s 39,925,781 |...100.117 | .ovvvrnecs 40,046,800 | ........... 40,000,000 | ........... 39,926,865 |......... 1,084 [ .o [ e [ 0.0.375 |, 0.413 12/22/2020. | 11/30/2025.
91282C  BA 8 |US TREASURY N/B NOTE........cccooovviriiniiiniiniinriisississiesisesessissiinns | cviees .. 11,784,789 |....99.875 ..11,785,250 .11,800,000 ...11,784,845 56 | v [ v [ 2000125 [ 0.169 12/24/2020. | 12/15/2023.
91282C  BC 4 |US TREASURY N/B NOTE.......ccuiimimimnnimisnisnesssnssnissrsssnsssessesssnssssnsens | sesens iE . 1,099,957 |...100.055 | .. ...1,100,605 | ... ...1,100,000 | .... 1,099,956 | ...veivrnininirnnns [ [ | | 000,378 | 0.376 . A1 . | 12/30/2020. | 12/31/2025.
0199999. U.S. Government - ISSUET OblIGAtIONS. .........evrureusiiserserisseissesississsrs s . 505,739,750 XXX [ s 519,677,539 | ...cceo.. 507,410,000 | ......... 506,337,990 | ..ovveiriiiinninad [ I 279,361 | oo (U] I 0 XXX XXX | s 726,59 | ... 4,291,000 XXX XXX
0599999. Total - U.S. GOVEIMMENL............covvvrereiriiieiieieiese e 505,739,750 XXX | s 519,677,539 | .......... 507,410,000 | ......... 506,337,990 | ...ociiriiriinnnnd [V I 279,361 0 0 XXX XXX | e 726,59 | ..... 4,291,000 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
882724 RD 1 | TEXAS STorserses [ [ Lo [1AFE [ o, 16,240,000 | ..108.982 | .......... 17,698,677 | ..o 16,240,000 | ..........16,240,000 | ....... 2.076 |.....2.276 | AO..... 162,223 | 04/08/2020. | 10/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........c.coconiinne: . ...16,240,000 XXX ..17,698,677 16,240,000 0 0 0 0| XXX XXX XXX 162,223 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)............oveverrrurunrerinrenrisiseieississeisieesneas ...16,240,000 XXX . . 17,698,677 | ... 16,240,000 | . 0 0 0 0 XXX XXX XXX 162,223 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
03444R AB 4 | ANDREW W MELLON FDN.......cooouiimrirnrireerenieenerssnssnsssensssessessssssnens | seenees - ...15,000,000 |.....99.894 ..14,984,100 115,000,000 | ..ereeers 15,000,000 | vovoerurenieneniens | errrererneinsninenies | eeeneesenineinenes | oo | e 0.947 |...... 0.947 |FA....... R 07/22/2020. | 08/01/2027.
167593 QN 5 |CHICAGO IL O'HARE INTERNATIONA e | o 114761 ....5,445,409 4,745,000 | ...........5,142,451 | oo | e (B4,712) [ oo | e [ e 5.000 |...... 2,773 | U....... .118,625 | 04/16/2020. | 01/01/2032.
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249182 LA 2 |DENVERCITY & CNTY CO ARPT REV.....c.ovvviiieiiciieneinnisseensssissinnins | ceveens 1.FFE. ..10,939,250 |...126.159 ..11,985,105 ...9,500,000 ...10,812,086 (127,164) | oo [ e | e 5.000 |...... 2.790 |JD....... .39,583 | ........ 475,000 | 04/01/2020. | 12/01/2027.
592647 GB 1 |MET WASHINGTON DC ARPTS AUTH......ovvurimrerrnrmerierineesnensssesesssens | eeens . ...130.767 | .. ...7,636,793 | ... ...5,840,000 | .... 7,098,554 |... veve | erreeernee(BT,825) | oo | e | s 5.000 |...... 2.270 |AO...... 73,000 | .. 146,000 | 04/23/2020. | 10/01/2030.
59333P  G9 3 |MIAMI-DADE CNTY FLuotuiiiiiiriiiniiieiiesieeessesississssesseses s ssssssesees | sevia . 14691 | 5,734,550 | ..oovvenne. 5,000,000 | .oocvvnees 5,431,514 | oo | i (70,486) | ...vvvovereeerrrines [ e [ e 5.000 |...... 2570 [AO...... | woovrennc 62,500 | ........ 125,000 | 05/06/2020. | 10/01/2028.
60416S KD 1 |MINNESOTA ST HSG FIN AGY....coouivirrimirererinirierierisssesseissssensenesssenns | sevee 2,778,914 | ...105.306 ...2,711,630 ...2,575,000 12,683,951 | oo | e (17,605) | ..ovevereririeines [ e [ v 4.000 |...... 2.099 |J....... ceevener:51,500 .103,000 |07/31/2015. | 01/01/2041.
61212R 4G 8 |MONTANA ST BRD HSG.......coovierriririerierireessenisssssessesssssssessssisssssens. | svenees . . 1,125,967 |...103.320 | .. 1,131,354 L ...1,095,000 .1,106,633 () ISSURTIIO IVTRPRIN BN 3.500 |...... 2.874 | JD....... 3,194 | .......38,325 | 08/29/2013. | 12/01/2044.
71883M KV 5 |PHOENIX AZ CIVIC IMPT CORP ARP ..ottt | e [ 2 1EFE s | s 4,820,159 |..124.414 | .............. 4,908,132 | ..ovvvrnee 3,945,000 )| TN EOTRRIRT PR 5.000 |...... 1.640 |Jd.ois | 098,625 | i 98,625 | 06/23/2020. | 07/01/2029.
91412H  FG 3 |UNIV OF CALIFORNIA CA REVENUES........cciiiiniimninssissniisnissessnissines | senens N I 1.CFE i | v, 13,281,576 |...115.314 ..13,318,767 11,550,000 . ) NN [T I 3.349 | ... 1514 [ | 00 193,405 | oo, 09/25/2020. | 07/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 65,841,207 XXX ..67,855,840 | ... .59,250,000 | .... . (476 (014%) ) I (] I 0 XXX XXX XXX | .......700,409 | ..... 1,104,575 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C  MS 0 |FNW 2002-W1 2A.............. | ....... || ........... 4| 1.BFE. i | v 173,169 |...100.620 ...165,797 ..164,776 ... 164,162 |......... 2,682 | oo s [ 5501 |..... 5.600 | MON... .9,162 | 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . 173,169 XXX ..165,797 ..164,776 ....164,162 0 2,682 0 0 XXX XXX XXX .9,162 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agenci and Authormes of Governments and Their U.S. Polltlcal Subdivisions - Commerclal Moﬁgage-Backed Securities
3137AH 6D 5 |FHMS 2011-K015 X110 14,289,127 | ...... 0.537 ...684,540 | e 594,962 | ...vverrrrerriiienns | e (1,717,656) | covvoooverrriiens [ v [ ceeene 1.601 |....34.112 |[MON... | ......170,073 | ..... 2,109,828 | 02/12/2014. | 07/25/2021.
3137FB  BZ 8 |FHMS 2017-K068 X110 crevrereneesssnsnssesssssssssssensssensns | oonees | oo | ceerveerenid | TAFE s | i 3,437,963 | ... 2.637 | .. 2,467,384 . 2,343,393 | oo | i (344,682) | ...coovereercrinee [ e [ 0429 |..... 3.605 [MON... | ..........33,444 | ...... 467,333 | 10/19/2017. | 08/25/2027.
3137FE. BS 8 | FHMS 2018-K072 X1 10.....cvvieriereseissenisninsnssnsseesssnsssnsssnssnssssssssssssssnns | evvnnee | oo | evsenenned | TAFE i | 00000...6,723,285 | ... 2.361 | s 4,974,826 | ..o | s 4,755,229 | .o | e (685,592) | ..vvveveneerieninne [ e [ 0.366 | ...... 3.370 [MON...| .........64,350 | ........ 908,887 | 01/24/2018. | 12/25/2027.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 24,450,375 XXX ....8,126,750 7,693,584 | ..o | (2,747,930) 0 0 XXX XXX XXX | .......267,867 | ..... 3,486,048 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS...... ... v ireirssriinrisiesssnississerssssssenssssesenssssessssssnsssens | osseneees 90,464,751 XXX ..76,148,387 59,414,776 L 73126414 |0 | (3,221,327) | covovvvererirnnns 0 s 0] XXX XXX XXX | ........969,031 | ... 4,599,785 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  JX 1 |AT&TINC 7,488,900 |...106.586 | .. 7,993,950 7,500,000 7,489,708 808 | .voeveereeriieni | ervverrierieseinnies | 00000 2.300 oo 2.323 05/21/2020. | 06/01/2027.
00287Y BZ 1 |ABBVIEINC.......ccoormrrmnece 4,995,550 |...107.198 | .. ....5,359,900 ...5,000,000 4,996,416 BAT | oo | e | 2002600 e 2.619 11/12/2019. | 11/21/2024.
00287Y CS 6 |ABBVIEINC......cccoovurrnec 5,197,200 |...103.132 | .. ....5,156,600 ...5,000,000 5,123,121 | e | e (74,079) [ oveovvrvrerines [ v [ 2003450 | oo, 1.060 05/14/2020. | 03/15/2022.
015271 AM 1 | ALEXANDRIA REAL ESTATE EQUIT. .1,998,660 |...110.040 2,200,800 2,000,000 11,999,237 223 | coooerveeieeeisnees | erviverieeiisseiesniens | 00000 4.013 06/12/2018. | 01/15/2024.
025816 BY 4 | AMERICAN EXPRESS CO 5,174,550 |...102.553 ....5,127,650 ...5,000,000 5,084,397 | .o [ e (90,153) [ 1.veverrverrnnrnens | vvvveereriverisennirens [ 0003700 [ i, 1.461 03/03/2020. | 11/05/2021.
02665W DC 2 |AMERICAN HONDA FINANCE.......c.ccoovivimririeierinsrienienessesessessnienienes 4,998,150 |...103.404 ....5,170,200 ...5,000,000 4,998,813 554 | oo | e | 0002050 | e 2.062 09/05/2019. | 01/10/2023.
03027X AG 5 |AMERICAN TOWER CORP o .3,541,074 | ...112.954 3,665,357 3,245,000 .3,495,299 (B5,775) | oo | e | 2004000 e 2.059 03/10/2020. | 06/01/2025.
03027X BB 5 | AMERICAN TOWER CORP.........cccevvuirierirrerieinnieriesieseseesesssssssesinenes | sevee - 7,478,925 |...102.211 ....71,665,825 ...7,500,000 7,481,170 2,245 | oo [ [0 1300 [ 1.355 06/01/2020. | 09/15/2025.
032654 AS 4 | ANALOG DEVICES INC......cevuiverierireireesseissriesiessssessssissssssessesssneess. | reeens - 4,974,800 |...109.124 ....5,456,200 ...5,000,000 4,978,104 3,304 | oo [ s [ 202,950 [ 3.060 04/06/2020. | 04/01/2025.
036752 AJ 2 |ANTHEM INC.....coiiiiiiirirrieisnrcienisieee it nsssessessssissssessnes. | cessns e .7,196,070 |...106.934 | .. ...7,485,380 | ... ...7,000,000 | .... 7,169,196 | ......... (26,874) [ ..o | v [ 002,375 [, 1.740 04/30/2020. | 01/15/2025.
03835V AD 8 [APTIV PLC....oiiieieiciineiiiieniesiseessessssse et ssesssessssssssssinns | avesen w2 | 2B FE i | e 2,294,920 |..115.241 | ..ovcvoneee. 2,304,820 | ..ovvvenneen 2,000,000 | . 2,280,883 | ..o | e (14,037) [ ovvveerevinernes [ e [ 204250 | o, 1222 09/30/2020. | 01/15/2026.
052769  AD 8 | AUTODESK INC......oovurirrririireiineineisesiesesessssissssssssessssessssssssssssssenes | oseens - ...10,390,300 |...114.339 ..11,433,900 10,000,000 210,242,918 | | (52,318) [ ..o [ e [ 4375 | 3.746 01/25/2018. | 06/15/2025.
053332 AZ 5 |AUTOZONE INC.....coooivrriririerieseneetenisseesessessiessesssseesessssssensenssesesns. | eeens - ..118.410 | .. ..11,841,000 | ... 10,000,000 | .... 9,993,396 |... 96 | oo | e | 04000 | e 4.008 03/26/2020. | 04/15/2030.
058498 AV 8 | BALL CORP......eviuiriieieeitestesis ittt | reeens . 2112950 | e 8,471,250 | coovvvrnnes 7,500,000 | .ooocrvnees 7,675,020 |......... (24,980) [ ..evvvnvereeirerins [ e [ b875 | 4.345 03/18/2020. | 03/15/2026.
099724  AM 8 |BORGWARNER INC.......ovtiviiriireiiiieennisississsssssssssessssessessssessnssssnns | oersens .8,995,972 |...117.558 ....9,104,867 ...1,745,000 .8,940,078 (55,894) [ ..ovvvrvriernniens | vevveererseinisniiens [ 000.5.000 [ 1.612 10/06/2020. | 10/01/2025.
10112R  AZ 7 |BOSTON PROPERTIES LP. RO . 8,595,722 |...109.291 | .. ...9,051,481 | ... ...8,282,000 | ... 8,521,635 | v | e (59,686) | ..vvvoerreererins [ e [ 2000:3.200 | oo, 2.397 | W....... .265,024 | 09/30/2019. | 01/15/2025.
10112R° BB 9 [BOSTON PROPERTIES LP.......coiiiiiiirriiniinsiieeiseseessssiessssssesessssss | aevis 2 | 2ZAFE i | i 4,677,076 |..111.572 | .ccvverrenn 4,998,426 | .............. 4,480,000 | ...coooneen. 4,661,809 [ ..o | e (15,266) | ...vvvovvvreereiens [ e [ 003400 | oo, 2.843 | JD....... 152,320 | 03/12/2020. | 06/21/2029.
110122 CM 8 |BRISTOL-MYERS SQUIBB CO......c.ccouruirirririeirinirierieneeeesseissiinesinens | creens - ...14,941,800 |...108.512 ..16,276,800 .15,000,000 ...14,959,464 10,733 | s [ 002,900 [ 2.980 |J....... - 519,583 | 05/07/2019. | 07/26/2024.
110122 CU 0 |BRISTOL-MYERS SQUIBB CO.......ccccvvrurirrereirnrinerierseseseesessssissensnss | ceeees - ...100.324 | .. ...5,016,200 | ... ...5,000,000 | ... 5,006,819 (B1LABT) | e | e | 000 2,875 | 1.830 [FA...... O 143,750 | 11/22/2019. | 02/19/2021.
11120V AA 1 | BRIXMOR OPERATING PART.......cvvuiiierireiininirsisesiessiessenisssssessenns | revens . 109515 | 5,475,750 | coovvvornces 5,000,000 | ..oovvernns 5,014,218 (3,362) | cvooverrerriirinn | cerererererierineins | 0000003850 | e 3.770 |FA....... 192,500 | 05/09/2019. | 02/01/2025.
12189L  AD 3 |BURLINGTN NORTH SANTA FE.......coivurrimrrrerirerneessssissnsensesesseesssnsnes | conens 5,547,055 |...100.591 ....5,152,271 ...5,122,000 5,138,314 1(96,293) | oo | e | e 4100 2.183 | JD....... 210,002 |02/01/2017. | 06/01/2021.
1248EP CD 3 |CCO HOLDINGS LLC.......ooviiiiiiriiiniisiiivesicinessise e | svviens .7,909,375 | ...107.900 ....8,092,500 ...7,500,000 .7,890,799 (18,576) | oo | e | 750 | 3.820 | MS...... 118,750 | 09/21/2020. | 03/01/2030.
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126650 DE 7 [CVS HEALTH CORP.......ccoriiiiiriiieieniseierisisesssiessssssiesssssssssessssssnsns | cvseses 2BFE.. ..107.140 | ............10,714,000 | ............10,000,000 | .............9,961,835 |......... 9,849 | .o v | e 2.625 |..... 2.736 [FA..o| oo 99,167 | ........ 262,500 | 08/08/2019. | 08/15/2024.
126650 DJ 6 |CVSHEALTH CORP.. SR RRRTSRRSOROTRN IO 2.BFE.. ..116.317 ..10,000,000 | .............9,978,674 |......... 974 | oo | e | e 3.750 |...... 3777 |AO..c. | v 93,750 | .ooouee 188,542 | 03/26/2020. | 04/01/2030.
14448C AN 4 | CARRIER GLOBAL CORP........cccirimrireiieineisssiseisesssesisssissssssssssssesens | sesies ...105.873 5,000,000 | .oocvvnees 5,056,423 | ..ooviverieiinriinnns | i (11,127) | v [ [ e 2242 |.... 1.950 [FA....| e 42,349 | ......... 52,313 | 02/27/2020. | 02/15/2025.
191216 CT 5 | COCA-COLA CO...vvvrrrirririemeiirierieseeessessssssessesseesssessssssssssesssnnes | cveees ...117.809 rrerenen 11,000,000 | ... 10,965,138 |......... 1,988 [ .o [ e | e 3450 |...... 3.490 |MS......| v 101,200 | ........ 189,750 | 03/20/2020. | 03/25/2030.
21036P  AX 6 | CONSTELLATION BRANDS INC.......cccoevurermerierirneerenissisessesssssessenssesns | ceeeene | oo | seernerenns 2|2.CFE........ ...105.665 | ..............6,339,900 | ...cccoonnee. 6,000,000 | ..ooocvvrees 5,929,252 |......... 31,362 [ oo | e | e 3.200 |...... 3.782 |FA..cooo| v 72,533 | oo 192,000 | 06/28/2018. | 02/15/2023.
22160K AN 5 [ COSTCO WHOLESALE CORP.......covvrriirriiiieriieiseisiessssiesesssseessssenes ...102.986 ....10,000,000 ..9,979,674 |......... 2474 | oo e | e 1.375 |...... 1.408 |JD..coccs | v 4,201 | e 91,667 | 04/16/2020. | 06/20/2027.
228227 BD 5 |CROWN CASTLE INTL CORP........... ...109.419 8,718,000 18,936,129 | ..o [ i (100,851) 5.250 |..... 3.960 | s | v 211,048 | ........ 457,695 | 05/07/2018. | 01/15/2023.
233851 DJ 0 |DAIMLER FINANCE NALLC ...100.959 ....15,000,000 | ........... 14,997,012 | ......... BABT | oo [ e [ 3.350 |...... 3.391 [MN......| o 79,563 | ... 502,500 | 04/30/2018. | 05/04/2021.
24422E  VF 3 | JOHN DEERE CAPITAL CORP.. ...104.968 | ...........15,745,200 | ............15,000,000 | ........... 15,049,937 | ......... (6,313) | cvvvverrceirrirnenes | cevereeiseinerieninn | s 1.750 |...... 1693 [MS......| v 81,667 | ........ 131,250 | 03/05/2020. | 03/09/2027.
254687 CK 0 |DISNEY WALT CO ...100.467 15,010,793 | oo [ s (88,873) | ..veveererrreinnes [ e [ v 4.500 |...... 2.683 |FA...coo.| wovrenn 85,000 | ........ 225,000 |03/20/2019. | 02/15/2021.
254687 FW 1 |DISNEY WALT CO ...106.988 ,985,081 1,331 2.200 |...... 2.246 .| 05/11/2020. | 01/13/2028.
25746U DH 9 |DOMINION ENERGY INC ...100.184 . 212,500,000 | ...ee0r12,500,000 [ .oooveruermrinrirnenins | rerrereneesnninenns | v [ e [ e 0.776 | ...... 0.776 09/10/2020. | 09/15/2023.
26867L AG 5 |EMD FINANCE LLC ...102.670 5,133,500 5,000,000 1,323 [ [ | s 2.950 |...... 2.978 03/16/2015. | 03/19/2022.
27409L  AA 1 |EAST OHIO GAS CO/THE ...101.870 5,093,500 | oo 5,000,000 L5770 TR ISR IO 1.300 |...... 1.321 06/02/2020. | 06/15/2025.
28370T AE 9 |KINDER MORGAN ENER PART ...102.160 1,042,032 1,020,000 (26,672) | ..vevvereerreines [ e [ v 5.000 |...... 1.787 02/27/2020. | 10/01/2021.
291011 BL 7 |EMERSON ELECTRIC CO. ...105.627 2,640,675 ..2,500,000 159 | o [ e [0 1800 [ 1.813 04/27/2020. | 10/15/2027.
29379V BK 8 |ENTERPRISE PRODUCTS OPER ...100.488 6,029,280 6,000,000 | ..ooerrer 8,015,362 | oo | e (61,318) [ oovvvneereeenernes [ e [ 20000:2.850 | e, 1.595 03/02/2020. | 04/15/2021.
294429 AN 5 |EQUIFAXINC.............. ...108.031 7,562,170 7,000,000 5671 | oo [ [ 2000 3.950 [ 4.042 |JD...cc. | v 12,289 | ........ 276,500 | 06/07/2018. | 06/15/2023.
294440 AR 7 |EQUINIXINC ...108.996 2,270,387 | cooovvvernnn 2,083,000 | ..ooerrerni2,224,534 | oo | e (32,917) [ v [ [ 05,375 |, 2.256 [MN......| woovrrnnee 14,306 | .......... 55,981 | 06/15/2020. | 05/15/2027.
30040W AG 3 |EVERSOURCE ENERGY ...109.465 5,000,000 3,522 | oo [ [ 000 3.800 | e 3.881 [ JD.ccree | i 15,833 190,000 | 12/10/2018. | 12/01/2023.
303250 AE 4 |FAIR ISAAC CORP. ...113.750 (A13) | covrrnrirerieens e [ 0008250 [ 5.239 0,624 ..239,663 | 12/10/2018. | 05/15/2026.
320517 AC 9 |FIRST HORIZON CORP.............. ...106.241 ..9,997,003 |......... 403 [ .o [ [ 03550 | 3.562 34,514 177,500 | 05/20/2020. | 05/26/2023.
33616C HQ 6 |FIRST REPUBLIC BANK/CA. ...102.897 10,000,000 | ....ooveerererierreeren | e e [ |20 1912 [ 1.912 73,824 | ... 95,600 | 02/05/2020. | 02/12/2024.
337738 AM 0 |FISERVINC ..104.622 | ..............3,138,660 | .............. 3,000,000 | ..oocrerece 2,984,433 |......... 8,378 | v [ v [ 000 3.500 [ e 3.807 26,250 | ........ 105,000 | 11/27/2018. | 10/01/2022.
337738 AS 7 |FISERVINC ...107.362 ....10,000,000 ...9,988,069 |........ 3,202 | oo [ e [ 0002750 [ e 2786 | | e 137,500 | ........ 280,347 |06/10/2019. | 07/01/2024.
337738 BB 3 |FISERVINC 2|2, . . ...106.531 R 5,000,000 ..4,996,963 | ......... 263 2.260 {JD..ovvs | crreerrinn 9,375 | e 61,875 | 05/11/2020. | 06/01/2027.
340711 AY 6 | FLORIDA GAS TRANSMISSION.......ccovivmirirerereemnirerinersenerssesensssesssssns | eneees | oo | vevereeens 2|2BFE i | o 3,990,520 |...105.342 | ...cccoe....4,213,680 | coooerneces 4,000,000 | ..oooerneenn 3,990,966 |......... A4B [ .o [ [ 002,550 | 2577 | Jdeveirs | 52,983 [ i 06/10/2020. | 07/01/2030.
345397  YZ 0 |FORD MOTOR CREDIT CO....coovvririirririierenisisissssessssssiessessssssesssssnes | cereens ...6,999,160 |...100.000 | ..............7,000,000 | .....ccceene 7,000,000 | ............. 6,999,421 | ......... (48) | oo v [0 3470 | i 3473 |AO...... | .........58,026 | ........ 242,900 | 02/28/2018. | 04/05/2021.
34964C AC 0 |FORTUNE BRANDS HOME & SECURL.......ccovvumriirieriereeersnirnerisinenes | cenens ..108.949 | ............10,894,900 | ............10,000,000 | ........... 10,411,591 | oo | e (149,423) | ...ovvvrevrrivinnes [ e [ 104,000 | oo, 2.381 [MS.....| oo 111111 | 400,000 | 09/09/2019. | 09/21/2023.
35802X  AF 0 [FRESENIUS MED CARE Il.....ccoiiiiiiiiiiiiciiisseicsissiccessiscsississiiens | e ..105.315 | ............10,531,500 | ............10,000,000 | ........... 10,285,563 | ..o | s (256,064) | ......oovrrererrins | e [ 1005875 | i 3163 |JJoes | 246,424 | 587,500 | 07/12/2017.| 01/31/2022.
3733IN Al 0 | GEORGIA-PACIFIC LLC......ovvuirerrirrercerieinsrierieseseesssissssesiensssenseninns | aveeens ...104.528 rrerenen 11,000,000 | ... 10,997,905 |......... 105 | oo [ v [ 1750 [ 1.754 [MS......| .........48,660 | .......... 80,208 | 04/27/2020. | 09/30/2025.
37940X  AA 0 | GLOBAL PAYMENTS INC.....coiieuriirierineireisssisesssnssesssseesssisesssssnenes | seeees ...107.069 | ............10,706,900 | ............ 10,000,000 | .....c..... 10,014,436 | ......... (3,353) | cvvvrereereerneins | cererereneernenineins | 000002650 | oo 2612 |FA.....| ... 100,111 | e 265,736 | 08/07/2019. | 02/15/2025.
40139L  AG 8 | GUARDIAN LIFE GLOB FUND.......ccovuiiriiniriieirnsissesessssisesssssesssssssensnnes | coseees ..101.406 | ..............5,070,300 | .............. 5,000,000 ..4,995,865 |......... 485 | o | e [ 11000 | 1119 |IDi | 1,222 | 27,500 | 06/16/2020. | 06/23/2025.
446413 AT 3 |HUNTINGTON INGALLS INDUST......ccomirmrrerrrrermerienssneesssessnsssssesienes | seeiene ...118.383 ..9,999,546 |......... (54) [ e [ e [ 04200 | e 4.200 |MN......| .........70,000 | ....... 246,167 | 03/26/2020. | 05/01/2030.
45866F AR 5 [INTERCONTINENTALEXCHANGE GROUP.........cccccovvvmiimiiierinriinicsniiens | criiee ..100.285 | ............15,042,750 | ............15,000,000 | ........... 15,000,000 | ..o | e | e | v | 0000867 | 0.903 |MJSD. | ...........6,138 | .......... 44,021 |08/17/2020. | 06/15/2023.
46124H  AB 2 [INTUIT INC...oiiiiriiririisnie et ssesssssesssenenns | renens ..101.234 | ............10,123,400 | ............10,000,000 | ............. 9,992,875 |......... TT5 | e | eevverieeenenisnins | 00020950 | oo 0.966 | JJ..core | orereenid8,028 [ oo 06/25/2020. | 07/15/2025.
49271V AE 0 |KEURIG DR PEPPER INC......coovuiiimiireirneinsiisssiesisnesssesissisessesssseessnsans | seseees . ..101.247 | ............20,249,400 | ............20,000,000 | ............ 20,000,000 | ..ovourerrereerenins | cereenrrenieeineens | cerenereninneens | e | 00 3:551 [ 3.551 710,200 | 05/14/2018. | 05/25/2021.
494550 BV 7 |KINDER MORGAN ENER PART 3,142,679 |...111.425 . ,092,001 (50,678) | ..ovveverrererens | coverernrrinenriinnns | e 250 | i 1.901 60,988 | 03/05/2020. | 09/01/2024.
49456B  AF 8 | KINDER MORGAN INC.......ovumiimierriieernisseesesissssensesssssesssssssssssenes. | avnees ..13,252,200 |...114.079 | ............13,689,480 | ............12,000,000 | .......... 13,057,562 | .oooucvvreerieriens | e (194,638) | ...covvererrvrines [ rrererneeriseirseiiens [ 24300 | e, 2.081 , 516,000 | 03/06/2020. | 06/01/2025.
55336V Al 9 [MPLXLP..coiiiiciceee s | cnienes 4,974,005 |..115.484 | .............5,658,716 | ..............4,900,000 | ............. 4,951,134 | oo | e (10,873) [ v | vevveererveiveneieens | 00875 | i 4.597 |JD..ccoer | v 19,906 | ........ 238,875 | 11/19/2018. | 06/01/2025.
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55336V  AQ 3 2BFE.. ...105.904 4,702,138 | .o 4,440,000 8,857 [ oo [ [ 3.375 |...... 3.597 [MS......| v 44,123 149,850 | 03/13/2018. | 03/15/2023.
55354G AF 7 3.BFE.. ...106.750 | ..............5,337,500 | .............. 5,000,000 [CCTILC) ) TR IR BN 5.375 | ..... 5.289 [MN......| woovrrenee 34,340 268,750 | 05/15/2018. | 05/15/2027.
553546 AK 6 3.BFE.. ...104.500 5,000,000 | ..ccoveeern 4,788,603 | oo | i 13,603 [ ..o [ e | e 3.625 |...... 4.160 |MS..... | .ccccoel 60,417 | ......... 89,115 | 03/16/2020. | 09/01/2030.
559080 AQ 9 |MAGELLAN MIDSTREAM PARTN 2.AFE...... ..112.249 R 9,000,000 473 3.250 3.264 |JD.......| voorrrene 24,375 155,188 | 05/06/2020. | 06/01/2030.
573284 AN 6 |MARTIN MARIETTA MATERIALS 2.BFE........ LA11493 7,804,510 | e 7,000,000 | coooverrren 7,084,462 | oo | e (18,125) | ..vvveererrieinnes [ e [ v 4.250 |...... 3.947 | Joies | o 147,924 297,500 | 09/05/2018. | 07/02/2024.
574599 BJ 4 [MASCO CORP......coovvvrrerninne 2BFE.. ..115.035 . ....10,000,000 | ..ooveerei 10,061,798 [ .oooervciriciirinns [ e (13,882) [ ..o | eevreererieisninnirens [ e 4.450 |...... 4.280 |AO...... | coveene 111,250 445,000 | 06/01/2018. | 04/01/2025.
58013M FL 3 | MCDONALD'S CORP. 2.AFE.. ...103.678 ....5,183,900 5,000,000 1,299 [ v | e | e 1.450 |...... 1485 [MS......| coveenne 24,167 | ... 35,444 | 03/03/2020. | 09/01/2025.
608190 AJ 3 |MOHAWK INDUSTRIES INC 2.AFE. ...106.213 1,918,207 1,806,000 (T911) | oo | e | s 3.850 |...... 3.372 |FA..coo| oo 28971 | ... 69,531 | 03/28/2016. | 02/01/2023.
609207 AU 9 |MONDELEZ INTERNTL INC 2.BFE.. ...103.404 5,170,200 | .....cccceeen. 5,000,000 3374 | e s [ 1.500 |...... 1612 [MN...o. | v 11,875 | e 37,500 | 04/30/2020. | 05/04/2025.
631103 AF 5 2.BFE.. ...110.910 4,769,130 4,300,000 (4,498) | ..ooverenerneis | cerrerneeinniineins | 04250 | e 4127 |IDuceec | s 15,229 182,750 | 06/18/2018. | 06/01/2024.
637639 AB 1 |NATIONAL SECS CLEARING ...103.495 0,349,500 10,000,000 2,558 | oo [ e [0 1500 | 1.541 8,333 75,000 | 04/16/2020. | 04/23/2025.
65339K BG 4 |NEXTERA ENERGY CAPITAL.......... ...108.084 ...4,971,864 4,600,000 | ..ooooreerrnid,800,000 | ovoovvncrircereriinnns [ e [ | v | 20031500 | s 3.150 |AO...... | wovvrvrnee 36,225 144,900 | 03/28/2019. | 04/01/2024.
666807 BQ 4 |NORTHROP GRUMMAN CORP.... ...103.859 2,596,475 2,500,000 25,972 | coovvvverineinnens | e | 200002550 | e 3.690 |AO...... | covvre 13,458 | ... 63,750 | 11/16/2018. | 10/15/2022.
666807 BS 0 | NORTHROP GRUMMAN CORP.... ...124.061 6,203,050 | ..ooovveneees 5,000,000 (6,620) | .vvovvercerreiienns | e | e 4400 | e 4.142 133,222 | 03/20/2020. | 05/01/2030.
67103H AD 9 |O'REILLY AUTOMOT ...107.126 5,000,000 (6,540) | cvooverrererireins | cerrereneineriineins | 000003850 | e 3.704 192,500 | 01/23/2019. | 06/15/2023.
68902V AH 0 |OTIS WORLDWIDE CORP ...105.964 ..7,725,000 (36,523) | ..ovvvvrnrrernerins | ceverernnrinenriinnns [ 1000 2.056 | i 1.429 96,178 | 03/06/2020. | 04/05/2025.
69353R FG 8 ..111.984 8,000,000 | .vovereern 8,471,381 | s | e (51,659) [ ..evevneererirernes [ e [ 203,100 | e, 2.155 248,000 | 03/11/2020. | 10/25/2027.
695114 CW 6 |PACIFICORP........cccconvvunnnne ...109.841 2,600,000 (48B) [ v | vrrverrerneisnenriiens [ 0002700 [ i, 2.672 [MS......| ........20,670 | .......... 30,615 | 04/07/2020. | 09/15/2030.
70450Y AB 9 |PAYPAL HOLDINGS INC...... ...103.321 ....10,000,000 164 | oo | e | 200002200 e 2.244 09/19/2019. | 09/26/2022.
70450Y AG 8 |PAYPAL HOLDINGS INC...... ...104.457 9,000,000 192 | v [ e [0 1650 [ 1.654 05/11/2020. | 06/01/2025.
718549 AD 0 | PHILLIPS 66 PARTNERS LP. ...109.536 ..3,000,000 | ...... ...2,856,138 21,448 | ..o | e | 000003550 | e 4.505 06/20/2018. | 10/01/2026.
74340X BN 0 ...107.262 ...10,770,000 | ..oceveneee 10,382,926 | .cooouerreerineriens | e 43941 [ s [ [ 002,125 | 2.751 |AO..c. | wovvrvnnes 48,315 03/17/2020. | 04/15/2027.
74368C AR 5 |PROTECTIVE LIFE GLOBAL 101725 | 7,629,375 | e 7,500,000 | ...covorene 7,500,000 | ..o | e v [ |00 1.082 [ 1.082 | JD.coces | v 4,959 06/02/2020. | 06/09/2023.
75513E  AD 3 |RAYTHEON TECHNOLOGIES CORP ...106.160 ....20,000,000 | ..oreneee 19,976,155 | ......... 1,755 2.264 | JJ.irs | 278,750 [ oo 05/14/2020. | 07/01/2030.
75513 CG 4 |RAYTHEON TECHNOLOGIES CORP ...107.995 6,449,000 ...6,962,939 | oo [ s (93,493) | ..o | e [ 20000 3.200 | e 0.552 103,184 | 06/08/2020. | 03/15/2024.
776743 AH 9 |ROPER TECHNOLOGIES INC. ...106.457 <verer. 10,000,000 ...9,986,109 | ......... 3561 | oo [ e [ 002350 | 2.389 247,403 | 08/19/2019. | 09/15/2024.
78516F  AA 7 |SABAL TRAIL TRANS............. 14697 8,423,032 | e 5,600,000 | ...oocvvrens 5,487,104 | ..o | s 12,653 [ .o [ e | 4,246 | 4.572 237,776 | 12/27/2018. | 05/01/2028.
824348 AU 0 | SHERWIN-WILLIAMS CO ...103.182 429,000 423,540 | ......... 3,683 | .o e [0 2,750 [l 3.679 [UD.coos | v 983 | 11,798 | 05/15/2018. | 06/01/2022.
87236Y AG 3 |TD AMERITRADE HOLDING CORP.......c.covverierriirreriieniens ...100.265 ....10,000,000 210,000,000 [ coouveeereerierienens v [ | e [ 00,644 | 297 160,548 | 10/30/2018. | 11/01/2021.
882508 BJ 2 | TEXAS INSTRUMENTS INC ...103.650 6,000,000 | ....ccoouue 5,993,750 |......... 350 | e | e [ e 1750 | i 1.762 [MN......| .........16,625 | ......... 52,500 | 04/24/2020. | 05/04/2030.
891906 AE 9 |TOTAL SYSTEM SERVICES INC ...108.051 ciereenn 15,000,000 | ... 14,993,429 | ......... 2,380 | covveeerrernnrriinnns [ [ 4000 | 4.018 600,000 | 05/09/2018. | 06/01/2023.
907818  FA 1 | UNION PACIFIC CORP........eterrererinreseriesisseessenssesssessesssssessssssesssssseees 108175 | 9,393,917 | o 8,684,000 | ............. 9,095,123 | .oovvverrerierireens (103,925) | ..cvovrererrrrinee [ e [ 203,150 | e 1.571 136,773 | 03/10/2020. | 03/01/2024.
915338 AA 8 ..100.942 | .............5,047,100 | .............. 5,000,000 | .............4,998,406 |......... 556 [ .o [ e [0 1125 Ll 1.147 |ID.ceer | e 1,406 | 28,125 | 06/17/2020. | 06/22/2022.
918204 AZ 1 |VF CORPORATION ...102.145 ....10,000,000 | .............9,998,688 |......... 488 [ .o [ [ 002,050 | e 2.059 102,500 | 04/21/2020. | 04/23/2022.
92826C  AD 4 [VISAINC.....ooiiiimririieieireieeeieesieeseenas ..112.161 | ..............5,608,050 | ..............5,000,000 | ............5,380,868 | .....ccccevrrrrrmrruns | cerrrrrinad (62,382) [ ..o [ e [ 203,150 | e, 1.468 157,500 | 03/10/2020. | 12/14/2025.
928668 AZ 5 | VOLKSWAGEN GROUP AMERICA...... ..103.671 | ............10,367,100 | ............10,000,000 | .............9,997,596 |......... 1,209 [ .ovvevevervenins [ v [ 02,700 | e, 2.713 270,000 |09/19/2019. | 09/26/2022.
928668 BG 6 | VOLKSWAGEN GROUP AMERICA...... ...100.296 239 | v | e | 2000750 | i 0.775 [MN..oo. | wovvereeac 7,708 [ s 11/17/2020. | 11/23/2022.
929160 AS 8 | VULCAN MATERIALS CO...... ..114.367 2,304 | oo [ [ 4500 | 4.531 08/03/2015. | 04/01/2025.
98419M AJ 9 112391 | 4,523,738 | ..o..n4,025,000 | e 4,456,428 | | e (18,978) | ..eveveevevenerres | e [ 0.3.250 | oo, 1.256 |MN......| ..........21,802 | .......... 65,406 | 09/28/2020. | 11/01/2026.
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98419M  AM 2 | XYLEM INC ..ottt seessessssssessnssnns. | oerses - .3,482,535 |...105.395 ....3,688,825 ...3,500,000 .3,483,637 1,102 | o | v [ e 1.950 |...... 2.021 | ... .35,073 06/24/2020. | 01/30/2028.
01626P  AJ 5 | ALIMENTATION COUCHE-TARD......cc.stvrrrimrrmerirnemreesenssssissensesssessssennns | seeven Al. .5,994,953 |...103.355 | .. ..0,444,184 | .. ...6,235,000 | .... 6,138,635 |......... 58,498 | .ooouiveerierinnns [ e | s 2.700 |...... 3722 | W....... 72,482 .168,345 | 06/20/2018. | 07/26/2022.
13648T  AA 5 | CANADIAN PACIFIC RAILWAY ......ovvuriiriiniinerieeiseessseississessesesesessssss | ceeees A .105.015 | oo 6,644,299 | ........cco... 6,327,000 | ..oocvvnec 6,338,763 |......... (1,068) | cvvvovernerneirneien | eevereerneiseiiienins | s 2.050 |...... 2.026 [MS......| o 41,793 | e 64,852 | 03/06/2020. | 03/05/2030.
286181 AD 4 |ELEMENT FLEET MANAGEMENT........covomirimiriirinirinerieniseessenssesisenienes | eeens Al. ...106.566 ....1,459,620 ...7,000,000 6,999,045 95 | oo | e | s 3.850 |...... 3.853 [ Do | oo 11,978 | i 144,482 | 05/28/2020. | 06/15/2025.
89352H BA 6 | TRANS-CANADA PIPELINES ISR DO Al. ..118.087 | .. 17,713,050 | ... .15,000,000 | ...........14,976,272 | ......... L 072 IR ISR IOV 4.100 |...... 4120 |AO...... | .......129,833 | ........ 322,875 | 04/02/2020. | 04/15/2030.
00507U AR 2 | ALLERGAN FUNDING SCS......c.ceeimirrimmreieriinieiesinsisssssssisssssssssssssesses | connene D 102595 | e 7,183,702 | ..ooooienee 7,002,000 | ....cocne 7,110,202 | oo | e (LN LT | TR ISR PO 3.450 |...... 1.940 [MS.....| oo 71,129 | i 244,486 | 02/12/2020. | 03/15/2022.
111013 AL 2 [SKY PLC ..ttt | svsnees D|. .3,366,154 . 111.310 ....3,756,713 ...3,375,000 .3,368,948 1457 | s | e | e 3.750 |...... 3.801 |MS...... .36,914 ........ 126,563 | 01/14/2019. | 09/16/2024.
23636T AC 4 |DANONE SA e | i D|. 2| 2. 4,988,850 |...101.232 | .. ...5,061,600 | ... ...5,000,000 | .... 4,995,658 | ... 5,018 | oovocreeeineeiines [ e [ e 2.077 | ...... 2181 |MN...... 17,020 | ... 103,850 | 08/19/2019. | 11/02/2021.
478375 AG 3 |JOHNSON CONTROLS INTL PL............. [SSTTRTT IS [ 2|2BFE. | s 10,399,400 |...108.451 | ............ 10,845,100 | .....ccoeeu. 10,000,000 | ........... 10,278,939 | oo | v (80,849) | ..vveonverrrirrinnes [ e [ 3.625 |..... 2724 | s | e 180,243 | ........ 362,500 | 06/27/2019. | 07/02/2024.
82481L  AB 5 |SHIRE ACQINV IRELAND DA.......oovoiimerinrienieeiseessesissessessesssesesssssns | oseens D|. .3,705,121 |...101.303 ....3,719,846 ...3,672,000 13,686,240 | ..cooueverrierieeiies | e (18,882) | ..vvvveerrerreines [ e [ v 2400 |...... 1.791 [MS...... 23,990 | coovenee 146,541 | 02/18/2020. | 09/23/2021.
874060 AT 3 | TAKEDA PHARMACEUTICAL... O D|. . 4,998,000 |...110.774 | .. ....5,538,700 | ... ...5,000,000 | .... 4,998,599 | ... 384 | | | s 4.400 |...... 4.409 |MN...... 21,389 | ........ 220,000 | 11/19/2018. | 11/26/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ceeiveeireisiensreesirneenas s | e 821,356,273 XXX | s 868,761,608 | .......... 810,869,000 | ......... 818,282,654 | ...ovvireiiriiininad 0]... (1,921,893) | .ovovverericnnns 0 s 0] XXX XXX XXX | ... 6,017,637 | ....18,828,059 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12529B  AA 0 |CFMT 2019-HBT A oot essseesssssssssensesssssssssssssssnens | reeens [ 41 AFE. s | v 27,004,386 |...100.405 | ............. 27,113,760 | ............ 27,004,392 | ........... 27,004,382 |......... 1,308 [ [ e [ 2000.2.386 | e 2.398 | MON... 12/19/2019. | 12/25/2029.
12529L  AB 6 | CFMT 2020-HB4 M1.....coiiomrerriieiieieiseiiseinessesssseesesssssssessessssesssnsns | seseees [ A4[1.CFE s | v 16,399,987 |....99.999 | ............ 16,399,836 | ...ccccvunee 16,400,000 | ........... 16,399,563 | ......... (424) | oo e [ 1465 [ 1.469 | MON... 12/11/2020. | 12/26/2030.
12648G AU 1 |CSMC 2014-3R 3A1... ...99.619 | ..o 490,559 | ... 492,435 | ..............490,608 |......... 2486 | .o [ [ 2000 2.250 [ 3.107 | MON... 03/14/2014. | 09/27/2035.
22540V G6 3 |CSFB 2002-9 1A1 ...101.678 (3,486) 1,628 [ .o | v [ 0 7.000 | e, 6.820 | MON... 04/02/2002. | 03/25/2040.
3622N6  AG 4 | GSR 2007-AR2 4AT ...ttt ...101.038 (2,121) | oo | e | 2002799 | e 2.589 | MON... 09/12/2007. | 02/25/2051.
46626L AF 7 |JPMAC 2005-OPT1 M2 ....99.965 2,774,594 (969) | vvvvvererrerirenes | vvreverinerirerineens [ 000.0.855 [ i 2.550 | MON... 05/17/2013. | 06/25/2035.
46628K AT 7 | JPMMT 2006-A3 6A1.. ....97.993 340,775 (1,837) | oo | e | 0003017 | 0.085 | MON... 11/14/2006. | 08/25/2034.
46628K AV 2 | JPMMT 2006-A3 7A1.. ...100.682 175,829 (4,189) | oo | e | e 3419 | 3.329 | MON... 05/15/2006. | 12/25/2048.
46636K AR 1 |JPMRR 2011-2 2A6 ...101.392 3,513,860 9,888 | ovverrererrrriienns [ e [ 03152 | 4.282 |MON... 09/11/2014. | 07/26/2036.
46651F AD 3 |JPMMT 2019-HYB1 A2.............. ...103.994 . 11,248,247 10,816,247 | .o 11,076,490 | oo [ v (48,202) [ ..o | vrvveererineisinniiens [ 0000.3.889 [, 2.425 | MON... 08/13/2019. | 10/25/2049.
83611M  GH 5 | SVHE 2005-0PT2 M. ..coouiiriimiimisiiisisissssensssessnssnssssns s senessenssnsssneens ....99.612 ....5,004,437 ...5,114,280 20,030 | .o | | 200913 [ 1.309 | MON... 07/24/2018. | 08/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX ..67,624,117 67,057,282 (22,402) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05492P  AE 8 |BAMLL 2019-BPR BNM.......covouirecriiiieniieeisesessie s sssessenses | arvias 1.FFE.. ....98.210 ...8,617,928 .8,775,000 | ..oveverr.8,984,515 | oo | e (51,730 [ +ovevneererreennes [ errererneerieniseinens [ e 3.465 |...... 2.815 |MON... 25,338 | ........ 304,054 | 11/27/2019. | 11/05/2032.
05525B AA 8 |BAMLL 2013-WBRK A T B R .411.D FM. ..103.966 | .. .22,398,435 | ... .21,544,000 | ........... 34,920 3534 |... 3.807 | MON... 63,452 | ........ 774,120 | 01/23/2019.|03/10/2037.
05526Q  AJ 5 | BAMLL 2015-200P D.....ovvevurenrrmririresiscessessssssesieseeesssssssnsssssesssesens. | eeens [ 4(1.DFM .105.956 | ....oovvvnne 4,953,443 | ..o 4,675,000 | ...coooneens 4,921,893 |......... [(CITEIE) U IR Do 3.59 |...... 2.331 [MON... | wccvuvenee 14,009 | .......... 22,951 | 12/04/2020. | 04/14/2033.
055298 AL 3 |BBCMS 2013-TYSN C...coooviiiiriiciiiiiciiesisisssssisssiesississsssssinss | sriiens 1.D FM. ....99.686 ....1,451,529 ...7,475,000 7,519,618 (10,161) | oo e | s 3.821 |...... 2.884 | MON... 23,800 | ........ 285,597 | 08/10/2016. | 09/05/2032.
05607Q AN 8 | BXTRUST 2020-BXLP C.......ovvvrirrririrrireiieirieeieniseeseessssssessenssesesssesens | eeens . .4|1.DFM. ...99.805 | .. .27,919,846 | ... 27,974,396 | ...........27,963,598 |... v | v (15,482) | oo | e | s 1.279 |..... 1.319 |MON... 16,896 | ........ 382,620 | 02/20/2020. | 12/15/2029.
056083 AJ 7 |BXP2017-GM C B [ 411D FM.oii | e 18,951,102 |...109.665 | ............ 19,454,571 | .ocvveenee 17,740,000 | ........... 18,925,336 | ......... (25,766) | ..vvvevereerreernes [ e [ v 3425 |..... 2.349 |MON... | .ccovennee 50,630 11/12/2020. | 06/13/2039.
12433Y AL 1 |BXTRUST 2020-VKNG D...ccovvvreerirrieirirsienssscesissiseesseissssssesssssssses | cevees e 1.DFM. ..15,498,828 |...100.139 | ...ccceene. 15,521,545 | ............ 15,500,000 | ........... 15,498,836 8 | e [ | e 1.859 |...... 1.860 |MON... 13,604 10/29/2020. | 10/15/2037.
12625C  AC 7 | COMM 2013-WWP A2.......coomiemirinrrmerierisneesesssssssessessessssesssssssensesssnnes | seesen - .4|1.DFM. renennn22,913,088 | ...105.795 23,565,836 | ...... 22,275,000 | .. 22,837,426 | ..oooovrnirrerrern | s (67,729) | ..ververerrieines [ e [ v 3424 |...... 2.201 |MON... 63,565 10/01/2020. | 03/10/2031.
12655H AL 9 [ COMM 2019-WCM D....covvrvmririiniireiieeissiseisssssesisessses s sssssssssesssesens | aesien [ 411D FM.ciie| e 7,279,688 |....98.118 | .............. 7,358,850 | c.ooovvvnncns 7,500,000 | ..o 7,349,824 | i | s 70,136 [ oo | e | e 1.609 |..... 4.199 |MON... 08/13/2020. | 10/15/2034.
178772 AA 7 | CLMT 2016-CLNE A.....coooiiiiiiieiierierieississiiesieseseesssisssisesienesenss. | cveens - 1.D FM. ...38,365,665 |...103.833 ..40,141,838 .38,660,000 52,106 | .oooorveerieriienns [ e | s 2778 |..... 3.041 | MON... 08/26/2020. | 11/10/2031.
233062 AG 3 |DBCG 2017-BBG B......coureuieriieircirecissiiesiesieeisssssssisssssessesssessssinns | eeens - .4|1.DFM. ...99.828 | .. ...4,991,400 | ... ...5,000,000 (20,418) | ..vvveereererirnes [ e [ 1.009 |...... 2.289 |MON... . 06/14/2017. | 06/15/2034.
29429M  AJ 2 |CGCMT 2019-SMRT D....ccovvvvrmermrinriaiierieseieesesisssisessssssesssenesesessssenns | evens [ 411D FMeocei | e 12,175,937 |..104.134 | ............ 12,496,080 | ............ 12,000,000 (36,040) | ...vvoorvrnririrines [ [ e 4.745 | ... 4.501 |[MON... | ccooos 47,449 | ........ 578,882 | 02/04/2019. | 01/10/2024.
36192H AA 2 |GSMS 2012-ALOH A. [V O - 1.D FM. ...10,158,297 |...101.108 ..10,009,692 ..9,900,000 | .ovrerer 10,046,714 | oo | e (111,583) 3.551 |...... 2.311 | MON... 29,296 | ........ 322,253 | 01/23/2020. | 04/10/2034.
36254X  AE 4 | GSMS 2017-FARM Bu....ooovrriiriiiieiicissicssisessiesessssiessssssssensenes | cvseees 1.D FM. ...28,426,211 | ...108.985 ..31,060,725 .28,500,000 2179 [ oo | e | e 3.541 |..... 3.627 | MON... 84,089 | ..... 1,025,889 | 12/04/2019. | 01/10/2043.
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Showing all Long- Term BONDS Owned December 31 of Current Year
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368306  AJ 5 | GB 2020-FLIX B...ouoouerririiinieinnis s | oeneens 1.DFM. ...24,166,000 |...100.179 ..24,209,257 .24,166,000 ...24,141,633 (V231574 ) R ISR PO 1.509 |...... 1.577 |MON... 17,216 119,458 | 09/25/2020. | 08/25/2037.
444216 AJ 2 [HY 2019-30HY Do esisssssessesssensenens. | eeens 1.D FM. ...107.636 | .. ...6,458,160 | ... ...6,000,000 | .... 6,273,520 | .ooocvererercererinnns | e (11,363) | overerernrieennes [ e [ e 3.443 | ... 2.895 | MON... 17,216 ...70,010 | 08/06/2020. | 07/10/2039.
48253Q  AJ 4 | KIND 2020-AIP C....ovvvnriieiciieiiesiieesse st sissssssssssssssssesens | eeens 1.GFE 2299971 | 11,171,904 | ............ 11,175,145 | ........... 10,976,311 | covooevereieerieeirnes | v 116,558 | ovouvvveireiieins | e | s 1.792 |...... 3.309 [MON...| ...........9,455 | ........ 140,465 | 11/06/2020. | 03/15/2037.
482598  AJ 8 |KNDL 2019-KNSQ C....covvvruvrrrirrirririesiiesieeisssesesssssssessensssesssessssssnens | seveen 1.D FM. ...99.913 ..15,286,689 .15,300,000 ...15,243,206 31,865 | ..o | e | e 1.209 |...... 2.188 [MON... | ..........8,735 | ........ 194,862 | 09/16/2020. | 05/15/2036.
55316P A 6 | MKT 2020-525M D.....ccourvmmrrrrireereeiseisesiesieeisseesssissessessssssessssissnsaees | seesen .4|1.DFM. ...100.975 | .. ...9,087,750 | ... ...9,000,000 9,008,888 (7)) [N ISR PO 2941 |...... 2.979 [MON...| .........22,055 | ........ 224,221 | 02/07/2020. | 02/12/2040.
61691B  AA 9 [MSCBB 2016-MART A....coouirirrieiiernieisnnieiensssessssssssssssssssssssessensssses | svieen | oo | svereenens 411.DFM ..100.045 | ............ 45,957,672 | .coovvuvnn 45,937,000 325,015 2.200 |...... 2,953 [MON... [ .ooveue 84,233 | ... 1,010,798 | 09/19/2019. | 09/13/2031.
61763Q AL 5 | MSC 2014-CPT D..cureeiirieeireiseniesisessesseesesssssssessesssessssessssisssssnens | seeens 1.D FM. ...21,590,363 |...100.761 ..21,905,441 21,740,000 22,982 | .ovvvrerinrenenns | e | e 3.446 | ... 3.631 | MON... 62,430 | ..o 761,536 | 04/21/2016. | 07/13/2029.
61763Q AN 1 [MSC 2014-CPT E...ccoooviiiieniciecsissis s sssssssissiesienins. | s .4|1.DFM. ceeenn 18,175,596 |...100.761 | .. .17,985,839 | ... 17,850,000 | ..........17,956,421 | ..cocoovviiiiniiniins | e (219,175) | oo [ [ 3.446 | ... 2.149 |MON... 51,259 | ........ 564,296 | 12/02/2020. | 07/13/2029.
68245H  AG 9 | OMPT 2017-TMKT D..cccovvvvrrirrerrrrerinerienieseseesssssessenssesssseessssssensessnens | cvenene | oo | sveereens 411D FMeoier | e 15,112,434 |...102.869 | ............ 15,430,350 | ...ovvvenee 15,000,000 | ..........15,044,432 | .....cvvoviririrrrrinns | e (17,825) | ..vevvereriieines [ e [ v 4.146 |...... 4.042 IMON... | oo 51,819 | ........ 621,825 | 02/15/2017. | 02/10/2032.
74824D  AA 8 |QCMT 2013-QCA A ..o senssesssensssnisssnsssnssssssensnnes | aneonee | oo | sesnnnenns 4]1.D FM........ ...28,169,132 |...103.993 29,241,792 28,119,000 ...28,169,196 2(16,899) | 1o [ [ 3.275 |..... 3.221 |MON... L7674 | 910,172 | 03/13/2020. | 01/11/2037.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities e 423,484,203 XXX ....432,676,572 ...421,805,541 423,554,674 ....16,139 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
00217E  AB 4 [ARIFL 2018-A A2.......iiiiiiiieiieieiissise s ssssssssinas | aesies ...100.081 241,059 240,864 9 [ oo | e | 00002550 | 2572 |MON... 02/13/2018. | 10/15/2026.
03066P AB 5 |AMCAR 2020-3 A2 ST B ...100.105 | .. ..14,014,700 | ... .14,000,000 52 | o o [ 0000420 [l 0.424 |MON... 11/17/2020. | 03/18/2024.
05588C  AB 8 | BMWOT 2019-A A2......ciiimririieiieieiseriseessesssssissessssssssssessessssssssssanns | svseees 100243 | oo 1,950,960 | .....covvvne 1,946,231 | .............1,946,225 | ......... 23 | e | e | 000002050 | e 2.061 | MON... 09/10/2019. | 05/25/2022.
14316L  AB 9 | CARMX 2019-2 A2A ...t siesiesesssssssisssssenienes | cveens ...916,279 |...100.213 916,332 | .oovvvrrirs 916,327 19 [ [ [ 002,690 | oo, 2.710 |MON... 04/09/2019. | 07/15/2022.
165183 BB 9 | CFI 2017-4A Aot ssessnnsens. | svnees 2,194,531 |...100.571 ...2,196,707 2,202,996 7,975 | oo | e [ 2002120 | 2.258 | MON... 05/16/2019. | 11/15/2029.
165183 BY 9 [CFII2019-TA AT oot sensnnns | crveses 7,114,640 |...101.605 ...7,115,697 7,120,285 4817 | o | v | 000 2.940 | i 2,996 | MON... 03/20/2019. | 04/15/2031.
202670 AB 5 |CBSLT 2016-B A: .1,261,935 |...100.484 1,254,438 11,220,682 1(50,388) | covvvercerriieinn | e | e 1.598 | i 2.375 | MON... 10/18/2016. | 10/25/2040.
23341B AC 9 [DRB 2016-B A2......oiiiiciiiieiieiieeieesseissise st | senia .1,165,108 |...102.040 ...1,168,028 1,164,620 (243) | oo e [ 2002.890 | 3.001 |MON... 03/03/2017. | 06/25/2040.
23342K  AD 6 [DRB 2017-A Bt .1,195,305 |...103.676 . ...1,195,388 .1,196,345 (66) [ ..ovverreerireins [ e [ 03,100 | e, 3.093 | MON... 04/13/2017. | 05/27/2042.
24703N  AC 3 |DEFT 2020-1 A3. .9,997,996 |...102.761 ..10,276,100 .10,000,000 19,998,620 824 | coooeveeveerrenees | e | 00002240 | 2.260 |MON... 144,978 | 04/21/2020. | 02/22/2023.
26208V AB 2 |DRIVE 2020-2 A2A......c.ooieicitirinieieitete et ssnssinns. | eveens ...100.205 ..11,790,996 11,766,874 104 | o | e | 200850 | e 0.854 | MON... ...49,454 | 06/10/2020. | 07/17/2023.
26857L  AA 0 | ELFI2020-AA.... ...101.572 ..12,501,752 12,308,266 | .......... 12,315,494 | ...oovvvinienincns | s 11,069 [ .o [ e [ 1730 |, 1.916 | MON... 106,466 | 06/18/2020. | 08/25/2045.
29373F AB 0 |EFF 2018-2 A2 . ...100.691 4,557,076 4,525,802 (9,896) | ..vovvvvererceirein | e | 0003140 | i 3.131 |MON... .142,110 | 07/25/2018. | 02/20/2024.
29374A  AB 0 [EFF2019-1A2.... 6,358,623 |...101.688 ....6,466,007 ...6,358,672 6,386,574 27,937 | oo | e | 000002980 | e 3.162 | MON... 03/12/2019. | 10/22/2024.
30166N  AC 0 |EART 2020-3A A3.......ooomirriirerierieeineessssssssessessssesssssssssessessssssssnsnns | avenees ...13,748,919 |...100.082 ..13,761,275 13,750,000 .. 13,749,177 258 | cooerereneerinnis | eereeriineenennnnins | 2000520 {1 0.528 | MON... 09/16/2020. | 10/16/2023.
34531R  AB 3 |FORDL 2020-B A2A........coviviiiieinrieiernsissssie s essssssseessssisssesssnns | onnens 18,999,913 1...100.124 | .. .19,023,560 | ... 19,000,000 | ...........18,999,951 38 | e | e 2000500 0.501 | MON... 07/21/2020. | 12/15/2022.
36258V  AD 6 | GMCAR 2020-2 A3........ccoomrvreriirerernerinsninensenenssesssssssssnensenssessssssenssnes | sevseee | oo | evonneneedh | TAFE i | v 4,999,722 |..101.827 | .ovvvrverenns 5,091,350 | coovvvrrnens 5,000,000 | .ooorerncs 4,999,529 |........ (193) | covvveererrerinees | vveevernerirereineens [0 1490 [ i 1.501 |MON... 04/16/2020. | 12/16/2024.
36259P  AB 2 | GMALT 2020-2 A2A........oooiiiiiiiiiiisissicississi s | sriiens ...19,348,355 |...100.319 ..19,411,330 .19,349,605 ...19,348,893 538 | | e | 00710 | 0.717 | MON... 06/08/2020. | 10/20/2022.
40438F  AB 0 [HPEFS 2020-TA A2.......ovvoeririreiiseissiessiessessssssssssssssssssesssssssssssssssnns | avvins ...100.678 | .. ....5,768,979 5,730,108 B4 | e | e | 1730 | 1.737 |MON... 02/13/2020. | 02/20/2030.
41284W  AB 6 |HDMOT 2019-A A2.....couiimiiiineireeissiseisesssssssessssissesssssssssssssssisssssns | seseees 2100077 [ i 92,590 | .o 92,519 | 92,519 |..cee. 1 [ | e | 2002370 | e 2.383 | MON... 06/19/2019. | 05/15/2022.
43813V AB 4 [HAROT 2019-4 A2......oovmiiiiniieineisisiseieesssesssssse st ssssssssssesssssnenses | connens ..100.514 ....8,871,426 . . 8,825,915 358 | e | e [ 001,860 | 1.873 |MON... 11/19/2019. | 06/20/2022.
S50117N  AD 6 [KCOT 2017-TA Ad....ooririeciieciiiesieeiseesssssssse s ssissssesssessnsens. | avieees ...100.165 | .. ..14,600,504 | ... 14,576,453 | ........... 14,590,881 | .cooovereereinirnens | v (43,081) [ .oovvrneerenererines [ e [ 202,160 | oo, 1.786 | MON... 02/11/2020. | 03/15/2024.
518889  AD 2 |DRB 2017-C B......covuiiiiiiiiceiiiricniissiesesisnsisisesiess s | eeees . 102,640 | ... 1,553,926 | .....ccooene 1,513,958 | .....cco...c. 1,485,037 |......... (28,597) | e [ e [ 2000:2.950 | oo, 2.610 |MON... 11/08/2017. | 11/25/2042.
51889C AC 6 |LRK2020-A BFX......cotvirieirieiiieicnirisnsiiessesssesiessssssssesssssssessesesssssns | areens .1,786,613 |...100.058 ....1,788,036 ...1,787,000 1,786,634 21 | s v [0 1920 [ 1.932 | MON... 09/22/2020. | 11/25/2050.
55316E  AC 6 |MMAF 2019-B A3.....oomiiimiiciieeineiieeieeseesssissssesse s ssesssennas | sesia 19,997,417 |...102.931 | .. ..10,293,100 | ... .10,000,000 | .... 19,997,282 (354) | cvvveeeerreriieees [ e [ 00002010 [ 2.031 |MON... 09/10/2019. | 12/12/2024.
60700F  AC 7 |MMAF 2019-A A2.......oovvuririnnrinnrenierinseisssnessenienesssssssssssssessenssenses | seveee | oo | eoorerenedt | TAFE s | v 2,647,910 |...100.245 | .............. 2,654,754 | .............. 2,648,266 | ............. 2,648,215 |......... 191 | oo [ [0 2.840 [ 2.873 | MON... 03/19/2019. | 01/10/2022.
69335P DU 6 [PFSFC 2020-E B........ccovvuuerierireireereeiseiesesiseessssissisensessssessssssssnnes | seeies .9,747,045 |...100.279 ...9,777,203 ...9,750,000 19,747,395 350 [ cooereerineerinnin | e | o0 1570 | i 1.585 | MON... 08/04/2020. | 10/15/2025.
69335P DV 4 [PFSFC 2020-F A.....cooouiiiiiiiiieiiciiississi e ssisesiesiseninns | sriiens 8,499,630 |...100.597 ....8,550,745 ...8,500,000 8,499,700 70 | oo | e | 200,930 | i 0.934 | MON... 08/04/2020. | 08/15/2024.
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 17 18 19 20 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
i 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 CHAR | tive Symbol Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Paid Accrued During Year | Acquired Date
78448R AC 0 |SMB2015-C A2B , ...100.514 ....2,188,893 ..2,177,699 2,149,871 [ oo [ e (41,708) [ v | vevveereriseiisenninens [ 001,559 [, 2,630 |MON... ..45,104 | 10/21/2015. | 07/15/2027.
80281G AB 2 |SRT2019-B A2A . \ ...100.569 | .. ...6,260,361 | ... ..6,224,941 | ... 16,224,804 | ... 298 | oo | e | 00002290 | o 2.308 | MON... .142,551 | 07/16/2019. | 04/20/2022.
80285W  AB 3 | SDART 2020-3 A2......oriumrrerrireireeinsisessssiessseessssssssssasssssssessssssssesanss. | soenees | oo | veeeneeens 4|1.AFE....... ...100.060 | ............ 24,014,400 | ............ 24,000,000 | .......... 23,999,445 | ......... 331 [ | e | 0000460 oo 0.466 |MON... | ........4,907 | .......... 25,147 | 09/15/2020. | 09/15/2023.
80286W AE 6 |SDART 2020-4B......c.covverevernnene ...100.315 ..16,551,975 .16,500,000 ...16,499,391 30 | oo [ [ 2000730 [ 0.733 | MON... 7,027 | 11/17/2020. | 03/17/2025.
83402) AC 2 |SOFI2016-B A2B ...102.040 | .. ..3,434.213 | .. ...3,365,556 | ... 3,324,258 |........ 5,993 | oo [ e [0 2740 [ 3.637 |MON... . 2,217 | 12/04/2018. | 10/25/2032.
87342R  AD 6 |BELL2018-1A2l.......ccceueenee ..101.429 | e 12,693,434 | ............ 12,514,600 | ........... 12,577,045 | ...ooiciriecres | v (15,554) [ vvvervrvreririens | vevrererseisnnnnens [ e 318 [ 4.150 |FMAN. | .......... 54,038 | ........ 448,132 | 09/11/2020. | 11/25/2048.
892380 AB 6 | TAOT 2019-C A2A , ...100.317 2,930,550 ...2,921,289 12,921,248 185 | coveveeeriverinens [ vvrenerieriineenenns [ 00000 2.000 [ e 2.017 |MON... 58,426 | 08/06/2019. | 04/15/2022.
89389 AB 8 |TFET 2019-1 A2................ . ...100.387 | .. ..751,578 | ... 748,680 | .... ...750,874 |....... (1,900) [ cooovvrriireieni | e | 200 1.900 | i 0.952 | MON... 06/25/2020. | 01/24/2022.
92290B  AC 5 |VZOT 2020-B B.......coorvemreriricrirrireesnriseriesiesesssesssssssssessessssessssessensns | coevee | oo | aeesnseeend 4[1.CFE...... 100221 | oo 12,026,520 | ............ 12,000,000 | ........... 11,997,202 | ......... 157 | o [ v [ 000,680 [ i 0.689 | MON... 08/04/2020. | 02/20/2025.
923496 AD 3 |VZOT2019-BC \ ...103.171 ..10,317,100 .10,000,000 ...10,000,015 (10) [ oo [ e [ 002,600 | e 2.614 |MON... . 06/04/2019. | 12/20/2023.
963280 BM 5 |WHLS 2019-1A A2......cccoovvvrnece A1 , ...100.953 | .. ...5,851,801 | ... ...5,796,560 | .... 5,796,264 294 | s | e | 2002300 | e 2.320 |MON... L4074 | L 133,322 | 06/18/2019. | 05/22/2028.
974153 AB 4 |WSTOP 2020-TA A2......ovvourereerrireiieeeessinessesissesssssssssssesssssssssssssssssssns | eneeen | oo | ovevsneeens 4|2BFE...... 102,027 | o 11,222,970 | .coovvvennee 11,000,000 | .....ccoeee 11,000,000 | evvouernerenrirneriens | crrereneeenineines | e | cererenennnnens | e 2841 | 2.850 |MJSD. | .cvvennee 52,953 | .o 10/09/2020. | 12/05/2050.
98162V AB 5 |WOART 2019-B A2.. ...100.090 ....1,335,593 ...1,334,392 11,334,388 35 | s [ [ 002,630 [ 2.650 | MON... 05/07/2019. | 06/15/2022.
380881 ER 9 |GCCT 2018-4AA......omirrrirnnee . \ ...108.108 | .. ..10,810,800 | ... .10,000,000 | .... 19,942,162 | oo | e 15,599 [ .o [ e | 03440 | o, 3.700 |MON... 03/26/2020. | 10/15/2025.
576339  CC 7 |MCCT 2019-2A A...ccomiiieeieeiceisenenienieseseesssissensssssssssnsssessessenssns | coneeee | A coeeieeens 4|1.AFE....... ..100.156 | .oceveneee 10,015,600 | ............ 10,000,000 | ...ccveveee 9,967,842 |......... (26,167) | ..eveveerveineins [ e [ 20.0.542 | o, 1.125 | MON... 08/13/2019. | 07/21/2021.
89621A AP 4 |TCCT 2019-2A A..oiiiiiiiniiisnisniisenississsisnsssnssenesssisssnsssnsssnsensssnesssnees | conneee | A | v 4|1.AFE...... ...100.178 19,133,998 19,100,000 219,110,725 | | s (152,702) | ..vooovervrririnns v [ 003,038 | oo 2.238 |MON... 07/18/2019. | 01/26/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX .........346,626,348 | ..........343,201,006 | .........343,087,805 | ... O [ (293,469) | ..o (] P XXX XXX | .. XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated). ... s XXX | 1,715,688,645 | ...... 1,642,932,829 | ...... 1,652,207,536 | ..coovieres (3,486)] ...... (2,221,625) | ..vvoveririiiann 0 [ o XXX XXX | .o 7,290,369 |....34,335,795 XXX
Totals
7699999. Total - Issuer Obligations...........oceeereerienririniescinns XXX [ o 1,473,993,664 | ....... 1,393,769,000 | ...... 1,406,129,312 | .ooooovivviiennnn0 [ e (2,118,611) XXX XXX | e 7,537,048 | ....24,385,857 XXX
7799999. Total - Residential Mortgage-Backed Securities. XXX 67,789,914 67,222,058 ..67,446,565 | ............(3,486) | ....cc.... (19,720) XXX XXX | e 68,856 | ... 1,356,288 XXX
7899999. Total - Commercial Mortgage-Backed Securities XXX 440,803,322 421,805,541 431,248,258 | ..ooooiiviinn0 [ (2,731,791) | .... XXX XXX | .....1,198,733 |....13,241,438 XXX
7999999. Total - Other Loan-Backed and Structured SECUMtES. .......ocvvvvrirrieinrisriririsnines XXX v 346,626,348 | ..........343,201,006 | ......... 343,087,805 0 (293,469) XXX XXX | e 273,765 | ..... 4,405,220 XXX
8399999, GraNd TOAl - BONGS.........uuveuresrerreseesseisse ittt XXX | 2,329,213,248 | ....... 2,225,997,605 | ...... 2,247,911,940 | .c.ovvvrneen. (3,486) | ...... (5,163,591) XXX XXX | ... 9,078,402 |....43,388,803 XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1B s 16,618,986 1C 64,913,040 1D ....439,850,337 1E ...51,803,711  1F .. 106,183,340 1G ....85,850,654
2A .. 2B ........293,847,666 2C ........108,391,748
3B . 22,262,007 3C 0
4B 101,391 AC e 0
BB i 0 BC i 0
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Designation,
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F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVo
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 0 1= 1C e 0 1D 0 1E 0 TF e 1G i 0
2A e 0 2B e 2C 0
A 0 3B 3C s 0
AA e 0 AB e 4C 0
BA e 0 5B e 5C e 0
[ E 0
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
002824 10 0 |ABBOTT LABORATORIES.......ccosvvrerimeimeriinieriensssiseesssssssssenssesssssessssssssssesssesssnenss | vovveene [ oo | evvens 39,600.000 ..4,335,804 |..... 109.490 35,496 35,764 | s [ i 1,135,764 .| 06/23/2020.
00287Y 10 9 [ABBVIEINC........ 7,300.000 ,139,695 |..... 107.150 270,456 .1,066,353 ..1,066,353 01/02/2013.
007903 10 7 | ADVANCED MICRO DEVICES........covvirirrirriiniinerieriesisesssissssesiesessessssissssessenes | ooveene oo | veverneeens 900.000 | ..oovvvuierrienes 82,539 | ... 91.710 | covireeeerne82,539 | e TA908 [ s | e | v | e 7,631 ... | 10/19/2020.
016255 10 1 | ALIGN TECHNOLOGY INC.....ovvvrririiririirieriesssneesesississsssssssssessesssssssssssssssssssessssens | consvne | eon | ovvvones 3,700.000 1,977,206 |.... 534.380 993,442 ... | 06/23/2020.
02079K 10 7 [ALPHABET C...coovvviiiiceiseisisisiss e sssssssssssessessssssessssssssansenss | overens | oee | aveeres 7,000.000 12,263,160 |..1,751.880 2,904,020 ... | 10/26/2015.
022098 10 3 |ALTRIA GROUP INC.....coooiiimrirrimirierierieesssiseesssssssssessessssssssssssssssssessssssssssssnsssnns | aevnens | ee | veveee 12,500.000 512,500 | ...... 41.000 42,250 | .o | e (111,375) | evevercireris ... | 07/22/2002.
023135 10 6 | AMAZON.COM INC.....ooirimiirririieieiiesiesesessseissessssssssseessssssssessssssssssesssesssssssansinns | nevssene [ oo | oevereeeens 700.000 | .... ...2,279,851 |..3,256.930 ,279,851 | .o 559,975 | ..o 986,363 . .| 09/26/2016.
031162 10 0 [AMGEN INC....oouiiiiiriirciisisriesiesieeseisesi st essssssssssessessssenssenes | conenne | eon | oevveen 4,600.000 | ..oovvrrenne 1,057,632 |.... 229.920 | .cooovirinnes 1,057,632 | ..ovvorerernene 213,365 | ..o 29,440 (722 1) T YN (X772 0) N N 06/24/2008.
03272L 10 8 | ANAPLAN INC....coiouiiiirircireeiseiise sttt ssssss s essssssssssssssssssssssnsssnns | conenns [ eon | cvvvees 8,600.000 617,910 203,574 | .o | v 203,574 06/23/2020.
037833 10 0 |APPLE COMPUTER INC......cocovvmriiiiniiierinsiesesisississesssssessessssesessssssssesssssssssssenens | seenens e 112,000.000 14,861,280 90,440 | ..o | e 6,639,080 | ....coiviiiiiirins | e 6,639,080 |... 08/31/2020.
04010L 10 3 | ARES CAPITAL CORP........ccooirirriririniieriesiesessessssisssssssssesssesssssssssssssssssnesssssssssns | vnsssene [ oo | evvens 53,498.000 903,581 | ......16.890 | ..ccoverrrernn 903,581 | i 221,407 | s 85,597 (94,156) (94,156) | ... ... | 04/05/2010.
053015 10 3 | AUTOMATIC DATA PROCESSING........oovvvirrrrirrrieniisneissseiesissssssssssisssssssssssnnnss. | oovsvis | oee | evvens 21,000.000 | .... ...3,700,200 19,530 76,440 119,700 119,700 .| 03/25/2004.
05352A 10 0 [AVANTOR INC.....cvomriiiicrierieresceissieesiessesesessssssse s esssssssssssesssessssesssensssssses | sovnens | oee | vevene 17,500.000 | ...oovvernenns 492,625 | .....28.150 | cooovirrerrenn492,625 | 308,796 | oo 183,829 | ..o | e 183,829 | .o 06/23/2020.
060505 10 4 |BANK OF AMERICA CORP.......cccovivmririreirneineiiesiessssessssisssesessssssssesssssssssssssssssssnens | ooveiens [ oo | eevens 36,800.000 26,496 ..(180,688) | ... ..(180,688) | ... ... | 03/26/2012.
09062X 10 3 [BIOGEN INC......coiviiiriiiiirriieiieiiesiesiseesesssssssessenessessssessssesssesssssssssssssssessnene | veverene | ee | cveenes 4,400.000 ) ..(228,228) | ... ...(228,228) | ... .| 06/22/2006.
09857L 10 8 | BOOKING HOLDINGS INC......coovveriermeimerierierereesesissisenssssssessenssssessesssssssssssenssensses | svessene | oo | veverneeens 300.000 668,181 |..2,227.270 | ..................668,181 | ...... ....389,727 ..52,062 52,062 |... 03/24/2016.
101137 10 7 |BOSTON SCIENTIFIC CORP.......ccovirirriiriinrieiieriesisniissisiiesiesissssssisssisessesssnnes. | svvieens | er | e 65,600.000 | ... ...2,358,320 ,358,320 | ...... 1,177,612 T(GI07< T2 RO IO (608,112)| ... 06/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO........cccmvrumirmmrirrereernisseseissssssensessssssssesssssssessenssssssns | sevnens | oee | verees 24,800.000 | ..oovvvnrenne 1,538,344 44,640 (53,568) .| 11/21/2019.
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS 50.000 7,660 110 ...1,483 04/02/2007.
12508E 10 1 | CDK GLOBAL INC.....oouiirririiiieiniiieriericessisisesienssesssessssssessessssessenssesessssnssens | covnnees | ver | eoeveens 7,000.000 | .ooovvirriine 362,810 4,200 (19,950) .1 10/01/2014.
125523 10 0 [CIGNA CORP.....otviiiceteeieisecisesiesies et ssssssessenssssssssnssssssessensnnne | sevinene | on | cvenenes 4,522.000 941,390 181 ..16,686 16,686 | ... 12/21/2018.
126650 10 0 [CVSHEALTH CORP.....ovuiiiiiiciiiscierisiesersss e sssssensssssesessssssssessnse. | oensnes | ver | ovvee 15,700.000 ..1,072,310 31,400 (94,043) | oo | e (94,043) | ... 12/15/2009.
147528 10 3 |CASEY'S GENERAL STORES INC........coovivurirririeiieinerieriessnessessssssessessssessesssssens | veverene | er | cveenes 4,400.000 785,928 4,224 155,574 155,574 .| 03/25/2020.
149123 10 1 |CATERPILLAR INC 6,500.000 ,003,330 67,980 566,610 .566,610 06/08/2011.
15135B 10 1 | CENTENE CORP......coootiiirieririeissieiesiesesssississnieni s essssissssessesssensessssnssnes | sovenens | oon | oovees 11,942.000 716,878 (33,915) ... | 03/24/2016.
15872M 10 4 | CHAMPIONX CORP.......cotvtmimrieiiieriesireisenssssssessesssesissssssssssssesssssssssssssssssssesssnses. | aevnens | oee | voneee 29,723.000 454,762 427,260 ... | 06/05/2020.
15912K 10 0 | CHANGE HEALTHCARE INC.......ccoviiiiiiiiiniieieissieiesiseisssssssssssessessssssenssssssssensenns | vevvenes | e | voeees 22,999.000 428,931 364,159 ... | 03/10/2020.
16119P 10 8 | CHARTER COMMUNICATIONS INC A.......ccooirimrrmerirrereeinsineriesssesssenssssssesssssinenenne. | eevneeee | ver | eoveenns 4,340.000 ..2,871,127 765,880 .| 05/18/2016.
166764 10 0 |CHEVRON CORP.........ccccouuuuc 2,076.000 ,864,318 44,732 402,313 10/06/2020.
18915M 10 7 | CLOUDFLARE INC A....vviuiiiiiincrirrineeisssiseniesssesessesssssssssssesssessssesssssssssssesssesssesssnsss | sevenene | oe | cveeres 8,600.000 339,272 06/23/2020.
205887 10 2 | CONAGRA FOODS INC......coouivrmrimrereessriersenssesesssssssssssssesssessssesssssssssssssesssnsssssssns | vovesene oo | evv 18,100.000 12,670 169,626 ... | 03/25/2020.
219350 10 5 |CORNING INC.....oviiiiiriiiiniinnisisssieiesssiesssssessss s nsssssssessenssssssssenssnsnns | seenens N 144,600.000 127,248 996,294 . [ 12117/2012.
22266L 10 6 | COUPA SOFTWARE INC.......cooivveirieiiesiisiiseisssiessiesssssssssssssssssssssssssssssssssssssssssssens | vossvees | oon | ovvveens 3,070.000 591,466 | ...oovvvrcrririns | v 591,466 07/26/2019.
22788C 10 5 |CROWDSTRIKE HOLDINGS INC A......covviiiiiiiniiiniiniiciienisinsississiieseesessssissises e | oon | oevees 11,400.000 | .... 2414748 | 211820 | oo 2414748 | 1,210,780 | e [ e | e | e 1,203,968 | ....oovvvvvrirris | e 1,203,968 06/23/2020.
23804L 10 3 |DATADOG INC A.....cciviuiririrririeirsissiiesiesiesesesssssisessesssessssesssssssssssssssssssessssssssnssns | conseens [ oo | evvene 13,600.000 | ....oocvevee. 1,338,784 | .....98.440 | ............. 1,338,784 | ............... 1,248,649 | ....ceeovirvrrririrrnns ..90,135 90,135 |........ 06/23/2020.
254687 10 6 | DISNEY WALT CO...ooierririirnrineiineiieeiseisesssssssessessssesssssssssssssssssssssssssssssssssesssessss | sonssene [ oo | evvens 38,733.000 ...7,017,645 34,085 | ..o | e 1,415,691 | .o | e 1,415,691 03/20/2019.
254709 10 8 | DISCOVER FINANCIAL.......coomiviirirrirriieiiiiniesiesissiiessesessessesesssssssssssssesssesssssssnnses | conenne | eon | cevvened 8,900.000 15,664 ..50,819 50,819 07/02/2007.
25470M 10 9 | DISH NETWORK CORP.........ccorvumirmerireireenseiaseisessessssessenssssssessssssssssensssssssssssssnnns. | sovesens | oo | vevereeeens 604.000 | ...coovovvreenn 19,533 | 10032340 | i 19,533 | 6,089 | s (1,891) | oo | e (1,891) | ... 12/05/2019. | oo
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256163 10 6 | DOCUSIGN INC......oooiiiiiriieiineiineiieeississssissssee s ssesssssssesssssssssssesssensss | vevviens [ oo | evene 15,800.000 | ...oovvvnee. 3,512,340 |....222.300 | oo 3,512,340 | oviiieerrnn860,985 | oo 2,381,402 | oo | e 2,341,402 | e [ 01/07/2019. |
25746U 10 9 | DOMINION ENERGY INC....cooivirrerrireererinisieniesssseessesssssessessssessssssssssssssessssssssssses | woneeens | aen | eeens 14,800.000 | ....ooceeeer. 1,112,960 | ......75.200 | oo 1,112,960 | v 414,621 | e 51,060 (112,776)
277432 10 0 |EASTMAN CHEMICAL COMPANY 7,000.000 25,530 97,680 777,740
278642 10 3 |EBAY INC...ooiiiiiiieiiicniecie ittt sssessssessensesssssssssssesiens | consiens [ oo | evvene 10,000.000 | .......cree.....502,500 | ......50.250 | covvirrerrnn502,500 | v 215,665 | oo 6,400 141,400
278768 10 6 |ECHOSTAR HOLDING CORP.......ccosivirrirerinirierieniseseseessssssensesssessssessssssssssssssesssnens | conenne | eon | cvvven 2,440.000 (53,973)
278865 10 0 |ECOLAB INC......ooiiiiiniiieiireritiineissie et sssssssessssssssssesssssesssssens | conviens [ oo | ovven 24,395,000 | ...............5,278,102 |..... 216.360 45,863 570,111
29355A 10 7 |ENPHASE ENERGY INC.....c.ovvoiiiririniriiierieenssissisessesssessesssssssssssssssssssesssssssssses | sevenene | oe | cvrened 6,600.000 | ...............1,158,102 |..... 175.470 852,088
294440 70 0 [EQUINIXINC.....ooiiiciiiiiiiiniissiciissiesisisisississss s ssssssisssssssens | connins | ees | coereeas 4,400.000 | ...............3,142,392 | ..... 714.180 46,816 574,112
29978A 10 4 |EVERBRIDGE INC......ccootviiiiieirieieiissiesienessessssesssiessesssssesssssssssesssessssssssssssssens | sevenene | ee | cveneres 2,400.000 | ..................357,768 |..... 149.070 | coovovvvreeren 357,768 | v 335,058 | oo 222,710 | e | 22,710 |
30303M 10 2 |FACEBOOK INC A....cooiimiiriireiineineiiesiesisessssisssssesssssssess s ssssssssssssssssssssssssnss | sevseene [ oo | eveene 26,200.000 ..7,156,792 |..... 273160 | oo 7,156,792 | e 1,128,086 | i [ | e | e 1,779,242 | oo
31188V 10 0 [FASTLY INC Ancooiiiiiieitinnsniesie s sssssssssessssssssssenssies | vevivene | ee | cviened 6,000.000 524,220 | ...... 87.370 ..56,137
320517 10 5 |FIRST HORIZON CORP.......ccovivmerirrireerinissriersesisseessenssssisessessnssssssssesssssssssnsssnenss | vovesene [ oo | evvene 36,100.000 460,636 | ...... 12.760 5,415 21,299 | oo | e (137,180) | vvvvevrcrrerrr
375558 10 3 | GILEAD SCIENCES INC.......coooiiiniiciieiiiinissieiesicsisesssssississssssssssssssssnssins | cennine [ eon | cvvio 3,900.000 | .... 227,214 | ... 58.260 | ..o 227,214 | 421,640 | 10,608 (26,208)
39874R 10 1 |GROCERY OUTLET HOLDING CORP........ccccruverrrmrimnmrierirerereessesssssessenssseesssssssssnes | eoneees | eer | oveens 14,500.000 | ...coovvernienns 569,125 | ...... 39.250 | .ovvrerrnnnn569,125 | oo 495,478 | i WT3B4T | e | v 73,647 |
410867 10 5 |HANOVER INSURANCE GROUP INC........covumieriririeiisriinensssessenessssssssessssessssesessns | veveeene [ oo | evvnnd 20,700.000 ..2,420,244 | ..... 116.920 | .o 2,420,244 | 288,620 | oo 54,855 | ..o | e (408,825) | ....oovvrnrirnrinnn
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.......c.vvirirriinirinerienississeissisesieseesesssssssssssiens | covveens oo | evvene 15,500.000 759,190 | ...... 48.980 5,038 19,763 (182,745)
45337C 10 2 |[INCYTE GENOMICS INC......oveuiremremerrerirrinenisssssssiesssessseesssssssssenssessssessssssssssesssens | eovnees | vee | eveenns 2,700.000 234,846 | ... 86.980 | ..oovrverrrenn 234,846 | oo 269,630 [ oo | s [ e | e (918)
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........ccootiiimiiniieriniiniissieiissisenissiisniins | soveens | en | e 12,000.000 ...1,383,480 |..... 115.290 14,400 272,880
462260 10 0 |IOVANCE BIOTHERAPEUTICS INC.......cvooierrineimerierineesenissseserssssssessenssssessessssssnens | voveeene oo | vevene 10,300.000 477,920 | ..... 46.400 | ..coooverrrerrn 877,920 | o 323,165 | s 154,755
46590V 10 0 |JBG SMITH PROPERTIES.... 6,208.000 | ..coovvvvvnen 194,124 | 31.270 1,397 5,587 (53,513) N
46625H 10 0 |JP MORGAN CHASE & CO.....ovvvvuriiricrieriieieissisiiesissssesisssisessssssssssesssssssssssens | everes | eor | oevees 54,800.000 | ...............6,963,436 |..... 127.070 | v 8,963,436 | oo 2,372,571 | e 197,280 (675,684)
478160 10 4 | JOHNSON & JOHNSON......coumrirrercireimirieriesesseesssissessssssssssessssssssssssssesssesssssssenss | conenne | eon | ovvvenes 8,400.000 | ...............1,321,992 | ..... 157.380 33,432 ..96,684
487836 10 8 |KELLOGG CO.....ctiuuiiiiiiiiiiiiiiisrisiiesisiinsisssissiesisssssssssssssssssesssesssesssssssssssens | consiens [ o | oovene 15,000.000 | .... 933,450 | ...... 62.230 | . 34,200 (103,950)
494368 10 3 | KIMBERLY-CLARK CORP.........ccovveriirriirierirerereessinssnisessessssensssssssssesssssssesssenssssess | covenene | eon | cvvvees 9,400.000 | ..ovvvrurenee 1,267,402 |..... 134.830 | .ooovvvernene 1,267,402 39,856 (25,568)
500754 10 6 |KRAFT HEINZ CO/THE. 43.000 1,490 | ...... 34.660 1,490 69 109
501044 10 1 |KROGER CO...ouierrirriiciiriieiiesiieeiesissessssssssessesssssessssssssssessesssesssssssssssssssens | coveeens [ oo | covens 39,800.000 | ..ovvveurenee 1,264,048 | ..... 31.760 | .oovrerinnne 1,264,048 27,064 110,246
502431 10 9 |L3HARRIS TECH INC....cooviiiirieirerieiineiienississessssssssssessessssesssssssssssssssesssssssssssnsssnes | vosesene [ oo | evvene 21,189.000 72,043 | oo | e (187,523) | oo
55354G 10 0 [MSCIINC.....coiiiiiiiiiinieiesisiisiiie e ssesssessssssssssses | ovenens | oon | oevees 13,900.000 40,588 2,618,065
571748 10 2 |MARSH & MCLENNAN COS INC.......cevumrrmrririreerrrisirnerieseresesessssssssssessesessessssssens | voveene v | cvvend 24,800.000 45,632 138,632
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A . 4,464.000 11,743 L(477,293) | oo
573284 10 6 |MARTIN MARIETTAMATERIALS.........coooiveereeeeeieeeeeeesseeessissseessessesssssesssesssssssssssssnseen | covvens [ oo | coreeenenns 900.000 2,016 | oo [ s 3,897
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS.......ccomvrimrreririeerseinerserineesenssssesssssssssns | onenene [ eon | cvvvones 5,200.000 6,448 255,822 | .o | 55,822 |
580135 10 1 |MCDONALD'S CORP........coevuiriiririitiisiiissienisnississsiiesiesssesessssssiesessesssesssensinnies | onsine | eon | coviines 7,400.000 29,921 320,472 | oo | e 320,472 |
58155Q 10 3 | MCKESSON HBOC INC......cooivieiiireineicriiieieeiseresissiesississesesssssssensenssssssssesssssssssenss | vevieees | eon | vovens 11,584.000 19,114 412,390
58933Y 10 5 [MERCK & COINC......oiviiiiiiieiiieitinie st ssisssessesssssssessssssisesienes | svveens | en | veend 60,700.000 | ... . 148,108 | ... [ s (555,405) | ....oocvveiiiins
609207 10 5 |MONDELEZ INTERNTL INC.......covoiriiiiiirienieninsiiesissiiensesesssessssessssesssessssssssnssens | conveens [ oo | evvend 53,150.000 | ...ccvveurenns 3,107,681 | ......58.470 | ...............3,107,681 | ..cccccvvrunes 1,052,432 62,186 180,179 | oo | cererereennn 180,179 [
617446 44 8 | MORGAN STANLEY.......ooumiiimiireiineiseeseesesisesssesiseessssssssssesssessssssssssssssessesssssssasssns. | eseens e 125,400.000 ...8,5693,662 | ......68.530 | ...............8,593,662 | ...... 2,313,229 175,560 2,183,214
65249B 10 9 [NEWS CORP A....covioiiiiiirierieniceinsissiie e siessesssesssssssssssesssssssesssenssns | sovnens | oee | voene 16,250.000 292,013 ...127,196 3,250 ..62,238
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65339F 10 1 |NEXTERAENERGY INC.....ccoooiiimiiiiiiiieineiesnsisiesesssssiesssssssesssnsssssssesssssssensnns | seenene OO 102,000.000 | ..covvevvrene 7,869,300 142,800 | ..o | e 1,694,220 | ...coooviiiinies | e 1,694,220 | ..o 10/27/2020. | .ooverevrienne
654106 10 3 | NIKE INC CLASS Bu....coouiimiiiierieeiniseeiessssssie s ssssssssessesssssssssssssssesssesssesens | cosesens [ 51,200.000 ...7,243,264 64,256 2,056,192 | .oooovrerrrreriines | cervreeris 2,056,192 .| 06/17/2005.
655844 10 8 |NORFOLK SOUTHERN CORP 4,000.000 ,078,740 127,840 1,478,320 ..1,478,320 03/25/2004.
67066G 10 4 |NVIDIA CORP.......cccoiririeiinrieririsrisiissrienienes [0 900.000 469,980 |.....522.200 | ...oovvrerrern 489,980 | v 86,130 | oo e [ | e 3,850 | ... v 3,850 .| 12/11/2020.
69318G 10 6 |PBF ENERGY INC...coosieririueireiiiiieiiesieiseessssse et sesssssssensesssssssssssssssssesssenes | woneeens o 79,000.000 560,900 | ....... 7.100 111,588 | oo | e 111,588 03/25/2020.
693506 10 7 |PPG INDUSTRIES INC......oooviririiiririieriieienisisssesssessssssiesssssessesssessssesssssssssssessns | senenene | s 8,000.000 ...1,153,760 . 16,800 ..85,840 85,840 |... 12/17/2012.
69351T 10 6 | PPL CORPORATION.......cctriuririeimeimeenerisesssessesssssesesssssssssesssesssssssssssssssesssessssesses | vovesene | oo | cevene 23,000.000 648,600 9,545 38,123 | oo | e (QEGIZI0) ) S IR (176,640)| ... 06/11/2002.
693718 10 8 |PACCARINC o 41,530.000 | ... ...3,583,208 ,583,208 ....381,566 29,071 148,677 298,185 | ..o | v 298,185 | ... 09/25/2001.
701877 10 2 |PARSLEY ENERGY INC A....covomiiiriiirinirieriesiecesssisssisessessesssesssssssssessessssssssnies | coveeens ver | 00217,200.000 | ooovrneees 3,084,240 | ...... 14.200 | .o 3,084,240 | ....cccouvenee 1,259,347 | ..o 32,580 | oo | s 1,824,893 | ..o | e 1,824,893 | ..o 03/25/2020.
703481 10 1 |PATTERSON-UTI ENERGY INC......osiiiirimiirerieiineniesisseineessssssssesssessssssssssssssssssesens | seneens wer | +....317,400.000 19,044 822,288 ... | 03/25/2020.
70450Y 10 3 | PAYPAL HOLDINGS INC....cooivuiiiiireriiisiresisisesssiesssssssesss s sssnsssssessssssessessssssenses | onsses R R 10,000.000 ..2,342,000 |....234.200 | .cooce0renn2,342,000 | ooiiieininnnn296,752 [ v | s | e | e 1,260,300 | ...coocvvvrrrrcranne .1 07/20/2015.
713448 10 8 |PEPSICO INC....oooiieuiireiieiiieiiesiseeisseesssssesssesssesssses st essssssssssesssessssesssnsns. | eseien [0 884.000 131,097 3,496 ..10,281 12/17/2012.
715347 10 0 |PERSPECTAINC......cooiiiiiiiiiiiristississicesisessisssie s | oneien IO 4,550.000 | .... 109,564 . . 1,183 (10,738) 06/01/2018.
718546 10 4 |PHILLIPS BB.........cvuuiieerieririeseeieiieriesiesesesss st ssssessensenssssnssnsens | ovesen o 12,314.000 | ..ooovvernrenns 861,241 | ... 69.940 | ..ocoovvvirins 861,241 | ooovovreerrnnes 225,727 | .o 44,330 (510,662) 05/01/2012.
72703H 10 1 [PLANET FITNESS INC A. ..ottt esssssss s ssesssessssnins | seneeens [ 10,400.000 807,352 301,378 ... | 03/25/2020.
741447 10 8 | TROWE PRICE GROUP INC.......ccostviiiiiierirriiieiniissiiesieseieesesisssssessesssessenssssesns | coveiens [ 26,700.000 | ..............4,042,113 | ..... 151.390 96,120 788,985 ... | 09/10/2002.
742718 10 9 |PROCTER & GAMBLE CO [ I o 44,450.000 6,184,773 |..... 139.140 117,039 | oo | e 1,342,342 | ..oooviviriicie ... | 03/25/2020.
74736K 10 1 |QORVOINC N [V 5,400.000 897,858 |..... 166.270 270,216 . ... | 12/21/2015.
75615P 10 3 |REATA PHARMACEUTICALS INC A.....vvviririinerinsinerieniesisssessesssessessesssssessssssssnses | eeveens [V 2,000.000 247,240 |..... 123.620 (114,069) ..(114,069) | ... .. | 06/23/2020.
77543R 10 2 |ROKU INC 0,800.000 ,585,816 |..... 332.020 2,139,696 2,139,696 .| 06/24/2019.
78442P 10 6 |SLM CORP. o 19,000.000 235,410 2,280 ..66,120 66,120 06/08/2011.
79466L 30 2 | SALESFORCE.COM INC......oiiiiieirimiieriineeieessisseisssssesssessesisessssssssssessessssssssnsas | eseiens [0 700.000 155,771 .21,429 21,429 06/23/2020.
808625 10 7 | SCIENCE APPLICATIONS INTE.......cosiiiereriiirirnriernsieierisisssessesssssssessssssessessssssenses | seenene [ 1,094.000 103,536 1,619 [ v | 8,336 [ s [ s 8,336 01/14/2019.
83001A 10 2 |SIXFLAGS ENTERTAINMENT CORP.......ccovivmiririrrerieinirierireseseessessssssensessesssenins | ceveens [ 52,200.000 ...1,780,020 1,024,556 .| 03/25/2020.
852234 10 3 |SQUARE INCA 8,400.000 ,828,176 RO ..1,302,672 09/26/2017.
854502 10 1 | STANLEY BLACK & DECKER INC o 11,730.000 32,609 150,379 ... | 03/15/2010.
872540 10 9 | TUX COMPANIES INC......ovvrmrimiimeiieriineeiesisisenssssssssesses s sssssssssesssessssessssssssnsns | oseiens o 102,800.000 23,644 743,244 ... | 09/10/2002.
874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE.........cocovimiirirnirieierssiseeesssisissssessssssssessssssnens | eevnnens | s 3,700.000 ....349,349 315,832 ... | 03/13/2019.
87612E 10 6 | TARGET CORPORATION......cosiruurerriiirirririeserisssiessesssssesssssesssssessenssessssssssssssessens | sornens | oee | vevene 12,900.000 | ...............2,277,237 |....176.530 | ...c..cce0. 2,277,237 | oo 1,208,592 26,058 ceenenen 1,068,645 . . .| 03/25/2020.
87918A 10 5 |TELADOC HEALTH INC 4,900.000 . 128,294) (128,294) 10/19/2020.
889478 10 3 | TOLL BROTHERS INC o 40,800.000 13,464 939,673 | ..o | v 939,673 | ... 03/25/2020.
902973 30 4 |US BANCORP. I [ 30,301.000 50,906 | ooouverrirerircireni | e (384,823) | ...oooevrirrinn ...(384,823) | ... ... | 06/08/2011.
910047 10 9 |UNITED AIRLINES HLDGS INC......ocovviiiririiieriniierisissisniesssssssessessssesessssssssesssenssnss | sevenens R R 13,545.000 | ..................585,821 | ......43.250 | ......c...........585,821 | cooiirienn 154,489 | e (607,358) ....(607,358) | ... .1 10/01/2010.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B.......cccotvumrimerierieereeississsesesssssssenssssenssnns | oveees [ 18,400.000 ...3,098,560 74,336 944,656 | .....oocvvererins | e 944,656 06/08/2011.
91347P 10 5 |UNIVERSAL DISPLAY CORP........coovuriimriiiiineineirssissiseesississesssssisssssssesssssssssssssssns | coveenes [0 I 1,700.000 | .... 390,660 . . 1,020 ..40,341 40,341 |... 06/25/2018.
91879Q 10 9 |VAILRESORTS INC.....cooiimiiiiiiicrieriesssississsiesiesessssssssssssessesssesssssessssessnens | sereeens [V 4,400.000 | ..oovvverenne 1,227,424 | ... 278.960 | ..cccovvvnees 1,227,424 | ..o, 664,219 | ..o 563,205 | ...oovrirrrerins | e 563,205 | ...ovvrrierierirrirnens 03/25/2020.
92242T 10 1 | VECTRUS INC...iiouiiriiritieeiseiserissisessesiseesssss st ssssssssssnnns | eneinns JIO 1,088.000 54,095 54,005 | s 8,849 (QECTL) ] R (1,676) | ... 09/29/2014.
92343V 10 4 |VERIZON COMMUNICATIONS INC......ccovrruirierirreiiriniieeiieriesesenssssisesiesssssssesssenees. | coveens [ 24,300.000 | .... ..1,427,625 427,625 1,154,739 | ... 60,082 (64,395) | ..vovvvvrieeiiens [ e (64,395)| ... 09/26/2017.| ...
92839U 20 6 |VISTEON CORP......ooviirirriicriieiseeieesisssi ettt ensssssssssassnies | conesens [V 7,000.000 | .ooourirrinnes 878,640 |.....125.520 | ....ccovvernecn. 878,640 | ....oovvvvvrrnnee 332,063 | ..o 272,510 | v | e 272,510 | .oovveerereeeceens 1212172011 | v
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958102 10 5 |WESTERN DIGITAL CORP......ccoivrirriiriiiiierinsieiesisessissienisssesessssssssessssssnsssssnsens | eonenns | ee | evvnns 9,800.000 | ...coevveneee 542,822 | ...... 55.390 | covviviiinns 542,822 | ...ccovvine 175,399 | o 9,800 (79,184) | ovvvveevrvciin | e (79,184) | ovvvverviscrersricins 06/22/12006. | ......ovvvreree.
962166 10 4 |WEYERHAEUSER CO......ccotvimiririreririesieisesiesiessess s ssssssssssessssssssssssssnsssenes | sovesens 58.000 1,945 33.530 1,945 | s 1,959 | o 30 193 193 | 09/26/2017. | coorvvrrriirines
969457 10 0 |WILLIAMS COS INC.....oooiiiriieiieeiieiieeiseisesissssessesssssssssssssssessssssesssssssssssssssess | vensiene [ oo | evenns 36,800.000 ..737,840 | ..... 20.050 737,840 58,880 | oo | eereeenenn, (RIS ) — (135,056) | . .. | 06/18/2004.
98419M 10 0 | XYLEM INC ..ottt enssssessssessssesssessssssssssssssesssenes | coneeens [ oo | evvene 19,600.000 | .. 1,995,084 |..... 101.790 | .... ...1,995,084 20,384 450,800 . 450,800 .| 11/01/2011.
98978V 10 3 | ZOETIS INC....couivrmrirrireireeisessessesissessssss sttt sssssssssnsssenss | aevenens ] e 22,600.000 | ...coovrerner 3,740,300 |..... 165.500 | .ooovverneene 3,740,300 18,080 749,190 | .o | e 749,190 | .o 10/01/2013. | oo
29250N 10 5 [ENBRIDGE INC....cootiiiiiiiiiriiiiniisrsissssssssssesessssssessssssssnsssssenssnsssssanssssssssssssansasssssesssnssns | nessnes Al . 19,335.000 | ...ocoivriinneen 618,527 | ...... 31.990 618,527 140,382 47,315 (150,426) (150,426) | . 02/27/12017. | oo
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccocooviniiinn ot 259,582,606 XXX cinnn: 259,582,606 | ... .81,996,694 | ... 217,002 | .o 3,659,385 | ..ooovvnirininnn0 [ s 51,955,483 | ..o 0].. .51,955,483 XXX XXX
9799999. Total - COMMON StOCK.......ueverieerieieeiieiisrisserisniesienes 259,582,606 XXX [ 259,582,606 | ....ccoo..c 81,996,694 | ... 217,002 | ......... 3,659,385 | .ooovviinrinnennn0 | 51,955,483 | ..o [ I 51,955,483 | ..oiviiiiiiniiiniin 0 XXX XXX
9899999. Total Common and Preferred Stock............c.errerercereriniis 259,582,606 XXX | e 259,582,606 | ............. 81,996,694 217,002 3,659,385 | ..oovvrvvrririrnenn0 | s 51,955,483 | ...vvvvirinnnnd (U I 51,955,483 | ....ooovverreririnnnnnn 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A . 1C . D s 1E s 0 TF e 0 1G s
2A 2C .
3A . 3C .
AA 0 4B e 0 4C ) 0
BA e 0 BB s 0 BC i 0
B s 0
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

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

912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22... 01/13/2020........ Bank of America Corp 13,512,129 13,500,000

912828  YY 0 |US TREASURY NOTE 1.750% 12/31/24 01/14/2020.. Barclays Capital 10,057,031 .10,000,000

912828  ZC 7 |US TREASURY NOTE 1.125% 02/28/25... 03/16/2020. Bank of America Corp 10,300,391 10,000,000

912828 ZM 5 |US TREASURY NOTE 0.125% 04/30/22... 05/19/2020. Goldman Sachs... 9,990,625 10,000,000

912828  ZT 0 |US TREASURY NOTE 0.250% 05/31/25 06/02/2020.. Citigroup........ 9,970,703 .10,000,000

912828  ZU 7 |US TREASURY NOTE 0.250% 06/15/23... 06/16/2020........ JP Morgan SecUrties INC.........c.evreerivenrieierssiesssisessesenns 10,005,859 10,000,000

912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25 07/28/2020. VAMOUS. ..o 59,916,797 60,000,000 9,103

91282C  AB 7 |US TREASURY N/B NOTE  0.250% 07/31/25, 08/18/2020........ Goldman Sachs... 25,045,898 | .... 25,000,000 | ..o 1,325

91282C  AG 6 |US TREASURY N/B NOTE  0.125% 08/31/22.........ccovevvrrene. 09/21/2020........ VAMIOUS. ..o 49,992,188 | ... 50,000,000 2,797

91282C  AK 7 |US TREASURY N/B NOTE  0.125% 09/15/23.... 09/28/2020........ Barclays Capital...........coceirreerniineierneiciseirererineenes 14,488,457 14,500,000 321

91282C AR 2 |US TREASURY N/B NOTE 0.125% 10/31/22.... 11/23/2020........ Citigroup........ 24,982,422 | ... 25,000,000 2,158

91282C AW 1 |US TREASURY N/B NOTE  0.250% 11/15/23.......ccovvvevvrrinene 11/23/2020 MOrgan StanIeY ..o 10,010,547 | oo 10,000,000 691

91282C  AX 9 |US TREASURY N/B NOTE  0.125% 11/30/22.... 12/29/2020........ Barclays Capital...........coceinreeriieiirieseereieines 5,500,430 ...5,500,000 567

91282C  AY 7 |US TREASURY N/B NOTE 0.625% 11/30/27.... 12/03/2020........ Morgan Stanley ... 9,963,672 210,000,000 | ..o 1,202

91282C  AZ 4 |US TREASURY N/B NOTE 0.375% 11/30/25. 12/22/2020........ VAHOUS. ... 39,925,781 | oo 40,000,000 | ..vooreerereriireiiere e 4,224

91282C  BA 8 |US TREASURY N/B NOTE  0.125% 12/15/23.... 12/24/2020........ Goldman Sachs... 11,784,789 .11,800,000 527

91282C  BC 4 |US TREASURY N/B NOTE  0.375% 12/31/25.... 12/30/2020 Goldman Sachs... 1,099,957 . ...1,100,000

0599999, TOtal - BONAS = U.S. GOVEIMIMIENE. ... tt1ereittesersttsesstsessssss e esss st ess st r8s 0tk 2880808100 441eE 8oL 8o 0808814080014 888088208t 316,547,676 | oo 316,400,000 | ..o 54,395
Bonds - U.S. States, Territories and F

882724 RD 1 |TEXAS ST 2.276% 10/01/28.... ..ottt | ................ | 04/08/2020........ Citigroup........ 16,240,000 | ..o 16,240,000

1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS. ... vuuuruuuieurusuirssirestiisiisersseissesesatessesssses et sesseeess | eestesatess e st es e s 16,240,000 | c.oovviinirieniiene 16,240,000 | ..... 0
Bonds - U.S. Special e and Special A

03444R  AB 4 | ANDREW W MELLON FDN  0.947% 08/01/27......cccovrvrrrrrnn 07/22/2020........ Goldman Sachs... 15,000,000

167593 QN 5 | CHICAGO IL O'HARE INTERNATIONA 04/16/2020........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 5,207,163

249182 LA 2 |DENVERCITY & CNTY CO ARPT REV... 04/01/2020........ Bank of America Corp 10,939,250

592647 GB 1 |MET WASHINGTON DC ARPTS AUTH.... 04/23/2020........ First TENNESSEE........ovvuiiiiiciiies e 7,186,178

59333P  G9 3 |MIAMI-DADE CNTY FL  5.000% 10/01/28. 05/06/2020........ MOrgan StanIEY..........c.cvueviiiiriicisriese e 5,502,000

71883M KV 5 |PHOENIX AZ CIVIC IMPT CORP ARP 06/23/2020........ First Tennessee. 4,820,159 ...3,945,000

91412H  FG 3 |UNIV OF CALIFORNIA CA REVENUES 09/25/2020 Morgan Stanley. 13,281,576 .11,550,000

3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSIMENES. .....ruutuursuirsersstereeierssttsees st eessssseressseesesee ee1essesssteseesseE e e0E o188 E 8488 b8 88888ttt 61,936,326 | ..ovvovies 55,580,000
Bonds - Industrial and Miscell

00206R  JX 1 |AT&TINC 2.300% 06/01/27......ccvveirerenrirerniireienirercesenirenes 05/21/2020........ Bank of America Corp 7,488,900

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

025816  BY 4 |AMERICAN EXPRESS CO 3.700% 11/05/21.... 03/03/2020. US Bank 5,174,550

03027X  AG 5 |AMERICAN TOWER CORP  4.000% 06/01/25. 03/10/2020........ Bank of America Corp 3,541,074

03027X BB 5 |AMERICAN TOWER CORP  1.300% 09/15/25. 06/01/2020. Royal Bank of Canada 7,478,925

03066P  AB 5 | AMCAR 2020-3 A2 0.420% 03/18/24. 11/17/2020.. Royal Bank of Canada 13,999,579

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

036752 AJ 2 |ANTHEMINC 2.375% 01/15/25.. 04/30/2020. WEllS Fargo Bank...........cc.cureieiniieeicieeieessesississesesisesessesenenes 7,196,070

03835V AD 8 [APTIVPLC 4.250% 01/15/26. 09/30/2020........ Barclays Capital...........coeerneiieiieieieseersiieines 2,294,920 .

053332 AZ 5 |AUTOZONE INC 4.000% 04/15/30.......ccevvmvrrirerrrnierinriniereniennnes 03/26/2020........ JP Morgan Securities INC...........cccvveireineieieisreeseseeeines 9,993,300 | oovvrrerreeee 10,000,000

05526Q AJ 5 |BAMLL 2015-200P D  3.596% 04/14/33 12/04/2020........ Various 4,931,262 A 875,000 [ oo 7,354

05607Q AN 8 |BXTRUST 2020-BXLP C  1.279% 12/15/29.......ovuviririernrineererinsisisssiesississeesss s sesenes 02/20/2020........ Various 27,979,079 .27,974,396 2,082

056083  AJ 7 |BXP2017-GM C  3.425% 06/13/39........ccvvvurererinrirerinnircierirennns 11/12/2020........ VAMHOUS. ..o 18,951,102 | oo 17,740,000 22,902

058498 AV 8 |BALLCORP 4.875% 03/15/26 03/18/2020........ Credit Suisse 7,700,000

099724 AM 8 |BORGWARNERINC 5.000% 10/01/25.. 10/06/2020........ Barclays Capital 8,995,972
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10112R BB 9 |BOSTON PROPERTIESLP  3.400% 06/21/29..........c.cccoveue.. 03/12/2020........ VAMHOUS. ..ot 4877076 | oo 4,480,000 35,964
12433Y AL 1 |BXTRUST 2020-VKNG D 1.859% 10/15/37.. 10/29/2020........ VaMIOUS. ... 15,498,828 .15,500,000
1248EP  CD 3 |CCOHOLDINGS LLC 4.750% 03/01/30. 09/21/2020.. Goldman Sachs..... 7,909,375 7,500,000 117,431
12529L  AB 6 | CFMT 2020-HB4 M1 1.465% 12/26/30... 12/11/2020 Nomura Securities Intl.... 16,399,987 .16,400,000
12625C AC 7 [COMM 2013-WWP A2 3.424% 03/10/31 10/01/2020 Bank of America Corp 10,618,750 .10,000,000 3,805
12655H AL 9 |[COMM 2019-WCM D  1.609% 10/15/34.. 08/13/2020.. Bank of America Corp 7,279,688 7,500,000 677
126650 DJ 6 |CVSHEALTH CORP  3.750% 04/01/30.. 03/26/2020........ Barclays Capital..........c.oeereeeeiieneieseesnineines 9,977,700 .10,000,000
14448C AN 4 |CARRIER GLOBAL CORP  2.242% 02/15/25...........cccvvvenec. 02/27/2020. CHIGIOUD. ..t 5,067,550 | ..o 5,000,000 | ooovererrirriernee s 1,657
178772 AA 7 |CLMT 2016-CLNEA 2.778% 11/10/31 08/26/2020........ VAIHOUS. ..ottt 38,365,665 | .......... ..38,660,000 26,103
191216 CT 5 |COCA-COLACO 3.450% 03/25/30..... 03/20/2020........ WEellS Fargo BanK...........ccocuvrieiriniiiiicieeieeiseeseseseessessssssneenes 10,963,150 | wevoovveereiernreeeies 11,000,000
22160K AN 5 |COSTCO WHOLESALE CORP  1.375% 0B/20/27.........ccoovereveriiririiersnineeesinsisessssiessssisessesinsens 04/16/2020........ Credit Suisse 9,977,500 10,000,000
24422E  VF 3 | JOHN DEERE CAPITAL CORP... 03/05/2020........ JP Morgan Securities Inc. 15,056,250 15,000,000
24703N  AC 3 |DEFT 2020-1 A3 2.240% 02/22/23..........cooverernrireeinreeeeirereessireresinsens 04/21/2020. Barclays Capital............cocevrreenireeeieesererensenes 9,997,996 | ...ooverre e 10,000,000
254687 FW 1 |DISNEY WALT CO 2.200% 01/13/28 05/11/2020........ Morgan Stanley...........c.ccueiiiiiniiiies 4,983,750 ...5,000,000
25746U  DH 9 | DOMINION ENERGY INC  0.776% 09/15/23.. 09/10/2020........ DEUISCHE BANK.........cvuiiirriici s 12,500,000 .12,500,000
26208V AB 2 [DRIVE 2020-2 A2A  0.850% 07/17/23.......covuirmireiieireieincireresseeeniseies 06/10/2020........ JP Morgan Securities INC...........cuvreevmiernrieieisciesseiceeeienes 11,766,624 | ..o 11,766,874
26857L  AA 0 |ELFI2020-AA 1.730% 08/25/45 06/18/2020........ Bank of Montreal 12,304,426 .12,308,266
27409L  AA 1 |EAST OHIO GAS CO/THE 1.300% 06/15/25. 06/02/2020. JP Morgan Securities Inc 4,994,950 ...5,000,000
28370T AE 9 |KINDER MORGAN ENER PART. 02/27/2020........ Barclays Capital..........c.oeernreeniinrneieseesnneenes 1,062,911
291011 BL 7 |EMERSON ELECTRIC CO  1.800% 10/15/27........cccovvvrirerirrnnnnas 04/27/2020........ JP Morgan Securities Inc 2,497,750
29379V BK 8 |ENTERPRISE PRODUCTS OPER....... 03/02/2020........ US Bank 6,076,680
294440 AR 7 |EQUINIXINC 5.375% 05/15/27.......ccoovrrererimnricrirerernriieiins 06/15/2020........ Wells Fargo Bank...........cccccvimiiiniicineesesssssssssssseenes 2,257,451 | oo ,083,000 9,952
30166N  AC 0 |EART 2020-3A A3 0.520% 10/16/23 09/16/2020........ CHIGIOUD. ...t 13,748,919 13,750,000
320517 AC 9 |FIRST HORIZON CORP  3.550% 05/26/23. 05/20/2020........ MOrgan SEANIEY.........evrereeieririeirisesee s 9,996,600 10,000,000
33616C  HQ 6 | FIRST REPUBLIC BANK/CA........cooevriiernieieeiereeseienes 02/05/2020........ Bank of America Corp 10,000,000 | .eovovrererrireririeeeeieis 10,000,000
337738 BB 3 |FISERVINC 2.250% 06/01/27.... 05/11/2020........ WEllS Fargo Bank...........c.cviieiriiiieiiciesieeniseesssissesesiesssssee s 4,996,700
340711 AY 6 |FLORIDA GAS TRANSMISSION... . 06/10/2020........ PNC BANK......eviriiiriritiisesinsiiesiesisseiesies 3,990,520 ...4,000,000
34531R  AB 3 |FORDL 2020-B A2A  0.500% 12/15/22........crvvevrevrirernrniens 07/21/2020........ BNP Paribas Securities Corp 18,999,913 | ..o 19,000,000
36192H AA 2 |GSMS 2012-ALOH A 3.551% 04/10/34.. 01/23/2020........ Bank of America Corp 10,158,297 9,900,000 [ oo 21,641
36258V  AD 6 | GMCAR 2020-2 A3 1.490% 12/16/24 . 04/16/2020. Royal Bank of Canada. 4,999,722 ...5,000,000
36259P  AB 2 | GMALT 2020-2 A2A  0.710% 10/20/22.......covvvrivrereriiirinercinsireresinein 06/08/2020. Barclays Capital...........cocerreiiniieiiieseerenieines 19,348,355 19,349,605
368306 AJ 5 |GB2020-FLIXB 1.509% 08/25/37 09/25/2020.. Goldman Sachs..... 24,166,000 .24,166,000 681
3733IN AJ 0 | GEORGIA-PACIFIC LLC  1.750% 09/30/25..........coviereririirirrircreniniiesissiesissisessssisesesisseesssssenes 04/27/2020. Goldman Sachs..... 10,997,800
40139L  AG 8 | GUARDIAN LIFE GLOB FUND. 06/16/2020........ DEULSCNE BANK........euiiiiiriiici s 4,995,400
40438F  AB 0 |HPEFS 2020-1A A2 1.730% 02/20/30.... 02/13/2020. Goldman Sachs..... 5,730,064
44421G AJ 2 |HY 2019-30HY D 3.443% 07/10/39 08/06/2020........ Bank of America Corp 6,284,883 3,332
446413 AT 3 [HUNTINGTON INGALLS INDUST......ccovreirriririririseiereiiseiesssissesessenees 03/26/2020. JP Morgan Securities Inc 9,999,600 10,000,000
45866F AR 5 |INTERCONTINENTALEXCHANGE GROUP 08/17/2020.. Wells Fargo Bank 15,000,000 .15,000,000
46124H  AB 2 |INTUITINC  0.950% 07/15/25......cccvvmvvmriiieirnrineinnisnrsissnienns 06/25/2020........ Bank of America Corp 9,992,100 10,000,000
48253Q  AJ 4 |KIND 2020-AIP C  1.792% 03/15/37 11/06/2020 Various 10,859,753 11,175,145
482598  AJ 8 |KNDL2019-KNSQC 1.209% 05/15/36.. 09/16/2020........ Various 5,226,125 . ...5,300,000
494550 BV 7 |KINDER MORGAN ENER PART. 03/05/2020........ MAIKETAXESS. ..o s 3,142,679 | oo 2,870,000
49456B  AF 8 |KINDER MORGAN INC  4.300% 06/01/25........ccccvvererenernn 03/06/2020........ Various 13,252,200 12,000,000
50117N  AD 6 |KCOT 2017-1A A4  2.160% 03/15/24 02/11/2020........ Barclays Capital 14,633,961 14,576,453
51889C AC 6 |LRK2020-ABFX 1.920% 11/25/50........cccevmvuerirercinrirereriniens 09/22/2020........ Bank of America Corp 1,786,613 | oo 1,787,000
55316P  AJ 6 |MKT 2020-525M D 2.941% 02/12/40..........cccovvvvrrcvrrririanns 02/07/2020........ Barclays Capital...........c.ceineeeeiieiieseerenieines 9,010,611 | oo 9,000,000 | cvvuerriierirniereeeriee 18,379
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55354G  AK 6 |MSCIINC  3.625% 09/01/30.......covumvrirerrrererieriniererineiresenerenes 03/16/2020........ CHIGIOUD. ..t 4,775,000
559080 AQ 9 |MAGELLAN MIDSTREAM PARTN 05/06/2020........ JP Morgan Secunities INC...........erreiimiveinrieierissiesesisessnsenns 8,989,200
58013M  FL 3 |MCDONALD'S CORP 1.450% 09/01/25. 03/03/2020.. Goldman Sachs..... 4,990,800
609207 AU 9 |MONDELEZ INTERNTL INC  1.500% 05/04/25.........cccrvruerriirirnriniieriniisissineieesssisessssssiessssiss | sesesiesensines 04/30/2020. Barclays Capital............oceireeerniieiiriicneeresiseines 4,973,200
61763Q AN 1 |[MSC 2014-CPTE  3.446% 07/13/29.......cccovviverniernirieerereiseireiesissinas 12/02/2020 Various 18,175,596
637639  AB 1 |NATIONAL SECS CLEARING 04/16/2020.. Wells Fargo Bank 9,980,300
666807 BS 0 |NORTHROP GRUMMAN CORP  4.400% 05/01/30............ 03/20/2020........ Wells Fargo Bank 5,103,400
68902V AH 0 |OTIS WORLDWIDE CORP  2.056% 04/05/25 03/06/2020. Credit Suisse 7,957,214
69335P DU 6 [PFSFC 2020-EB  1.570% 10/15/25.........cccocvuerunnnne 08/04/2020........ JP Morgan Securities Inc. 9,747,045
69335P DV 4 |PFSFC 2020-F A 0.930% 08/15/24..........cocvvverviirerninrerirnnns 08/04/2020........ JP Morgan Securities INC...........ccvvemireineieeiseeeeeeseeines 8,499,630 | ..o 8,500,000
69353R  FG 8 |PNC BANKNA 3.100% 10/25/27 03/11/2020........ Bank of America Corp 8,523,040 28,000,000 [ ..o 95,067
695114 CW 6 |PACIFICORP 2.700% 09/15/30 04/07/2020........ BNP Paribas Securities Corp 2,606,526 ...2,600,000 195
70450Y AG 8 |PAYPALHOLDINGS INC 1.650% 06/01/25........cocovvorervrneirerernnanes 05/11/2020. Bank of America Corp 8,998,200 | ...euevrireririerieirenens 9,000,000
74340X BN 0 [PROLOGISLP  2.125% Q4/15/27......ooorvvirriiierniinsirneinsisissiesssinsens 03/17/2020........ Credit Suisse 10,338,985 10,770,000 | oo 19,708
74368C AR 5 |PROTECTIVE LIFE GLOBAL.......c.ooiiieiuiereiciriieicesisessie it ensees 06/02/2020........ Morgan Stanley. 7,500,000 . ...7,500,000
74824D  AA 8 |QCMT 2013-QCA A 3.275% 01/11/37 oo 03/13/2020........ Bank of America Corp 1,355,441 | oo 1,310,000 | ..o 1,907
75513E  AD 3 |RAYTHEON TECHNOLOGIES CORP. 05/14/2020........ Bank of America Corp 19,974,400 .20,000,000
75513E  CG 4 |RAYTHEON TECHNOLOGIES CORP. 06/08/2020. CHIGIOUD. ..t 7,056,431 . 28,449,000 | ..o 48,726
80285W  AB 3 | SDART 2020-3 A2  0.460% 09/15/23.......ccocvuverrierririererinsieninines 09/15/2020........ Royal Bank of Canada. 23,999,114 | oo 24,000,000
80286W  AE 6 | SDART 2020-4B 0.730% 03/17/25 11/17/2020........ Barclays Capital 16,499,361 .16,500,000
87342R  AD 6 |BELL 2018-1 A2l 4.318% 11/25/48.........cocovvvvrriirirniseirerrecisninne 09/11/2020........ Various 7,840,213 . wT761,600 | oo 19,044
882508  BJ 2 |TEXASINSTRUMENTSINC 1.750% 05/04/30.........cocveemrrerererns 04/24/2020........ CHIGIOUD. .. bbb 5,993,400 | ..oooovvviieend 6,000,000
89389 AB 8 |TFET 2019-1 A2 1.900% 01/24/22 06/25/2020........ HSBC SECUMHES INC.....ovvveeiiriieeic e 752,775 748,680 237
907818  FA 1 |UNION PACIFIC CORP = 3.150% 03/01/24.........coorirrriiriririieisiisireissisiesissssssiesssssessesssssenens 03/10/2020........ Bank of America Corp 9,199,048 . ...8,684,000 8,358
91533B  AA 8 [UPJOHN INC  1.125% 06/22/22...........ovoeverneieeirerieieeireierseenieenees 06/17/2020........ Goldman Sachs..... 4,997,850 | oo 5,000,000
918204 AZ 1 |VF CORPORATION 2.050% 04/23/22 04/21/2020........ Bank of America Corp 9,998,200 10,000,000
92290B  AC 5 |VZOT 2020-BB 0.680% 02/20/25. 08/04/2020........ Royal Bank of Canada. 11,997,046 12,000,000
92826C  AD 4 |VISAINC  3.150% 12/14/25.........ovivieriririieincirernisceeseesseiese s 03/10/2020........ Bank of America Corp 5,443,250 | ..vovverieierninn 5,000,000 | cooucerereirrireriererieeerenieenas 38,500
928668 BG 6 | VOLKSWAGEN GROUP AMERICA 11/117/2020........ JP Morgan Securities Inc. 9,995,100 10,000,000
974153  AB 4 |WSTOP 2020-1A A2 2.841% 12/05/50.........cvveererererrrerrieeirereiieeirerenineenes 10/09/2020 Barclays Capital 11,000,000 11,000,000
98419M  AJ 9 |XYLEMINC 3.250% 11/01/26. 09/28/2020. VAHOUS. ...t 4,475,406
98419M  AM 2 | XYLEMINC 1.950% 01/30/28. 06/24/2020.. CHIGIOUD. .ttt 3,482,535
13648T  AA 5 | CANADIAN PACIFIC RAILWAY.... A 03/06/2020. VAHOUS. ..ottt 6,339,832
286181  AD 4 |ELEMENT FLEET MANAGEMENT... A 05/28/2020........ JP Morgan Securities Inc 6,998,950 ...7,000,000
380881 ER 9 |GCCT2018-4AA 3.440% 10/15/25.... A 03/26/2020. Barclays Capital 9,926,563 .10,000,000 ....14,333
89352H BA 6 | TRANS-CANADA PIPELINES. A 04/02/2020........ JP Morgan Securities Inc 14,975,400
00507U AR 2 |ALLERGAN FUNDING SCS  3.450% 03/15/22... D 02/12/2020. Mitsubishi Securities............. 7,200,297 | .ocvovvvenrecenrerinienreenn 1,002,000 [ oo 99,983
82481L  AB 5 | SHIRE ACQ INV IRELAND DA.. D 02/18/2020.. Barclays Capital 3,705,121 . 35,986
3899999. Total - BONAS - INAUSEIIAl @NU IISCEIANEOUS.............cc.iviieiiiiiiieiiicieieicieiet ettt ettt s eeeeesesebebase  etsesetesssesesessesesessssesessesesesessssesesesesesetsesesesesetebetseseseesesebeseeseseses et esetesesetassesesetesesebesses et et e s et et s ses et et esebeb s ses et e ebebe b ssesesessetese  obsesebassssesessssesesassesesessesesesasnnsesesseseses | esesesssesssssesessnsesesnsans 921,811,474 912,376,148 | oo 1,225,788
8399997, TOtAl = BONMS = P 3.ttt s R EeEE £ fE1eEEEEE e EoEE L EEEE e EEE LR E £ E L E e L E£EE R EEE R R E SR L f LRt E LR eE R R E R L E e £Ef £ E LR R E L E e EE R E ke enE e EteienE R ettt | seieninere 1,316,535,476 1,300,596,148 ..1,748,344
8399998. Total - BONAS = SUMMANY HEM fTOM Pa 5. . ettt bt s s e0 e4 o888 E o808 810814884 E 0808408688108 E 8 L8481 E 84084818 £E 8408 E 4 E 8488 E4EE 404 E 4148188418880 1001 E e E 8L E 4808 E o0 b 0E eLEseE e b e e b s bbbttt | ebsestenb e st e 821,225,755 | ... ...805,533,805 | .... ...1,001,494
8399999, TOAl - BOMMAS. ... ..ottt es s E 80 E R e e0E e LE1eEEeeE e E e R e E e £hE R e R R E SR EE LR e e E R E SRR E LR R E R L E e EfEE LR R E L E LR eh ket fnesent bt n ettt | srieninena 2,137,761,231 | oo 2,106,129,953 [ .ooiviiiiiieeis 2,749,838

Common Stocks - Industrial and Mi

Ml (Unaffiliated) Publicly Traded

002824
007903
016255 10

10 0 |ABBOTT LABORATORIES
10 7 | ADVANCED MICRO DEVICES.........ccccooviimiririiniisniieiinns
1 | ALIGN TECHNOLOGY INC........

06/23/2020.
10/19/2020.
06/23/2020.

State Street BanK..................ooeervvvviieeeriesssesiieesessienenns 39,600.000 3,200,040
State Street Bank...........c.cceeeieeviicceeceeeeeeeee 900.000 74,908
State Street Bank...........c.ccveeeeeeiiiecceeceeeeceeeeceeen 3,700.000 983,764

XXX
XXX
XXX
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03272L 10 8 | ANAPLAN INC....coovvvririrerrrirerierinninas 06/23/2020........ State Street Bank...........ccooeveeiirreeineeeeeenen 8,600.000 414,336 XXX

05352A 10 0 [AVANTORINC......cccoovvvrvrrrrines 06/23/2020........ State Street Bank.. 17,500.000 308,796 XXX

147528 10 3 | CASEY'S GENERAL STORES INC........ 03/25/2020.. State Street Bank.. 4,400.000 630,354 XXX

15872M 10 4 | CHAMPIONX CORP.......cooouiiiriiciisicisisiesiiiesi s 06/05/2020. Tax Free Exchange... 29,723.000 27,502 XXX

15912K 10 0 | CHANGE HEALTHCARE INC.......cvuiiiiiiiiiiicseisie s sssssssssessessnens | sesesiesinnins 03/10/2020. Tax Free Exchange... 22,999.000 64,772 XXX

166764 10 0 |CHEVRON CORP.. 10/06/2020.. Tax Free Exchange 17,876.000 955,863 XXX

18915M 10 7 |CLOUDFLARE INC A. 06/23/2020........ State Street Bank 8,600.000 314,242 XXX

205887 10 2 |CONAGRAFOODS INC 03/25/2020. State Street Bank.. 18,100.000 486,680 XXX

22788C 10 5 |CROWDSTRIKE HOLDINGS INC A.. 06/23/2020........ State Street Bank.. 11,400.000 1,210,780 XXX

23804L 10 3 |DATADOGINCA......ccccovvninnee 06/23/2020........ State Street Bank. 13,600.000 1,248,649 XXX

29355A 10 7 |ENPHASE ENERGY INC 06/23/2020........ State Street Bank.. 6,600.000 306,014 XXX

29978A 10 4 [EVERBRIDGE INC.......ccocimiiiiriiriiiieiieniicniesissisesiessiessesssesessssssssens 06/23/2020........ State Street Bank.. 2,400.000 335,058 XXX

31188V 10 O [FASTLYINCA....cccoiiiivirrne 06/23/2020. State Street Bank. 6,000.000 468,083 XXX

39874R 10 1 |GROCERY OUTLET HOLDING CORP........ccocevurriirerriiririniissieniereisssinenes 03/25/2020........ State Street Bank.. 14,500.000 495,478 XXX

462260 10 0 [IOVANCE BIOTHERAPEUTICS INC 06/23/2020........ State Street Bank.. 10,300.000 323,165 XXX

580135 10 1 |MCDONALD'S CORP........coooreririiirerintiirinsisciesineiesisseesie s 03/25/2020........ State Street Bank: 5,900.000 971,005 XXX

67066G 10 4 |NVIDIA CORP 12/11/2020........ State Street Bank.. 900.000 466,130 XXX

69318G 10 6 |PBF ENERGY INC 03/25/2020. State Street Bank.. 79,000.000 449,313 XXX

701877 10 2 |PARSLEY ENERGY INC A....cooovvvririieriineisesieisnienns 03/25/2020........ StAte SHTEE BANK.......vvurieiiiiciseie et | eebesn e 217,200.000 | .oovvovvorreieririeienieiennnn 1,259,347 XXX

703481 10 1 |PATTERSON-UTIENERGY INC......ooiviiiiiiiiiieinsicieiriesiereesssie s ssesesssssssssssessssssssessnsens | snssesesessnns 03/25/2020........ State SIrEt BANK..........ovieiiciei | e 317,400.000 | ..o 847,236 XXX

72703H 10 1 |PLANET FITNESS INC A....cooiimiriniiirneseineeeienes 03/25/2020........ State Street Bank.. 10,400.000 505,974 XXX

742718 10 9 |PROCTER & GAMBLE CO......ccoovviirinriieieniirinsiiesiesiesissessesesiens 03/25/2020........ State Street Bank............ccoveeririieiieee 28,900.000 2,900,236 XXX

75615P 10 3 | REATA PHARMACEUTICALS INC A......covviiiriireinnireresineines 06/23/2020........ State Street Bank.. 2,000.000 361,309 XXX

79466L 30 2 | SALESFORCE.COM INC......cooiiiiiriiiiiiresisiseisieissssisesssiessessssssessesssssssssesssssssssessessssssesssnsns | sosessessessns 06/23/2020........ State Street Bank.. 700.000 134,342 XXX

83001A 10 2 |SIXFLAGS ENTERTAINMENT CORP.......ccccevrvrirermrrreres 03/25/2020........ State Street Bank..........cccovvveeiirrceinceeeeenes 52,200.000 755,465 XXX

87612E 10 6 | TARGET CORPORATION.......couuiiuiriiirciieitireiitiesissieesssi et nsesisisenes | soessssnessnes 03/25/2020........ State Street Bank.. 12,900.000 1,208,592 XXX

87918A 10 5 | TELADOC HEALTH INC......coovvviririrrirriierinnrienienireenns 10/19/2020........ State Street Bank.. 4,900.000 1,108,098 XXX

889478 10 3 |TOLL BROTHERSINC.......cocvvvrerrireririrnns 03/25/2020........ State Street Bank...........ccocvvieiiriininiercee 40,800.000 833,903 XXX

91879Q 10 9 |VAIL RESORTS INC....tiiriiiiiiriiriersrissesessssessesanesssssenes 03/25/2020........ State Street Bank 4,400.000 664,219 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 24,313,653 XXX 0
9799997. Total - Common Stocks - Part 3 24,313,653 XX 0
9799998. Total - Common Stocks - Summary Item from Part 5.. 955,963 XXX

9799999. Total - Common Stocks........................ 25,269,616 XXX ] 0
9899999. Total - Preferred and Common Stocks.......... 25,269,616 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 2,163,030,847 XXX
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Bonds - U.S. Government
912828 3F 5 |USTREASURY NOTE  2.250% 11/15/27.. - 03/20/2020. | Goldman SachS........ccccvevvevssvvssscensc | 10,989,063 | ..... 10,000,000 | ...... 9,586,719 | .....r.9,659,322 | covoveveeeserecs | oo 8,750 8,750 | covveeeeenns | vererers 9,668,072 | ..oovvrvrcsccne. .1,320,990 |.....1,320,990 | ....... 79,739 | 11/15/2027.
912828 4P 2 |US TREASURY NOTE  2.625% 05/15/21.. | 03/04/2020. | Citigroup. . 409,063 | .......... 400,000 | ....... 405,688 | .......... 405,676 | ....... (723) (723) | e 8109 | 4,109 | ......... 3,202 | 05/15/2021.
912828 4U 1 |US TREASURY NOTE  2.625% 06/30/23.. . | 05/14/2020. | Goldman Sachs...........cccceveunrireiiinrinnns . 37,008,281 | ..... 34,500,000 | ... 34,293,867 . |.2,732,178 |....2,732,178 | ..... 338,365 | 06/30/2023.
912828 4V 9 |USTREASURY NOTE  2.875% 08/15/28.. - | 03/26/2020. | Barclays Capital............cccccewvevsssccscmicco | 5,843,164 | ... 5,000,000 | ....... 4,962,305 | ........... 4,966,607 | .voovvcceverecr | overersrn829 | oo | eeeeeiiiiennsnB29 [ e | e 4,967,436 | ...oovvvecrree | oo 875,728 | ....... 875,728 | ....... 89,251 | 08/15/2028.
912828 5F 3 |USTREASURY NOTE 2.875% 10/15/21.. | 04/29/2020. | JP Morgan Securities Inc.. 10,391,016 | ..... 10,000,000 | ...... 9,970,080 19,981,600 [ oovovvvoereereieins | 3837 | e | o 33T | s | e, 9,985,037 | ....405,979 | ...... 405,979 | .....155,533 | 10/15/2021.
912828 5M 8 |US TREASURY NOTE  3.125% 11/15/28.. - | 04/01/2020. | Bank of America COp..........cowwwwwsvevivc | 9,101,367 | ... 7,500,000 | ....... 7,642,383 7,629,221 | oo | eeeeeeee3238) [ oo | eereeeen(3,238) [ e | e 7,625,983 1,475,385 |....1,475385 | ....... 89,500 | 11/15/2028.
912828 5Z 9 |US TREASURY NOTE  2.500% 01/31/24.. .| 06/18/2020. | Various..... 27,044,922 | ....25,000,000 | .....25,022,461 25,016,565 .2,028,357 |.....2,028,357 | ....528,159 | 01/31/2024.
912828 6A 3 |US TREASURY NOTE 2.625% 01/31/26.. . | 04/27/2020. | Goldman Sachs.... 22418750 | ..... 20,000,000 | ..... 20,073,828 20,061,880 .1..2,356,870 |.....2,356,870 | ..... 389,423 | 01/31/2026.
912828 6B 1 |US TREASURY NOTE  2.625% 02/15/29.. | 04/01/2020. | Morgan Stanley..........c.ceovcwsmsiinsees || 2351797 | .o 2,000,000 | ... 2023516 | 002,021,927 | oo o (582 o oo (B8 || 2,021,385 | oo | o 330,412 | ...... 330,412 | ...... 33,029 | 02/15/2029.
912828 6F 2 |USTREASURY NOTE 2.500% 02/28/26.. -1 09/11/2020. | JP Morgan Securities INC..........coovevvvccecceec| 5,591,406 | ...... 5,000,000 | ....... 4,992,188 | .00 4,.992,958 [ ooooiioioooiiiieis | 796 | o | e 798| e | e 4,993,754 ...597,653 | ... 597,653 | .....129,834 | 02/28/2026.
912828 6S 4 |USTREASURY NOTE 2.375% 04/30/26.. | 10/2212020. | Various 40,388,828 | .....36,500,000 | .....36,450,307 | ........ 36,454,249 | .ooovcricri | s 389 | oo | 3,691 | i | 36,457,939 .| 3,930,889 |....3,930,889 | ....693,327 | 04/30/2026.
912828 6T 2 |US TREASURY NOTE = 2.375% 05/15/29.. -103/20/2020. | JP Morgan Securities INC........oooccooeeeeecc | L 6,708,750 | ....... 6,000,000 | ....... 6,129,375 | 10008,123,936 | covvvvveveccccicic | oreeeenns2707) | oo | veeeeeeeaed 707 | o | e 6,121,229 | 587,521 | .o 587,521 | ....... 50,501 | 05/15/2029.
912828 6Z 8 |USTREASURYNOTE 1.750% 06/30/24............ - | 04/15/2020. | Barclays Capital SRS 8,156,586 | ....... 7,700,000 | ....... 7,698,797 | e T,698,914 | oo | o) | oo | cvevecrereeeeens(@) | oo | v 7,698,912 | ABTBTA | ... 457,674 | ....... 39,611 | 06/30/2024.
912828 7B 0 |US TREASURY NOTE  1.875% 06/30/26.. .| 03/26/2020. | Goldman SaChS.........ooocccccccervveeerrresssnees B 8,615,000 | ... 8,000,000 | ...... 7,055,625 | .. 7,958,398 | oo o 1333 o 1333 | o 7,959,731 |...655,269 | ...... 655,269 | ... 35,852 | 06/30/2026.
912828 7F 1 |US TREASURY NOTE 1.750% 07/31/21.. . | 12/23/2020. | Progressive Investment Company Inc. 10,100,000 | ..... 10,000,000 | ..... 10,038,281 | .. 0,012,792 87,208 07/31/2021.
912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22.. . | 07/16/2020. | Goldman Sachs.... 20,349,316 | ..... 19,500,000 | ..... 19,318,960 | ........ 19,390,477 X 19,410,218 | ..covvvccrevvcernns | ....939,098 | ....... 939,098 11/30/2022.
912828 U8 1 |US TREASURY NOTE  2.000% 12/31/21.. .| 04/14/2020. | Morgan Stanley..........c.ccoovrsvvveinen | | 1,030,195 | ...... 1,000,000 | ...... 1,004,531 1,001,956 | ...... (289) (289) | oo | e 1,001,667 | 028529 | oo 28,529 12/31/2021.
912828 X7 0 |US TREASURY NOTE  2.000% 04/30/24............ | 09/124/2020. | Morgan Stanley............oowvessvvsvvvsvenns | 2,875,289 | ....... 2,700,000 | ....... 2,573,648 2,602,900 | oo | ereeeen 15,584 | e | e 15,584 | | e 2,618,484 | ...n.256,805 | ....... 256,805 04/30/2024.
912828 XZ 8 |US TREASURY NOTE  2.750% 06/30/25.. .| 07/31/2020. | Morgan Stanley. 11,229,688 | ..... 10,000,000 | .... 9,949,609 | .rrrr09,958,823 | covoveervecerins | erreerrin 3,978 | oo | eveerinresn3978 | oveeesireesei | evvessind 9,962,801 1,266,887 | .....1,266,887 06/30/2025.
912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24.. . | 04/22/2020. | Morgan Stanley. 15,892,383 | ... 15,000,000 | ..... 15,198,242 5171,750 | oo | 720,633 | ... 720,633 07/31/2024.
912828 Y9 5 |USTREASURY NOTE  1.875% 07/31/26.. - 10/22/2020. | Various 59,004,160 | .....54,500,000 | .....55,489,219 . 55,362,357 |.... .|.3,641,803 |.... 3,641,803 07/31/2026.
912828 YA 2 |USTREASURY NOTE = 1.500% 08/15/22.. - 08/13/2020. | Various 35,865,820 | .....35,000,000 | .....34,985,156 | ....... 34,986,876 | .occccccccceenns | cooreresns 2067 | e | oo 2167 | s | e 34,989,044 . 876,777 | ... 876,777 | ....459,684 | 08/15/2022.
912828 YD 6 |USTREASURY NOTE  1.375% 08/31/26.. - | 07/22/2020. | Various 44,744,453 | ....42,500,000 | ....41,735,547 | ........ 41,764,839 | covoveeeeeec | eereeee82,892 | oo | 82,892 | | e 41,807,730 2,936,723 |....2,936,723 | ....416,307 | 08/31/2026.
912828 YM 6 |US TREASURY NOTE = 1.500% 10/31/24.. - | 03/26/2020. | Various. 57,182,031 | ... 55,000,000 | .....54,597,266 | ........ 54,604,789 16,391 ...16,391 54,621,180 2,560,851 |.....2,560,851 | .....306,387 | 10/31/2024.
912828 YQ 7 |USTREASURY NOTE 1.625% 10/31/26.. [ 04103/2020. | VAIIOUS....oocvorsvoesversveesssessssessne | 52,267,617 | ....49,000,000 | .....48,603,633 13,530 |. 8,624,403 3,643,214 |....3,643,214 | ....332,768 | 10/31/2026.
912828 YS 3 |USTREASURY NOTE 1.750% 11/15/29.. - | 02/05/2020. | Goldman Sachs 5,047,266 | ....... 5,000,000 | ... 4,944,922 486 4,946,016 | oo | o 101,249 | ....... 101,249 | ....... 19,952 | 11/15/2029.
912828 YW 4 |US TREASURY NOTE  1.625% 12/15/22.. .1 02/11/2020. | JP Morgan Securities Inc.. 13590176 | ... 13,500,000 | ...13.491,230 269 269 | | 13,491,558 | oo | o 98,618 | ........ 98,618 | ... 35,364 | 12/15/2022.
912828 YY 0 |USTREASURYNOTE 1.750% 12/31/24.. | 02/05/2020. | Morgan Stanley. s 5,067,773 | ....... 5,000,000 | ....... 5,010,156 (222) [27))] R 5,009,928 | e 57,845 | ... 57,845 | ........ 8,894 | 12/31/2024.
0599999. Total - Bonds - U.S. Government.... ....529,354,160 | ....495,300,000 |....494,147,629 26,650 0 26,650 0. 494,378,909 | .......ooo00 0 | 34,975,254 |...34,975,254 | 6,062,189 | XXX
Bonds - U.S. Special Revenue and Special Assessment
3137AH 6D 5 |FHMS 2011-K015 X110  1.601% 07/25/21 - 12/01/2020. | Paydown..........oovvsveevvvveveensssssssensvenens [ i i | 2,770,288 | covvvvveerne. 448,356 | ..o | o (448,356) | ..ovovvveverennns [ ereierera(448,356) | v | e | seisnessiienns | eeressisinnnsiins | e 0. 376,660 |07/25/2021.
3137FB BZ 8 |FHMS 2017-K068 X110 0.429% 08/25/27 . 12/01/2020. | Paydown 21,988 | oo | o Tra:Y:)) PSRN NN X -) | ESSTY SO DY 2,217 | 08/25/2027.
3137FE  BS 8 [FHMS 2018-K072 X110 0.366% 12/25/27 .| 12101/2020. | Paydown 27,854 [ oo | oo (27,854) 12125/2027.
31392C MS 0 |FNW2002-W12A 5.501% 02/25/42..... .| 12101/2020. | Paydown 20,017 [....... 409 02/25/2042.
462467 NS 6 [IOWAFIN AUTH SF MTG  4.500% 07/01/28....... | .. | 07/07/2020. | Redemption  100.0000 170,000 | .........170,000 | ooooo.... 182,937 | oo 71,543 | oo | e (1,543) — : \ 07/01/2028.
604165 KD 1 |MINNESOTA ST HSG FIN AGY......cooovvrmmrrerrrrenns .. [ 12/01/2020. | Redemption  100.0000.. 915,000 | .......... 915,000 | .oooo..... 987,459 | oo 959,971 | voooeeereeccerennns | e (A4,971) | oo [ oo (44971 | e | e 915,000 | ..oorveeeereens | coveemeeieeeiees | e 0. 34,933 |01/01/2041.
61212R 4G 8 |MONTANA STBRD HSG 3.500% 12/01/44........ .. | 12/01/2020. | Redemption  100.0000.. 565,000 | ........ 565,000 | ......... 580,978 | coooovsrsr 571,122 | oo | e (6,122) 565,000 | oo | oo | oo | e, 14,613 | 12/01/2044.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS........... .covcirervvrinnrriiiinssssisnessssssssssssssssissssssssssssssssnss | 1,670,426 | ....... 1,670,426 | ....... 4,605,670 | ........2,220,851 | crvvevrcere0 | (550,425) | .....ooc...n. 0 1,670,426 |0 o0 | 0 | 437,628 XXX
Bonds - Industrial and Miscellaneous
00192M AB 5 |ARIFL2017-AA2 1.910% 04/15/26.................... .. [ 07/15/2020. | Paydown............covvvevnvvvveisssssiissssssiiiess | 1,739,645 | ....... 1,739,645 | ....... 1,738,662 | ........... 1,739,464 | ....... 181 L3 O IS 1,739,645 | oo | e | eevieesieniiennd (V] I 10,004 | 04/15/2026.
00217E  AB 4 |ARIFL2018-AA2 2.550% 10/15/26.................... .. [ 12/15/2020. | PaydOWN............ovveeveneviesevssevissniiens | 5,386,657 | ....... 5,386,657 | ....... 5,385,842 | woooooo.... 5,386,424 | ....... 233 <X T IV 5,386,657 | .ovooevveerernris | cvveerreeeieniens | e 0] 72,171 | 10/15/2026.
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03066G AB 5 |AMCAR2019-1A2A 2.930% 06/20/22.............. | 11/18/2020. | Paydown . N — 6,698,320 | ....... 6,698,320 | ....... 6,697,960 6,698,168 | ....... 152 152 CNSTeT: 3 0 I N OO VOO | B I 92,210 | 06/20/2022.
030728 P9 0 |AMSI2005-RIAF5 4.412% 11/25/35... | 02/01/2020. | Paydown . . 271,396 | .......... 271,396 | cooo... 278,181 | v 271,137 | ... 259 259 o 2T18396 | oo | ceeeeeeeeeseie | o0 | e 1,267 | 11/25/2035.
05357H AA 8 | AVMT 2013-AVM A 3.867% 12/05/32... | 06/01/2020. | Paydown . .| ....19,260,000 | .....19,260,000 | .....19,533,615 | ......... 19,386,184 | ...ooovoccveeerce | 00en(126,184) | oo | v (126,184) | .. 19,260,000 | ..ovovvcvveeees [ v | o0 | 366,426 | 12/05/2032.
05492G  AA 6 |BBCMS 2019-CLPA  0.826% 12/15/31 - [ 12/07/2020. | Morgan Staniey...........c.ccuvvversvvrssiveens . | 14,670,706 | .....14,684,473 | ....14,543,080 | ........ 14.516,729 [ oo | 00n(132,924) | o | (132,924) | .. . 14,383,805 | .ovvoocrrrree | 286,901 | ......286,901 | ... 196,239 | 12/15/2031.
05492G  AA 6 |BBCMS 2019-CLPA  0.826% 12/15/31.............. - | 041512020, | PaYOWN...ocooveseeseeesveessnn | 430,014 | .......... 430,014 | .......... 425874 | ............. 425,102 P12 SO 430,014 | oo | oo | eeeereiiiienni0 | e 3,099 | 12/15/2031.
05531F  BF 9 |BB&T CORPORATION 3.750% 12/06/23........... | 05/28/2020. | Barclays Capital - . N — 5,467,900 | ... 5,000,000 | ....... 4,992,300 4,993,723 (el DO I 4,994,416 | ...oovvvveeere. | . 473,484 | ......473,484 | ... 91,146 | 12/06/2023.
05588C AB 8 |BMWOT 2019-AA2  2.050% 05/25/22... - | 12/25/2020. | Paydown.....cocvevevevevcvvvcvcvcncvnvvccvisieieeees | 8,053,769 | ....... 8,053,769 | ....... 8,053,599 8,053,649 L1100 S I 8,053,769 U SUSSSTSSSRISOTN IVUPRRRON | B B 106,613 | 05/25/2022.
07274N AE 3 |BAYERUSFINANCEIILLC... | 01/09/2020. | Royal Bank of Canada........c..ccooecveeeeeec | 5,765,080 | ... 5,481,000 | ....... 5,463,132 5,467,585 | ....... 52 72 S I 5,467,637 | 297,444 | 207444 | ....... 16,519 | 12/15/2023.
085770 AA 3 |BERRY GLOBAL ESCROW CORP | 01/06/2020. | Citigroup . N 3,167,500 | ...... 3,000,000 | ... 3,000,000 | ..rr0c. 3,000,000 | oo | oo (01 PSS B 3,000,000 | ... o] 167500 | ..... 167,500 | ....... 85,990 | 07/15/2026.
12482H  AA 2 |CAMB2019-LIFEA  1.222% 12/15/37 - | 09/17/2020. | Morgan Stanley.......o..ccoeesvvessvvvessvssesnn | 22,028,359 | ....22,000,000 | .....22,000,000 | ......... 21,950,109 | oo | o (12,672) | oo | e (12,672) [ oo | o 21,937,438 | oo | o 90,922 | ........ 90,922 | .....319,965 | 12/15/2037.
12528R AJ 7 |CGBAM2015-SMRTD 3.768% 04/10/28. .| 01/01/2020. | Paydown . .| ....12,407,000 | ... 12,407,000 | ..... 12,499,440 | ........ 12,415,000 [ .oceeeecececcieier | corrers (8,090) JCO10) ) S I 12,407,000 | ooooeoeevevereeees | oo | o0 | e 38,958 | 04/10/2028.
125298 AA 0 |CFMT 2019-HB1A 2.386% 12/25/29.... . | 12125/2020. | Paydown 12,995,608 | ..... 12,995,608 | ..... 12,995,606 | ......... 12,994,974 | ... 634 L. IO 12,995,608 | ..ooovveeeereeeee | oo | ceeriireeeeenn | 138,089 | 12/25/2029.
125523 AD 2 |CIGNACORP  3.200% 09/17/20 o [ [ OFTI2020. | MAUIRY ..o | 7,500,000 | ... 7,500,000 | ....... 7,494,075 7497614 | ... 2,386 KT T R B 7,500,000 0 240,000 | 09/17/2020.
126486 AU 1 |CSMC2014-3R 3A1  2.250% 09/27/35.............. o | 1200172020, | PaYAOWN. .o | 1,017,120 | ... 1,017,420 | oo 984,063 1,008,210 | oo | e 8,910 8910 | oo | v 1,017,120 - 11,032 | 09/27/2035.
126650 CW 8 |CVSHEALTH CORP  4.100% 03/25/25.... - | 12/22/2020. | Citigroup 11,460,532 | .....10,000,000 | ... 9,902,100 9,924183 | oo | e 9,758 9,758 9,933,941 .| .1,526,591 |.....1,526,591 | ....409,571 | 03/25/2025.
14313F AB 5 |CARMX2018-3A2A  2.880% 10/15/21 | 06/15/2020. | Paydown 8,310,964 | .....8,310,964 | ...... 8,310,234 8,310,826 138 138 8,310,964 10/15/2021.
14314X  AB 5 |CARMX2018-2A2 2.730% 08/16/21.... - | 04/15/2020. | Paydown . . 3,055,186 | ... 3,055,186 | ... 3,047,906 3,053,408 | oo | oo 1,778 1,778 [ oo | e 3,055,186 08/16/2021.
14315N  AH 3 |CARMX 2019-1A2A  3.020% 07/15/22. - || 11/15/2020. | Paydown . N 7,118,363 | ....... 7,118,363 | ... 7,117,894 7,118,187 |....... 176 LTI R B 7,118,363 07/15/2022.
14316L  AB 9 |CARMX2019-2A2A  2.690% 07/15/22............... o [ 1211512020, | PAYdOWN....ccoccovvsvvvensssivnnsssveeess | 5,612,178 | ...... 5,612,178 | ... 5,611,853 5,612,082 |....... LT R 5,612,178 | ... O — 78,251 | 07/15/2022.
165183 BB 9 |CFIl2017-4A A1 2.120% 11/15/29... | 12/15/2020. | Paydown 3,588,950 | ... 3,588,950 | ....... 3,585,395 3,586,195 | .ooccccrvrvern 2,755 3,588,950 | ... 0 39,807 | 11/15/2029.
165183 BY 9 |CFII2019-1A A1 2.940% 04/15/31.. - 12/15/2020. | Paydown 3,788,621 | .....3,788,621 | ... 3,788,058 3,788,498 |...... 122 3,788,621 04/15/2031.
17305E GG 4 |CCCIT 2017-A8 A8 1.860% 08/08/22... .. | 04/29/2020. | JP Morgan Securities INC...........ccocvrveenne . o 5,012,500 | ...... 5,000,000 | ....... 5,000,195 | .........5,000,195 | ... (146) 08/08/2022.
20267U AB 5 |CBSLT 2016-B A2 1.598% 10/25/40 .| 12/28/2020. | Paydown . . 548,331 548,331 | oo, 551,608 (7,270 10/25/2040.
22540V G6 3 [CSFB2002-9 1A1 7.000% 03/25/40. .. | 12/01/2020. | Paydown . . 10,303 | 1o 10,303 | oo 10,446 (365) 10,303 [ oo | oo | v [ .388 | 03/25/2040.
23331A BK 4 |DRHORTON INC  4.000% 02/15/20. - | 02/15/2020. | Maturity. 7,755,000 | ... 7,755,000 | ... 7,894,047 7,764,094 (9,094) | covoevecveeere | e E (-0 [ J U SOOI IO | 155,100 | 02/15/2020.
23341B AC 9 |DRB2016-B A2 2.890% 06/25/40 | 12/25/2020. | Paydown 1,364,734 | ......1,364,734 | ... 1,361,322 1,361,035 . 3,699 1,364,734 06/25/2040.
23342K  AD 6 |DRB2017-AB 3.100% 05/27/42.. | 05/25/2020. | Paydown 298,063 298,063 | ......... 298,042 298,318 | ....... (255) 298,063 05/27/2042.
233851 CA 0 |DAIMLER FINANCENALLC | 08/03/2020. | MBHUIHY ..o . | ....20,000,000 | .....20,000,000 | .....19,940,200 | ........19,985,097 | ...ovoccriiric | o 14,903 | oo | o 14,903 20,000,000 . . 08/03/2020.
24702)  AD 1 |DEFT2017-2A3 2.190% 10/24/22 | 06/22/2020. | Paydown . N — 4,043,609 | ....... 4,043,609 | ....... 4,038,620 | ..........4,043,029 |....... 579 i T Y B 4,043,609 0| 19,900 | 10/24/2022.
25389 AQ 9 |DIGITAL REALTY TRUST LP.. | 01/06/2020. | Wells Fargo Bank.........c.oooooeveseciveennc | | 2,084,445 | ....... 1,868,000 | ....... 1,961,288 | ...........1,940,558 |....... (229) [0222) ) S 1,940,328 | 144117 | 144,117 | ... 23,908 | 10/01/2025.
26078) AB 6 |DUPONT DENEMOURSINC  4.205% 11/15/23. | .. | 01/03/2020. | Morgan Stanley | 11,252,850 | ....10,500,000 | .....10,500,000 | .......10,500,000 | ...oorocroioocc | e (01 P O 10,500,000 | ... o] 752,850 | ..... 752,850 | ...... 63,776 | 11/15/2023.
26209A AB 7 |DRIVE 2019-4 A2A  2.320% 06/15/22 o[ MA812020. | PRYAOWN. .o | 8,000,000 | ..... 8,000,000 | ..... 7,999,783 | ........ 7,999,862 |....... 138 L3 N B 8,000,000 | oo [ oo | oo 0| 86,773 | 06/15/2022.
20373F AB 0 |EFF2018-2A2 3.140% 02/20/24 - 12120/2020. | Paydown 8,091,661 8,091,661 | ....... 8,090,437 8,091,196 |....... 465 7T NN 8,091,661 0. 132,854 | 02/20/2024.
29374A  AB 0 |EFF2019-1A2 2.980% 10/22/24.. o [ 1212012020, | PAYAOWN....ooeoensvensvensvens | 5,641,328 | ... 5,641,328 | ....... 5,641,284 K7 I I 5,641,328 N 93,104 | 10/22/2024.
20444U  AQ 9 |EQUINIXINC  5.875% 01/15/26 | 07/08/2020. | Call - 100.0000.. ] ..11,824,000 | .....11,824,000 | .....12,492,953 12,390,888 | .ooccovcers | ree(123,910) [ o | e (123,910 | .. 12,266,978 | ..(442,978) | ......(442,978) | ..1,346,301 | 01/15/2026.
30290Q AG 3 |FREMF2012-K20B  4.003% 05/25/45.. - | 06/22/2020. | Societe Generale...........evvewsvvessveense | 5,136,914 | ...... 5,000,000 | ... 5184,961 | s 5,156,481 [ oo | ooreed28147) | oo | v (28,147)| .. . 5,128,334 | oo | 100 8,580 | o 8,580 | ...... 96,166 | 05/25/2045.
30202C  AJ 6 |FREMF 2014-K38B 4.222% 06/25/47.. - | 01/22/2020. | JP Morgan Securities INC........oooooooeeeeeee | ] 8,198,078 | ... 7,640,000 | ....... 7,758,358 | .......... 7,737,968 (74D ) FP I 7,736,596 | .oovvvvvecccns | 461,482 | .o 461,482 | ....... 48,469 | 06/25/2047.
337738 AN 8 |FISERVINC 2.700% 06/01/20 [ 06/01/2020. | MEHUIIY.....oovsovoeesvveesseeesssieenss | 2,441,000 | ....... 2,441,000 | ....... 2,418,836 ....2,436,010 4,990 | covveeeeeeeeeies | e 2,441,000 O — 32,954 | 06/01/2020.
350910 AN 5 |FTST2006-4TSA 5.401% 12/13/28 - | 09/11/2020. | Paydown.......ccccocvcvvvvvvvssssssivivivennsesssscens | L 42474679 | 12,174,679 | ..... 12,582,319 | ........12,463,873 (289,194) | e | v VT ZN72 T I EOE BN | B B 488,603 | 12/13/2028.
3622N6  AG 4 |GSR2007-AR24A1  2.799% 02/25/51.. - | 12101/2020. | PaYdOWN.....coocccovvevvensesssssisiivvvenesesssss | b T899 | 71819 | oo 69,906 | ... 69,906 1,912 O 1,588 | 02/25/2051.
36256G AD 1 |GMALT2018-3A3 3.180% 06/21/21............. - | 11/20/2020. | Paydown . N 8,000,000 | ....... 8,000,000 | ....... 7,999,368 | ... 7,999,390 610 . . 0 |....133,247 | 06/21/2021.
370334 CF 9 |GENERALMILLSINC 4.000% 04/1725............. - | 01/22/2020. | Wells Fargo Bank..........oeoeveeesivceeeene | 10,850,600 | ... 10,000,000 | ... 9,990,300 | ....... 9,991,940 L1 TN R I 992,009 | .oovvecvverss | o 858,501 | ....... 858,591 | .....107,778 | 04/17/2025.
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41284W AB 6 |HDMOT 2019-AA2  2.370% 05/15/22................. .| 12/15/2020. | Paydown 15,907,481 | ..... 15,907,481 | ..... 15,907,282 L1020 SN I 15,907,481 | ooccccevececcieen [ covresesssesssesess | cerereeeeininnnnn0 | 199,557 | 05/15/2022.
43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22.... < [ 1201812020, | PAYAOWN. .o | 6,173,940 | ....... 6,173,940 | ...... 6,173,559 KL S IV 6,173,940 | voovvcccveeeess | coveerssiveenni | covreriiirennsn0 | e 96,783 | 06/20/2022.
444210 AG 7 |HY 2016-10HY C  2.977% 08/10/38...... ... | 04/01/2020. | Jefferies & CO INC......ooccvccvevscerccveciviiie | ki (03 IO ENTITN DYROITN DO IV ) I DO 08/10/2038.
45866F AC 8 |INTERCONTINENTALEXCHANGE GROUP......... .. [ 06/25/2020. | Call ~ 100.0000.............mmemvvrevmsmvrriiiens | 10,000,000 | ..... 10,000,000 | ....... 9,088,800 | ........... 1,042 | oo | e 9,998,756 | vvvoovveerereens | e 1,244 | 1,244 | 239,833 | 12/01/2020.
46626L AF 7 | JPMAC 2005-OPT1M2 0.855% 06/25/35. o [ 1212812020, | PRYAOWN...ovvvevovssvvssssssssssnsssessn | 1,845944 | ... 1,845944 | ....... 1,713,844 | ........... 1,861,811 [ oo | o (15,867) | coovecerevvores | voveeeres TCER: o4 ) Po— 06/25/2035.
46628K AT 7 |JPMMT 2006-A3 6A1  3.017% 08/25/34.... .. | 12/01/2020. | Paydown 137366 | ... 137,366 | ... 133314 146,037 (8,672) (8,672) 08/25/2034.
46628K AV 2 |JPMMT 2006-A3 7A1 3.419% 12/25/48.... .| 12/01/2020. | Paydown 127,031 | e, 127,031 | o, 122,877 4,154 12/25/2048.
46636K AR 1 |JPMRR2011-22A6 3.152% 07/26/36.. .. | 12101/2020. | Paydown 832,924 | .......... 832,924 | ......... 799,607 | cvevrerrrr 819,875 | oo | 13,049 | oo | e, 13,049 [ oo 07/26/2036.
46642E  AY 2 |JPMBB 2014-C21 A5 3.775% 08/15/47.... .| 01/06/2020. | JP Morgan Securities INC...........cc.ovvvvneee. 5.059.121 | ... 4,750,000 | ....... 4,979,521 | ..........4,953,900 |...... (860) (860) 08/15/2047.
46651F AD 3 |JPMMT 2019-HYB1 A2 3.889% 10/25/49. .. | 12101/2020. | Paydown 5,921,170 5,921,170 | ....... 6,078,530 | ...........8,090,023 | ..ccoeommmrrrrrrrrrs | o (168,853) | ..ooovvvererrnes | e (R | — 10/25/2049.
502431 AH 2 |L3HARRISTECHINC 4.950% 02/15/21.. | 1211412020, Call  100.0000..c.vsvsvvsvvsvvsvsisv T 6,000,000 | ....... 6,000,000 | ...... 6,190,200 | ....r0....6,124,130 | oovvorscrcce | oo [CPZRE )] DO - (PR ED)) I—— 02/15/2021.
518889 AD 2 [DRB2017-CB  2.950% 11/25/42 .| 05/25/2020. | Paydown R 402,533 | oo 402,533 | oo 402,375 | oo 402,447 | ... 86 86 11/25/2042.
530830 BF 5 | LOCKHEED MARTIN CORPORATION... 101232020, | Call - 100.0000-..csoosvvsscvesvesvcsenn | 9,000,000 | ... 9,000,000 | ....... 9,074,700 | .00 9,017,884 | oo | o (13,159) [ oovrvvverrones | v [(ERE)) E— 11/23/2020.
571748 BE 1 |MARSH & MCLENNAN COS INC.....ccocccoorrsrvre o [ 1202912020, | MEHUIRY.....oocrvveenvveessvveessssisennss | 5,000,000 | ....... 5,000,000 | ....... 5,000,450 | ...........5,000,193 |....... (193) TGECE) | S 5,000,000 | .ooorecveersees [ ovenresiinnnrns [ cvverrssiiinnesn0 | o 175,000 | 12/29/2020.
574599 BK 1 |MASCO CORP  3.500% 04/01/21 - 09/29/2020. | Call 100.0000 2,194,000 | ....... 2,194,000 | ...... 2,213,307 | 002,201,693 | oo | e (4,825) (UR:72)) I 2,196,868 | ..oovccccrverrcrs | crrrrs(2,868) [ ..ovnrrn(2,868) | ... 104,610 | 04/01/2021.
58772Q AD 8 |MBALT 2018-A A3 2.410% 02/16/21 .. | 06/15/2020. | Paydown 10,446,384 | ..... 10,446,384 | ..... 10,445,521 | .. 92 92 . 0,446,384 . 4,454 | 02/16/2021.
59833C AB 8 |MIDWEST CONNECTOR CAPIT .. [ 09/03/2020. | VAMOUS.........vvooverrrierirrriiinscriiniseensinnns . 15,704,400 | ..... 15,600,000 | ..... 15,605,478 | ......... LT VAT O (2,461) (2215 ) ) S B 15,604,721 | .ccoovveverrciens | 020.99,679 | .........99,679 | ..... 499,666 | 04/01/2022.
60700F AC 7 |MMAF 2019-AA2  2.840% 01/10/22.. o [ 1211012020, | PAYAOWN....oooonsissssns | 9,257,491 | ...... 9,257,491 | ... 9,256,248 9,256,645 | ...... 846 846 | eovverrrcirres | v 9,257,491 | oovcvrrscrrn [ errsernrnssinnn [ vvessvnniennni) | o 141,108 | 01/10/2022.
61744C VX 1 |MSAC 2005-HE6 M1 2.246% 11/25/35............... [ 0212512020, | PAYAOWN...ocooeoreensvesscensiess | 5,048,657 | ... 5,048,657 | ....... 4,788,335 | .....0000.. 5,049,916 | coovvorrcrens | e (1,260) (022510 ) I 5,048,657 | vovvvccvvversss | coversssissennsns | vovvnsiiirennsn0 | o 18,897 | 11/25/2035.
63940T AA 5 [NAVSL2018-3A A1 1.931% 03/25/67... | 02125/2020. | Paydown......cccccovvvvvvvvvnsssssssssssssvnnssssssss | L 901360 | onnnn001,360 | o 901,360 | .ccooveee 900,778 |....... 581 581 901,360 2,171 | 03/25/2067.
68389F KP 8 |OOMLT 2006-1 2A3 1.851% 01/25/36.. .| | 02125/2020. | Paydown 34,259 58 58 : 01/25/2036.
756109 AP 9 |REALTY INCOME CORP  4.650% 08/01/23........ .. | 05/29/2020. | Citigroup 5,255,477 | ......4,903,000 | ......5,072,088 | .......... 5,025,598 | ..vovvccrvrerris | covees (14,659) | coovecveverrc [ v (14,659) | ovvvecvverrcis | 0000000 5,010,939 [ oo | ... 244,538 | ......244,538 | ... 190,625 | 08/01/2023.
75951A  AB 4 |RELIANCE STAND LIFE Il...ccooooiiiiiriiiniiinns . [ 01/15/2020. | MatUFity........oorrvvevssnnnniisssssiissssssssiissnnns | 9,725,000 | ....... 9,725,000 | ....... 9,691,838 9,724612 |....... 388 388 P RTIURTIORRPIN INRRPRRRPRURON | ) IO 121,563 | 01/15/2020.
774341 AJ 0 |[ROCKWELL COLLINS INC. 3.200% 03/15/24.... | .. | 06/08/2020. | Citigroup. 7,062,880 | ... 6,449,000 | ..... 6,176,723 6,230,242 | oo | e 21,233 21,233 [ oo | e 6,251,476 | ..811,405 | ......811,405 | ..... 151,910 | 03/15/2024.
78403D AJ 9 |SBATOWER TRUST 3.156% 10/08/20 -1 07/15/2020. | Call  100.0000.. 1,425,000 | ....... 1,425,000 | ....... 1,410,793 AA18,754 | e | e 4,357 LY O IR 1,423,111 889 | ...........1,889 | ...... 26,109 | 10/08/2020.
78447V AD 0 |SLMA2013-BB 3.000% 05/16/44 | 10/15/2020. | Paydown 5,642,137 | ......5,642,137 | ....... 5,267,463 5,583,105 59,031 59,031 5,642,137 05/16/2044.
78448R AC 0 [SMB2015-CA2B 1.559% 07/15/27.. . | 12/15/2020. | Paydown 1,642,526 | ....... 1,642,526 | ....... 1,634,620 1,852,995 | oo | e (10,469) [ v | e QL)) IO— 1,642,526 07/15/2027.
80281G AB 2 |SRT2019-BA2A 2.290% 04/20/22... o [ 1212012020, | PAYAOWN....occcvvevenssvnnsssvneess | 6,275,059 | ....... 6,275,059 | ....... 6,274,438 6,274,620 VY. I N 6,275,059 04/20/2022.
824348 AU 0 |SHERWIN-WILLIAMS CO  2.750% 06/01/22....... | .. | 03/18/2020. | Citigroup. 3,695,794 | .. 3,542,000 | ....... 3,419,518 3,466,515 (T I I 3,472,880 06/01/2022.
834017 AA 3 |SOFI2015-BA1 1.200% 04/25/35 o | 1212812020, | PaydOWN...ooovsvvvssvnsvssesssnesssee | 2,009,675 | ....... 2,009,675 | ....... 1,985,328 2,015,676 (8,001) | oo | coreires 2,009,675 04/25/2035.
83402) AC 2 |SOFI2016-BA2B 2.740% 10/25/32. | 12125/2020. | Paydown 3,381,516 3,381,516 | ....... 3,331,850 | ...0rrrsn.3,334,000 | coooooccccccrrres | o bT516 | o | e 47516 | oo | e 3,381,516 10/25/2032.
83611M GH 5 | SVHE 2005-OPT2 M1 0.913% 08/25/35... o | 1212812020, | PAYAOWN...oocoeressveesssveense | 1,604,420 | ... 1,604,420 | ... 1454292 | .......... 1,586,320 [ .oocceeeeeerrees | eeeeeen 18,401 [ | e, LERTCL T DO 08/25/2035.
87342R AD 6 |BELL2018-1A2 4.318% 11/25/48 o | 1112512020, | PAYAOWN....ccoveeesvecssnesssesssioesins | 48,500 | oo 48,500 | o 48,500 | oo 48494 | .. 6 6 11/25/2048.
89231A AC 5 |TAOT 2018-CA2B 0.282% 08/16/21.... . | 09/15/2020. | Paydown 3,283,300 3,283,300 | ... 3,283,557 | ...00rrrrn3,280,182 | oo | o 3,118 3,118 eernnn3,283,300 08/16/2021.
89238U AB 6 |TAOT 2019-C A2A  2.000% 04/15/22 < [ 1201512020 | PAYAOWN...ooceeeveesssveenss | 7,078,711 | ....... 7,078,711 | ..... 7,078,382 | ........7,078,236 |....... 475 7y T I B 7,078,711 04/15/2022.
913017 CG 2 |UNITED TECHNOLOGIES CORP. .. | 02/28/2020. | Citigroup 10,107,400 | ..... 10,000,000 | ....... 9,957,400 | ...........9,964,657 |....... 2985 LT T I 9,967,643 11/01/2021.
92348N  AC 1 |VZOT2017-1AC  2.650% 09/20/21.. o | 0712012020, | PRYAOWN...ovvvesvvessvessssssssesssssss | 10,000,000 | ....10,000,000 | ... 9,998,566 | ... 9,999,338 |....... 662 (5720 Y I 10,000,000 09/20/2021.
928668 AN 2 | VOLKSWAGEN GROUP AMERICA.... .| 11/13/2020. | Maturity. 17,000,000 | ..... 17,000,000 | ..... 17,000,870 | ......... 16,999,791 |....... 209 209 | oo | e 17,000,000 11/13/2020.
92903 AJ 8 |VNO2010-VNOC 5.280% 09/13/28 | 03/10/2020. | Paydown 16,285,000 | ... 16,285,000 | .....17,512,898 | ......... 16,441,336 | ..oovvvrcvrrnrs | e (156,336) [ ...ovovervores | corre (156,336) | .vovveresivere | o 16,285,000 09/13/2028.
92939H BC 8 |WFRBS2014-C23C 3.999% 10/15/57 | 05/19/2020. | Barclays Capital............ccccoomsesvvvmmmecccc | 2,794922 | ... 3,000,000 | ....... 3,022,969 3,019,245 | oo | e (1,657) (1,657) | vevveereescecccce | oo 3,017,588 10/15/2057.
96328D BM 5 |WHLS2019-1AA2 2.300% 05/22/28................. o [ 1212012020, | PRYAOWN...oooeeroensvesssensssensn | 4,203,440 | ....... 4,203,440 | ..... 4,202,841 | ..........4,203,013 |....... 427 7 A8 IO I 4,203,440 05/22/2028.
98161Y AB 0 |WOLS2018-AA2 2.590% 08/17/20............c...... o [ 011812020, | PRYAOWN..oroveoesvsesssessssesssssessn | 348,906 | ........ 348,906 | ......... 348,883 | ............. 348,905 |...... 1 £ SN IO 348,906 08/17/2020.
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98162C AB 7 |WOLS 2018-B A2A  2.960% 06/15/21................. - | 09/15/2020. | PaYdOWN...coccvccovvvvneesessssiirivneesessss | 4945196 | ....... 4945196 | ....... 4,945 161 | ......... 4945181 |...... L1 IS 4,945,196 | oo [ covseesssessssssnns | cerreenieiniennsni0 | e 60,103 | 06/15/2021.
98162V AB 5 |WOART2019-BA2 2.630% 06/15/22 - 12/15/2020. | Paydown 18,897,269 | .....18,897,269 | .....18,896,152 18,896,739 | ... 530 | coovrerecoeeees | e 18,897,269 | ..oovvcvvveees [ v | vvrrrsiiiinenn0) | 262,517 | 06/15/2022.
136452 AD 1 |CPART 2017-1AA3  2.050% 03/19/21.. 05/19/2020. | Paydown 5,827,080 5,827,080 | ...... 5,822,756 5,824,890 X L</0 TN I 5,827,080 | ..vvvvvevevevvveees | orvenemmennnennnes | v [ i 26,981 | 03/19/2021.
14161G BT 6 |CARDS2018-1AA  1.055% 04/17/23.... | A| 0411512020, | PAYAOWN.....ooovesvesorssssssessssssssssns | 5,880,000 | ... 5,880,000 | ...... 5,875,406 5,872,231 7,769 | oo | oo 5,880,000 | .oovvevverrres | coverssnrennss | covrrrriiiienssn0 | e 35,516 | 04/17/2023.
380881 CP 5 |GCCT2015-2AA  2.020% 04/15/22.........o0cc... A 04/15/2020. | Paydown........cccccvevemseecsssmssnessnnns | 12,050,000 | .....12,050,000 | .....12,051,883 (1,702) | e | v 12,050,000 | ..vvovvccvvveri [ e | e [ o 81,137 | 04/15/2022.
00507U AR 2 |ALLERGAN FUNDING SCS  3.450% 03/15/22.... | D | 05/14/2020. | CItigrOUP........cccuvuuvuusssssssscsesevesesisivisines | 5,197,200 | ...... 5,000,000 | ....... 4,992,900 1)L N I 4,997,811 | .coccocccvviiirs | ....199,388 | .......199,388 | ..... 116,604 | 03/15/2022.
05578D AR 3 |BPCE SA 2.250% 01/27/20 D | 01/27/2020. | Maturity 16,250,000 | .....16,250,000 | .....16,049,963 8,045 | ovvovecceerrs | oo 16,250,000 0% PSRN VNN | I B 182,813 | 01/27/2020.
714264 AD 0 |PERNOD-RICARD SA  4.450% 01/15/22............ | D| 11/06/2020. | Call  100.0000............ccovemvvrscccvviinens | 7,015,000 | ...... 7,015,000 | ....... 7,210,719 | 1000 7,132,236 | oovveeeeeeececcii | eeeen(47,958) | e [ (47,954) | covvovcens | oo, 7,084,282 e (69,283) | ........ (69,283) | ....737,984 | 01/15/2022.
86960B AT 9 |SVENSKA HANDELSBANKEN AB D | 05/26/2020. | Barclays Capital .| ....10,288,300 | ....10,000,000 | ... 9,988,700 (RGO . 9,996,118 o] 292,181 | oo 292,181 | ....171,221 | 05/24/2021.
3899999, Total - Bonds - Industrial and MiSCEllaNEOUS.............ccccooovvveicnerererererens . ...617,807,609 |....610,964,124 |....613,045,061 (1) 053177) ............... 0 ... (K<) P—— 0. 611,350,140 | .ooovovovenn. 0 | ..6,457,465 |.....6,457,465 | 12,138,061 XXX
8399997. Total - Bonds - Part 4.... .1,148,832,195 |.1,107,934,550 |.1,111,798,360 (1,576,952) | o0 [ s (1,575,498) | .. ...1,107,399,475 41,432,719 |..41,432,719 | 18,637,878 | XXX
8399998. Total - Bonds - Summary Item from Part 5.. ....834,684,379 |....805,533,805 |....821,225,755 | coovoeovveveeeeeereccrees | oo | e, (58,159) | coovvveeerrreenns | e (58,159) | .. . 821,167,592 13,516,790 |...13,516,790 | ..5,299,577 XXX
8399999, Total - Bonds .1,983,516,574 |.1,913,468,355 |.1,933,024,115 | ....1,108,974,964 | ......... 1,454 | .(1,635,111) | s 0 | (RGN0 ] I— 0 | ...1,928,567,067 |.....cccoooe 0 | 54,949,509 |...54,949,509 | 23,937,455 | XXX
Common Stocks - Industrial and Miscellaneous (Unafflllated) Publicly Traded
00206R 10 2 [AT&TINC e | -+ | 06/23/2020. | State Street BanK........oovvesvessvvessnns | 150,000.000 XXX | 5,115,660 | ........5,862,000 | ....(746,340) | .coooooorrrverrcs | covveerscrens | rrerd (746,340) | .. 5,115,660 ....(547,526) | ......(547,526) | ....156,000 | XXX
031162 10 0 [AMGEN INC......oovviviirrirriereireee e .. | 03/25/2020. | State Street Bank.. 13,400.000 XXX 158,365 | vvovvirirnn819,638 | oo (661,273) | covveoeeeeeeeecons | eevereeeecieenies | eevvnd (661,273) | .. ...489,039 489,039 XXX
09609G 10 0 |BLUEBIRD BIO INC .| 03/25/2020. | State Street Bank.. XXX | 161,797 3,847 | e (75,609) XXX
19626G 10 8 |COLONY NORTHSTARINCA.... .| 03/25/2020. | State Street Bank.. xx | 418,684 | oo 373825 | 88859 | o o 44,859 .(250,569) XXX
205887 10 2 |CONAGRA FOODS INC......cooosovvrrrrrrivrrrssrienes .| 06/23/2020. | State Street Bank XXX | e 154,898 (2,08) | evvvererrerrreres | cevvrrrernen 154,898 | o | covvres 3,162 XXX
20825C 10 4 | CONOCOPHILLIPS .| 06/23/2020. | State Street Bank.. XXX |, 723,983 (877,576) | .....169,965 XXX
23355L 10 6 |DXC TECHNOLOGY CO. .| 03/25/2020. | State Street Bank.. | 141,408 XXX 663133 321,064 .(521,634) | ......(521,634) | . XXX
26875P 10 1 |EOG RESOURCES INC.. | 06/23/2020. | State Street Bank 19,400.000 943,890 XXX | 1,063,967 | ..........1,624,944 | .... (B60,977) | oo | e | o (560,977) (120,077 | .....(120,077) XXX
278865 10 0 |ECOLABINC .. | 06/05/2020. | Tax Free Exchange..........cc.co.ccommmmvvvimmnnn | 1,205.000 XXX | 27,502 | oo 232,553 | ... (205,051) (205,051) | oo | cenrrireenneeni 27,502 | e [ v | v 0 XXX
30231G 10 2 |EXXON MOBILE CORP.. .| 03/25/2020. | State Street Bank...........cooccoceevvcivvenncn | 13,462.000 XXX | 1,059,792 | ............939,378 | ... 120,813 | oo | eeeeeresereens | e 120,413 | oo | oo 1,059,792 | oo | 1..(564,370) | ... (564,370) XXX
35137L 10 5 |FOXCORP. .. | 03/25/2020. | State Street Bank.............cooovvvevevvencceenn | 1,232.000 XXX | 38,857 (6,813) oo | crvviernsnrn 38,857 [ v | 0 (10,463) | ... (10,463) XXX
459200 10 1 |INTL BUSINESS MACHINES COR .| 06/23/2020. | State Street Bank.. 7.900.000 XXX 934568 | ... 1058916 | ...(124.348) | oo L (124,348) | . 26,505 XXX
49271M 10 0 | GREEN MOUNTAIN.... .| 07/13/2020. | Class Action Litigation XXX o, 0 2521 | 2,521 XXX
500754 10 6 |KRAFT HEINZ CO/TH | 03/25/2020. | State Street Bank..........cccvvvvvsvvcsscnn || 17,673.000 | ...... 415,370 XXX | s 554738 | .............567,833 | ...... (13,096) | oo | oo | e (13,096) o] (139,368) | ......(139,368) | . XXX
57164Y 10 7 |[MARRIOTT VACATIONS WORLD.. .. | 06/24/2020. | State Street Bank 2.446.000 202872 XXX | 22,756 | overrrnnn 314,947 | ... (292,191) (292,191) o 180,116 | ....... 180,116 XXX
58155Q 10 3 |MCKESSON HBOC INC.. | 03/10/2020. | Tax Free EXChange...........ccccevvvivcemeenes || 2,016.000 | ............ 64,774 XXX | 64,774 | ............278,853 | ... (214,079) (214,079) . . XXX
60871R 20 9 |MOLSON COORS BEVERAGE CO. .. | 03/25/2020. | State Street Bank 6.000.000 223319 XXX |, 320,662 | ... .323.400 | oo (2,738) (2,738) N (97,343) (97,343) | . XXX
63938C 10 8 |NAVIENT CORP .| 03/25/2020. | State Street Bank...........ooocovcvveescsvvvensens | 19,000.000 | oo 153,374 XXX | 196,215 | vovvocc 259,920 | ...... (B3,705) | cvvevevvrerseees | corevrnrsssnees | cevssneen (63,705) | vovvvcveveersccs | cvereeinn 196,215 || e (42,841 ........ (42,841) XXX
674599 10 5 | OCCIDENTAL PETROLEUM CORP |+ | 03/25/2020. | State Street BanK..........covvvvssvvcsscnn | 4,078.000 | .......... 45,156 XXX | e 168,054 168,054 | .o 0 ....168,054 | ..(122,898) | ......(122,898) XXX
68389X 10 5 |ORACLE CORPORATION.......oococsicmrivrriicins | 03/25/2020. | State Street BanK..........ocvvsvvsscsvvsinns | 141,100.000 | ...... 6,654,863 XXX | 1,750,853 TAT5478 | (5,724,625) | c.oooocreeecoes [ oo | oo (R ZZX7L) | —— 1,750,853 o] 4,904,009 |.....4,904,009 XXX
77543R 10 2 |ROKUINC | 03/25/2020. | State Street Bank........oooocovvvevsciveenen | 14,400.000 | ....... 1,348,679 XXX | 1,442,393 | ..........1,928,160 | .... (485,767) [ oo | oo | e (485,767) e(93,715) | .. (93,715) XXX
82081J 10 9 |SITE CENTERS CORP......ococoovvriirirsirrrsin | 03/25/2020. | State Street BanK..........ccvvvvvvesvvcsscnn || 55,400.000 | .......... 322,737 XXX | 676,108 | .............776,708 | .... (100,600) | oo | oo | e (100,600) | .. | ..(353,371) | ......(353,371) XXX
902973 30 4 |US BANCORP | 03/25/2020. | State Street Bank..........oooocovvveveciveenecn | 23,999.000 | ......... 736,153 XXX | e 578921 | .........1,422.901 | ... (843,980) [ ..o [ oo | e (843,980) | oo | ceiein 578921 [ e | 157,233 | ....... 157,233 XXX
917047 10 4 |URBAN EDGE PROPERTIES. | 03/25/2020. | State Street Bank..........ccvvevvvvsvcsscnn | 6,208.000 | ........ 56,341 XXX | e 39,012 | oo 119,069 | ..o [COX0E) | DO (80,086) | c.vvvvercvveees | rerirensnn39,012 | s | o 17,329 | ... 17,329 XXX
929042 10 9 [VORNADO REALTY TRUST - 03/25/2020. | State Street BanK..........coovvvvvccvessccencc | 12,416.000 | ...ooo. 426,110 XXX | e 302,855 | ..............825,664 | ..... (72100 ) L P I D (72100 )| Y BO: 11X 1:: i O B 123,255 | ...... 123,255 XXX
806857 10 8 | SCHLUMBERGER LTD | C| 06/23/2020. | State Street Bank...........cccoevvccvvversccnn | 4,081.000 | ....oooooo 80,688 XXX | 294322 | ............ 164,056 | ... KT LT T DY B 130,266 | (213,634) | ......(213,634) 4,591 XXX
P31076 10 5 |COPA HOLDINGS SACLASSA.......cccovvverrrrrnnn C|03/25/2020. | State Street Bank............ccoocovevvvvvvieennn | | 4,100.000 | oo...... 177,309 XXX | 210,803 | .............443128 | ... (232,325) (232,325) N (33,494) | ........ (33,494) 3,280 XXX
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Annual Statement for the year 2020 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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
V7780T 10 3 |ROYAL CARIBBEAN CRUISESLTD.....oooccrssvvee C|03/25/2020. | State Street Bank..........ccovvvvvssvvessvnnss | 7,600.000 | ....... 301,878 XXX |, 185,500 | ....... 1,014,676 | .....(829,176) (829,176) | oo | crvvrseene 185,500 | oo | o 116,378 | ....... 116,378 | ....... 11,856 | XXX
9099999 Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.............oovocioniiinssiimssionssonssesssvnssicnsins || 20,331,772 XXX .. 17,329,172 | ........29,208,853 | (11,969,681) | .00 | covovornnd 0 |...(11,969,681) 3,002,600 |....3,002,600 |....383,886 | XXX
9799997. Total - COMMON SHOCKS - PAM 4....oooos oottt i | 20,331,772 XXX | 17,329,172 | oo 29,298,853 | (11,969,681) | .oovvvciiereee0 | v 0 |...(11,969,681) 3,002,600 |....3,002,600 | ....383,886 | XXX
9799998 Total - Common Stocks - SUmmary em flom Part 5.......cc.cvvvssvssiins somsssssisnsssssssssssssssssssssssssssssssssssssssssssssssssese | 955,986 XXX | <L ] Y 0 [ | coierseesn955,983 | covrocersscnse | coveesscees 23 | s 23 | 6,004 | XXX
9799999, Total - COMMON SHOCKS......vvssvvvssvsvrsssssssssesssss s sisssssn sssssssssssssssssssssssssss s || 21,287,758 XXX | 18,285,135 | ......... 29,298,853 | (11,969,681) | .oovovccrnen [ 0 |...(11,969,681) 3,002,623 |....3,002,623 |....389,890 | XXX
9899999, Total - Preferred and COMMON SHOCKS.....ooocvvvssivrssssrsssrnssisnsssssnsss isvessisssssssssssssssssssssss s | 21,287,758 XXX | 18,285,135 | ......... 29,298,853 | (11,969,681) | ..oovocccrrnren 0]. ....(11,969,681) | . 3,002,623 |....3,002,623 | ....389,890 | XXX
9999999 Total - Bonds, Preferred and COMMON StOCKS........cc.ovvcvvvessivvrnsiins i 2,004,804,332 XXX 1,951,30,250 | ....1,138,273,817 | (11,968,227) | ...(1,635,111) | . ...(13,603,338) | .. .0 | ...1,946,852,202 57,952,132 |..57,952,132 | 24,327,345 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22............. .. | 01/13/2020 | VariOUS.........covverreerirrirriirnians 05/05/2020 | VaIOUS.........ccrvemrerrirreinirieeiiesiinseienes | s 36,500,000 | ....... 36,574,590 | ....... 37,733,262 | ....... 36,567,690 | ...ooverierinns | e (6,900) (6,900) ..1,165,572 |..1,165,572 |....201,282 |..... 39,071
912828 YY 0 |USTREASURY NOTE 1.750% 12/31/24............. .. | 01/14/2020 [ VarIOUS........oovveecrrererrireirrninne 02/13/2020 | VAIOUS.......cvooevenrererereererssseesersenssneesenes | eoneees 60,000,000 | ...... 60,382,422 | ....... 60,874,883 | ....... 60,375,892 | ..oocvverireriies | s (6,530) (6,530) | cvooverrrreeen | cererirreinens | e 498,991 |..... 498,991 |....120,433 |..... 31,731
912828 YZ 7 |USTREASURY NOTE 1.625% 12/31/21. 01/22/2020 | Barclays Capital 02/27/2020 | Barclays Capital.............ccccoovuervvcniicnriiiens | e 10,000,000 | ....... 10,018,750 | ....... 10,092,969 | ....... 10,017,771 (CT4) ) S I (979) | vvvvvvreries | v | e 75,198 | ...... 75,198
912828 Z2 9 |US TREASURY NOTE 1.500% 01/15/23. . 02/10/2020 | Various 03/10/2020 | JP Morgan Securities INC........c..cccceverncn 52,500,000 52,545,020 53,837,598 52,543,991 | .oovvverreiinee | v (1,029) (1,029) ..1,293,607 |..1,293,607
912828 Z5 2 |US TREASURY NOTE 1.375% 01/31/25............. .. | 02/11/2020 | Goldman Sachs...........ccccuvueene 02/27/2020 | Goldman Sachs............cccvvenerrerererernenes | cereeens 5,000,000 | ......... 4,994,727 | ......... 5,069,336 | ......... 4,994,763 37 KA TS IO RO 74573 | ... 74,573
912828 Z9 4 |US TREASURY NOTE 1.500% 02/15/30. 05/05/2020 | Various 05/13/2020 | VAIIOUS.........covvoererererrirseeisisisssssssssenssnnes | ceeees 30,000,000 | ....... 32,230,469 | ....... 32,496,484 32,225,059 | ..ooovvvnreriiens | e (5,410) (5,410) | oo | v | e 271,426 |..... 271,426
912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23. . 04/06/2020 | Goldman Sachs 05/21/2020 | CItIGIOUD........vvvvereereereriseneesisseerenisnins | eoveees 12,000,000 | ....... 12,060,469 | ....... 12,100,781 | ....... 12,057,960 (2,509) (2,509) | coooeverrineen | eerveerneriinns | e 42,821 | ... 42,821
912828 ZH 6 |US TREASURY NOTE 0.250% 04/15/23............. .. | 05/11/2020 | VariOus.........ccoocvvreerererirriiniians 07/15/2020 | Barclays Capital...........cccccoovuerricniicnriirens | o 27,500,000 | ....... 27,525,879 | ... 27,556,934 | ....... 27,524,300 | ...coovvviiriinns | v (1,579) (1,579) | oo | cevvrinriiens | e 32,634 | ... 32,634
912828 ZL 7 |US TREASURY NOTE 0.375% 04/30/25. 05/26/2020 | JP Morgan Securities Inc. 06/25/2020 | VATIOUS...........oveeeeereeererreseeseeensessesesenssneens | ceveeen 20,000,000 | ....... 20,023,438 | ....... 20,048,828 | .......20,023,198 (V1) RO ISR (239) | vvvveerrerine | e | e 25,630 | ... 25,630
912828 ZN 3 |US TREASURY NOTE 0.500% 04/30/27. . 05/01/2020 | Barclays Capital 05/14/2020 | Goldman Sachs.............cceeeenrernerrereeeens | woneens 10,000,000 | ......... 9,987,109 | ....... 10,014,453 | ..... .9,987,157 48 A8 | e | e | e 27,296 | ...... 27,296
912828 ZQ 6 |US TREASURY NOTE 0.625% 05/15/30............. .. | 07/27/2020 | VarIOUS.........ccvverreerirerirriiinians 10/15/2020 | VaAMIOUS........cvvvererrerrrirriieiierierienirsninns | eveens 30,000,000 | ....... 30,091,406 | ....... 29,930,078 | ....... 30,089,918 | ..oovveerirerines | e (1,489) (1,489) ...(159,839) | ...(159,839)
912828 ZR 4 |US TREASURY NOTE 0.125% 05/31/22. 06/19/2020 | Various.. 12/15/2020 | Morgan Stanley............c.oeeeeeerneerneernerens | cvveensd 40,000,000 | ....... 39,959,375 | ....... 40,004,688 | ....... 39,969,930 | ..ovvverierines | e 10,555 | coveeereerinnes | wrneernnnn 10,855 | i | e | e 34,758 | ... 34,758
912828 ZV 5 |US TREASURY NOTE 0.500% 06/30/27. . 07/06/2020 | Various.. 08/18/2020 | VAIIOUS.........oovvererrerrereirseissersssesesesenes | coneees 27,000,000 | ...... 26,991,914 | ....... 27,051,992 26,992,000 86 | cvveveeevenees [ erveriiniiennenn88 | v | oo | e 59,992 | ... 59,992
912828 ZX 1 |US TREASURY NOTE 0.125% 06/30/22............. .. | 07/27/2020 | Various 12/23/2020 | Progressive Investment Company Inc...... | ....... 35,000,000 | ....... 34,987,305 | ....... 35,002,800 | ....... 34,990,014 2,710 { v | e 2,710 | s e | s 12,786 | ...... 12,786
91282C AB 7 |US TREASURY N/BNOTE 0.250% 07/31/25...... | .. | 08/03/2020 | Goldman Sachs 09/08/2020 | Goldman Sachs .20,000,000 | . 0,028,125 .19,981,250 | . 0,027,574 (551) | cevvrreerneeennes | eevrvrrireeena(B51) | oo | e | e (46,324) | ..... (46,324)
91282C AE 1 |US TREASURY N/BNOTE 0.625% 08/15/30...... .. | 09/02/2020 | Various 10/22/2020 | CHIGIOUP.........uveerverrervierienirenirssireiiees | vviene 15,000,000 | ....... 14,926,563 | ....... 14,696,484 | ....... 14,927,542 979 ...(231,057) | ...(231,057)
91282C AH 4 |US TREASURY N/BNOTE 0.500% 08/31/27...... .. | 09/14/2020 | Citigroup 10/22/2020 | VAMIOUS. .......vvvererncerreireirerieeenessseissinns | onveens 32,400,000 | ....... 32,499,625 | ... 32,381,672 | ....... 32,498,293 | ...vvvivrieriies | s (1,332) ..(116,621) | ...(116,621)
91282C AZ 4 |US TREASURY N/BNOTE 0.375% 11/30/25...... .. | 12/02/2020 12/21/2020 | Goldman Sachs... .23,000,000 | . 2,944,727 | .......23,008,867 22,945,198 A72 [ [evniinieceT2 [ v | o 63,669 | ... 63,669 | ......4,595
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ...ttt tes ettt 6t 881888ttt | e 485,900,000 | ..... 488,771,913 | ... 491,883,359 | ... 488,758,250 | .....coocvirene 0] (13,660) | .oooovvvnvens 0 [ (13,660) | ..oovveveces 0 [ s 0 |..3,125,112 |..3,125,112 | ....769,821
Bonds - U.S. States, Territories and P: ions
574193 QU 5 |MARYLAND ST 5.000% 08/01/31 04/02/2020 | Citigroup... 07/20/2020 | Citigroup... .10,000,000 | .......12,435,700 .13,230,900 | .......12,355,848 ...(79,852) | . e 875,052 |..... 875,052 |....237,500 |..... 90,278
574193 TS 7 |MARYLAND ST 0.950% 08/01/26.... 07/23/2020 | JP Morgan Securities Inc. .. | 12/01/2020 | Stifel NiCOIaUS..........verrreerrerierisriseis | crvee 10,000,000 | ....... 10,000,000 | ....... 10,113,900 | ....... 10,000,000 0 [ oo [ e [ e 113,900 |..... 113,900 | ...... 31,139
57582R VB 9 |MASSACHESETTS-RAMS-B  5.000% 09/01/30... | .. | 03/23/2020 | Morgan Stanley.... .| 07/28/2020 | CIIGrOUP........covververrirrerirriririeriirerisnins | i 6,730,000 | ......... 7,928,007 | ......... 9,446,161 7,893,796 .(34,212)] .. ..(34,212) . . [..1,552,365 |..1,552,365 |....139,274 |..... 22,433
93974E  HM 1 |WASHINGTON ST 5.000% 07/01/26... . 04/23/2020 | Wells Fargo Bank. 06/02/2020 | JP Morgan Securities Inc. .15,000,000 | . 8,481,350 .18,974,400 | . 8,428,164 ..(53,186) | .. 53,186) | .ovvvvenrrnne [ cerrnrenennns o 546,236 |..... 546,236 |...... 72,917 .
1799999. Total - Bonds - U.S. States, Termtories & POSSESSIONS. .......ccuuiiiiiiiiiins ittt ettt | crion 41,730,000 | ...... 48,845,057 | ...... 51,765,361 | ....... 48,677,808 | ........occc.....0 | L (167,250) | .. .(167,250) | ... ..3,087,553 |..3,087,553 | ....480,830 |..112,711
Bonds - U.S. Special Revenue and Special A t
20774Y 3C 9 |CONNECTICUT ST HLTH & EDUCTNLF............... .. | 04/02/2020 | Bank of America Corp................ 08/04/2020 | First TENNESSEE.........vurvemcvrrerercerneisiiins | e 12,840,000 | ...... 16,015,075 | ....... 16,947,644 | ....... 15,978,284 | ....ocoovvvviins | v (36,791) [ oovvrreerrerinee | veerreens (36,791) | vvvveereene [ rveerneriineens [ e 969,360 |..... 969,360 |....383,417 |...169,417
249182 LA 2 |DENVERCITY & CNTY CO ARPT REV........ccocuu.. .. | 04/01/2020 | Bank of America Corp................ 10/23/2020 | Barclays Capital.............coourererermieririninen | woveienns 3,500,000 | ........ 4,030,250 | ......... 4,353,405 3,994,638 (35,612) [ .oovvvrverrines | v (35,612) | vvvvervie [ v [ e 358,767 |..... 358,767 |....158,472 |..... 58,819
414009 PM 6 |HARRISCNTY TX CULTURAL EDU FA................ .. | 07/24/2020 | JP Morgan Securities Inc. 07/24/2020 | JP Morgan Securities Inc. 3,750,000 4,152,863 ...4,155,375 4,152,863 0 [ covveeeeeies [ veereeienies | v 2,513 2,513
477854 AA 1 |MACARTHUR FOUNDATION 1.299% 12/01/30.. | .. | 08/25/2020 | Morgan Stanley .| 12/10/2020 | Morgan Stanley. 8,400,000 | .........8,399,114 ...8,248,184 | ........8,399,116 2 2 ...(150,932) | ...(150,932) | ....... 32,432 | .o
57584Y ZJ 1 |MASSACHUSETTS ST DEV FIN AGY R........cccc.... .. | 04/15/2020 | Goldman Sachs.............ccceveeene 05/26/2020 | Barclays Capital..............cccverereernernine | cernenens 4,250,000 | ......... 5,179,050 | ......... ,297,540 | ......... 5,165,639 | ..ooovvverirerinne | e (13411) [ o | e (13411) | covvvveveene [ v [ e 131,901 |..... 131,901 | ...... 17,118 | oo
64971X PJ 1 |NEW YORK CITY NY TRANSITIONALF.... 05/13/2020 | JP Morgan Securities Inc. 12/22/2020 | JP Morgan Securities Inc. 18,700,000 | ...... 18,700,000 | ....... 19,571,420 | ....... 18,700,000 0 [ o [ e [ oo 871,420 |..... 871,420 |....208,983
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR 07/31/2020 | Bank of America Corp .| 11/02/2020 | Call ~ 100.0000..........cremrvrrererererrrinnies | cerrerens 3,250,000 .3,250,000 | ......... 3,250,000 3,250,000 0 [ oo [ e [ | e 0] .. 3,636
709235 S6 3 |PENNSYLVANIASTUNIV 1.993% 09/01/27....... .. | 05/06/2020 | Barclays Capital............c.cc.ouen. 12/08/2020 | Barclays Capital.............couereererneeieenenes | wverennd 9,895,000 | ......... 9,895,000 | ....... 10,405,582 | ......... 9,895,000 (V1 [OOSR ORI PO 510,582 |..... 510,582 |...113,942 | ...ccocoonnee.
79766D SJ 9 |SAN FRANCISCO CALIF  5.000% 05/01/25 03/24/2020 | Wells Fargo Bank. 12/02/2020 | Barclays Capital... 5,000,000 | ........ 5,390,750 | ......... 5,948,450 | ... 5,341,780 | oo [ (48,970) [ ..o | v (48,970) | ...oovvvvis [ e [ e 606,670 |..... 606,670 |....308,333 |...136,111
864784 GR 8 |SUFFOLKCNTY NY WTR AUTH. ....occovviririerinns 06/10/2020 | JP Morgan Securities Inc. .. | 11/30/2020 | Wells Fargo Bank............ccccevevererererencen | cvvees 12,630,000 | .......12,630,000 | ....... 12,724,346 | .......12,630,000 (010 OO DU IO 94,346 | ...... 94,346 |...... 41,837 |
914455 UE 8 |UNIV OF MICHIGAN MI  1.672% 04/01/30........... .. | 06/10/2020 | Bank of America COrp............... 12/02/2020 | Barclays Capital.........ccocooviisniininniinnins | covieas 12,095,000 | ....... 12,095,000 | ....... 12,215,103 | ....... 12,095,000 (0 OO OPURTONTOR o 120,103 |..... 120,103 | ...... 94,373 | .o
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........ccc. wriuuiiuiiuiirisiristisessssssssessesesstasssssssess s sttt ensenncenes | nnisnd 94,310,000 | ....... 99,737,102 | ..... 103,117,049 | ...... 99,602,320 | ..covvvirirnn 0. (134,782) | oo 0 i (134,782) | ...ocvevvves 0 [ s 0 |..3,514,730 |..3,514,730 | 1,362,543 |...364,347
Bonds - Industrial and Miscellaneous
009158 BB 1 |AIR PRODUCTS & CHEMICALS INC..........ccccouue. .. | 04/27/2020 | Barclays Capital............ccc...uu... 12/02/2020 [ VAIOUS......cvvurvererrireinerreersssisesessssessnsens | sveernns 8,000,000 | ........ 7,998,320 | ......... 8,311,140 | ......... 7,998,421 101 101 | e | e [ 312,719 |..... 312,719 |..... 63,156 | ..covrverinen
05492G AA 6 |BBCMS 2019-CLPA 0.826% 12/15/31................ .. | 01/16/2020 | Credit SUISSE.........everrerrerrinne 12/07/2020 | Morgan Stanley............c..vvereeevvernerereieins | woverenns 4534727 | ......... 4,523,390 | ......... 4,530,475 | ......... 4.513,575 | .o | e (9,815) (9,815) | oo | cevrvrernerienns | e 16,900 | ...... 16,900 |...... 51,131 | ... 1,785




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

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

21E

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) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
05492G AA 6 |BBCMS 2019-CLP A 0.826% 12/15/31 01/16/2020 | Credit Suisse. 11/15/2020 | Paydown 2132793 | 132,461 | oo 132,793 | v 132,793 332 332
05607Q AN 8 |BXTRUST 2020-BXLP C  1.279% 12/15/29......... | .. | 02/20/2020 | Various .. | 12/15/2020 | Paydown v 25,604 | .. 25,608 | .. 25,604 25,604 4) (4) . N
09062X AH 6 |BIOGEN INC  2.250% 05/01/30........cccvrererrernes .. | 04/27/2020 | JP Morgan Securities Inc........... 08/03/2020 | VAIIOUS.........ouverrereernerseisersersssssensnnes | cernenens 5,000,000 | ........ 4,998,650 | ......... 5,199,680 | ......... 4,998,601 (49) (49) [ v [ v [ e 201,079 |..... 201,079
09247X AR 2 |BLACKROCK INC/NEW YORK 04/27/2020 | Morgan Stanley. 11/19/2020 | Goldman Sachs... 5,000,000 4,982,200 | ......... 5,194,700 | ......... 4,982,915 715 T15 [ [ | e 211,785 |..... 211,785
12482H AA 2 |CAMB2019-LIFEA 1.222% 12/15/37.. .. | 03/24/2020 | Various .. | 09/17/2020 | Morgan Stanley.... | s 10,432,000 | .........9,613,540 | ....... 10,445,448 | ....... 10,155,022 | ..oooovvoeiviins | v 541,482 | ..oovvvcvverins | v 541,482 | ..o | e | e 290,425 |..... 290,425
209111 FX 6 | CONSOLIDATED EDISON INC........cocorvrvvrviirnrines .. | 03/26/2020 | Bank of America Corp............... 07/15/2020 | Barclays Capital.............c.c..oueerreerneiverernens | woveees 10,000,000 | ......... 9,977,200 | ....... 11,536,600 | ........ 9,977,435 235 235 ..1,559,165 |..1,559,165
26208V AB 2 |DRIVE 2020-2 A2A  0.850% 07/17/23.........ccccounu.. .. | 06/10/2020 | JP Morgan Securities Inc. 12/15/2020 | Paydown 8,233,126 8,232,952 | ........ 8,233,126 8,233,126 175 RV FOURTOTORTRN EPPOSPOURTIORTER BURPPORPRUOTSOOTOPRN IOVRORRPORPON 0
26442E  AH 3 |DUKE ENERGY OHIO INC 2.125% 06/01/30...... .. | 05/18/2020 | Credit Suisse. .. | 07/15/2020 | BNP Paribas Securities COmp..........cocerews | wrvrne 10,000,000 | .........9,993,700 | ....... 10,583,800 | ......... 9,993,667 (33) (1) U BURRINN PO 590,133 |..... 590,133
26857L AA 0 |ELFI2020-AA 1.730% 08/25/45..........ccconnvvunnc. .. | 06/18/2020 | Bank of Montreal...............ccc...... 12/25/2020 [ PaYdOWN.........ouvvrvvrerirrieieiieiseiesieisnies | ceveres 2,691,734 | ........ 2,690,894 | ........ 2,691,734 | ........ 2,691,734 840 840 | .o | e | e | i 0
291011 BL 7 |EMERSON ELECTRIC CO 1.800% 10/15/27...... .. | 04/27/2020 | JP Morgan Securities Inc. 12/29/2020 | JP Morgan Securities Inc. 4,995,500 4,995,818 318 318 [ e [ e | e 280,932 |..... 280,932 .
294440 AQ 9 [EQUINIXINC 5.875% 01/15/26 woer | | 02/26/2020 | Bank of America Corp. ..| 07/08/2020 | Call  100.0000 . v 3,599,750 | ... rereeei3,559,005 | v | s (40,655) [ ...vvveerrreres | ererreens (40,655) | .vvucvvrrire | reerrreiieinns ...(159,095) | ...(159,095) | ....287,255 |..... 3,859
340711 AY 6 |FLORIDA GAS TRANSMISSION........ccovvverrrererirns .. | 06/10/2020 | PNC BANK.......ccocrvverrvrrrinirines 09/18/2020 | MarketAXess..........c.eververrenerncrirerernees | wernennn 1,000,000 | covevinecs 997,630 | ......... 1,068,000 | ............ 997,660 30 30 | o [ e | e 70,340 | ...... 70,340 | ....... 6,233 | .o
350910 AN 5 |FTST 2006-4TSA 5.401% 12/13/28.... 09/01/2020 | Bank of America Corp.. 09/11/2020 | Paydown 3,507,753 .3,582,263 ...3,507,753 3,507,753 | oo | e (U253 10) | R IO (UZX-X10) ) O DRI . 134,775 |..... 13,081
36259P AB 2 |GMALT 2020-2 A2A  0.710% 10/20/22. 06/08/2020 | Barclays Capital 12/20/2020 | Paydown 1,650,395 | .........1,650,289 | .........1,650,395 .1,650,395 107
40438F AB 0 |HPEFS 2020-1A A2 1.730% 02/20/30 02/13/2020 | Goldman Sachs 12/20/2020 | PaydOWN........o.verrerrecrireeeieniesinerineenes | everis 1,269,871 | ......... 1,269,857 | ......... 1,269,871 11,269,871 14
46652B BE 8 |JPMCC 2020-NNN BFX 3.065% 01/16/3 02/11/2020 | JP Morgan Securities Inc. 07/13/2020 | JP Morgan Securities Inc. .18,540,000 18,777,416 | . 9,068,274 (27,874)
48253Q AJ 4 |KIND 2020-AlP C  1.792% 03/15/37 11/06/2020 | Various. oo | 12/15/2020 | PaydOWN.........corvemmieerinriienieninrinesinns | oo 383,534 | .......372,113 | ... 383,534 | .. 383,534 | oo | e 11,421
49327TM  2Z 6 |KEY BANKNA 1.250% 03/10/23 03/05/2020 | Key Bank NA, Cleveland.. .| 07/13/2020 | Key Bank NA, Cleveland.............cccccoceeuee 5,000,000 ...5,076,450 4,997,897 247
50117N  AD 6 |KCOT 2017-1AA4 2.160% 03/15/24 02/11/2020 | Barclays Capital.... 12/15/2020 | Paydown 423,547 . 423,547 5,423,547 ..(21,398) | ..
59217G EG 0 |MET LIFE GLOB FUNDING | 04/03/2020 | Bank of America Corp.. 04/06/2020 | VaIIOUS.........oorvemrerrereerncrrseesereessseeesnenes | eoneees 10,000,000 | .........9,979,400 | .........9,963,900 979,400 .
615369 AG 0 |MOODY'S CORP 2.750% 12/15/21 02/05/2020 | Barclays Capital 09/03/2020 | Call ~ 100.0000..........ccooeervmrirerireriiriis | s 17,330,000 | ....... 17,622,877 | ....... 17,330,000 | ......17,529,249 | ....cccovvvvcvrins | e (93,628) | ..o | v (93,628) | ....oocvvrrins | v ...(199,249) | ...(199,249) | ....889,550 |..... 8,839
641062 AS 3 |NESTLE HOLDINGS INC 1.000% 09/15/27 09/08/2020 | Citigroup... .. | 09/14/2020 | Goldman Sachs .20,000,000 .20,011,850 5 B | eereeiveeees [ eeevenisnies | e 42,845 | ... 42,845
695114 CW 6 |PACIFICORP 2.700% 09/15/30 04/07/2020 | BNP Paribas Securities Corp..... 07/10/2020 | MarketAxess 400,000 | ...........401,004 | ............ 445144 | .......... (31) (B1) [ veereererns [ e | v 44171
87342R AD 6 |BELL2018-1A2l 4.318% 11/25/48.. 09/11/2020 | Various 11/25/2020 | Paydown ....57,400 57,400 57,400 ((151C) 1 [UURRURRRRORORN EUPUOPRURPORPON (1) I IVURNOURRRIOTEN ISR
89389 AB 8 |TFET 2019-1 A2 1.900% 01/24/2 06/25/2020 | HSBC Securities Inc. 12/23/2020 | Paydown ..651,320 rernnnn.851,320 ...651,320 | ... . (3,562) . 0
90327Q D4 8 |USAA CAPITAL CORP  1.500% 05/01/23. 04/14/2020 | Bank of America Corp.. 07/08/2020 | Goldman Sachs............c.cccvvvcervverierirnens 6,000,000 | .........5,992,560 | .........6,160,980 .5,993,044 484 | s | B84 | [ [ 167,936 |..... 167,936
931427 AS 7 |WALGREENS BOOTS ALLIANCE.. .. | 04/13/2020 | JP Morgan Securities Inc. 10/15/2020 | Barclays Capital... 10,000,000 | ......... 9,999,200 | ....... 10,649,200 .9,999,060 (140) e 650,140 |..... 650,140 |....128,889
82481L  AB 5 |SHIRE ACQ INV IRELAND DA. D| 02/18/2020 | Various .. | 08/03/2020 | Call  100.0000.. 9,930,000 | .......10,019,741 | ........ 9,930,000 | .........9,993,026 (26,715) e | e | e (63,026) | ..... (63,026) | ....363,182
3899999. Total - Bonds - Industrial and Miscellaneous.. OO OO OO PO PO PO PO OO POPPPPT PP PPPTOOPORPSPPPOPPRTOPOTR INYOOS 183,593,805 | ..... 183,871,683 | ..... 187,918,610 | ..... 184,129,214 | .oovvvvcnl [V 257,533 | oo 0 [.ee257,633 | i 0 [ s 0 |..3,789,395 |..3,789,395 |.2,686,383 |...262,563
8399998. Total - Bonds OO PO OO OO PO PO PP PO PO PP PP PPPTPPPORPOOR VOO 805,533,805 | ... 821,225,755 | ..... 834,684,379 | ..... 821,167,592 | .ooovvnirnnad 0] (58,159) | vvvvernnens 0 [ (58,159) | .vovvvevnvces 0 [ s 0 13,516,790 | 13,516,790 |.5,299,577 | 1,001,494
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
15912K 10 0 | CHANGE HEALTHCARE INC.......ccccovvvriririirinnn .. | 03/10/2020 | Tax Free Exchange............c....... 04/02/2020 | State Street Bank...........c.coeevveeeeeeieeneees | ovververineens 0.740 | oo | v T [ s 2 0 [ o [ v [ s LI (50 RS IR
166764 10 0 |CHEVRON CORP 10/06/2020 | Tax Free Exchange.. 10/23/2020 | State Street Bank............coceveeneeneieineenns | vevvvreineninnd 0.910 RO .Y A BV 49 0 18 18
655044 10 5 |NOBLE ENERGY INC. 03/25/2020 | State Street Bank 10/06/2020 | Tax Free Exchange..........ccouveviivciinninns | oo 150,100.000 955,912 | ..........955,912 | ... 955,912 0 [ [ [ | o 0. 6,004 | ..o
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... .o et ssessnsnenssessssnssnesssssnsenssssessnssnessessnsenensessns | anoeennenees 999,988 [ tvrianinnsd 955,986 | ............ 955,963 0 0 0 (U (U (U I 23 | i 23 | ... 6,004 | ........ 0
9799998. Total - Common Stocks.. ..955,986 0 0 0 0 223 | 6,004 | ... .
9899999. Total - Preferred and Common Stocks | e 955,963 | ............955,986 ....955,963 0 0 0 0. . .23 ] 6,004 | ... .0
9999999. Total - Bonds, Preferred @and COMMON STOCKS..............curiuuriieiiiiiiiiiiins eeieeisieesseesssesseesseess e es s eese st es a8 8 ekttt ssesniennns | oeees 822,181,718 | ..... 835,640,365 | ..... 822,123,555 | .coovreinnn (V)] [ (58,159) | ....ovvvneens ()] [ (58,159) | .....conc. () [P 0 |13,516,813 | 13,516,813 |.5,305,581 | 1,001,494
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

5

Number of Shares

6

% of Outstanding

NONE
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SCHEDULE DA - PART 1

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

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
WALT DISNEY COMPANY.......... | ........... ‘ . | 03/02/2020. | GOlAMAN SACNS........rersereeiesrireriseisserissss s 02/12/2021. ] ..ocvvvvnc 6,855,558 | .ovovrenrernniinnes | cereens (47,823) 6,849,000 | .......... 6,903,381 | .......... 60,823 | ..o [ s 230 | ... 145 |FA... | oo 78,764 | ......... 9,627
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBlIGAHONS. ... vv.iviieiiiiiiiriiisiiiiieis ettt enssssnnsennes | ernssnnsad 6,855,558 | ....cocvvrnnnen. 0] . (47,823) | oo, (V] [ 0. 6,849,000 | ........... 6,903,381 | .......... 60,823 | ................ 0 XXX XXX XXX | 78,764 | .......... 9,627
3899999. Total - Industrial & MiSCEIANEOUS (UNBFFIIBEA). .. ... everrerersiirsseit ittt | erbsnnnsnd 6,855,558 | ..ovoviriniiinns 0] s (47,823) | oo, 0 | 0 | e 6,849,000 | .......... 6,903,381 | ......... 60,823 | .o 0] XXX XXX XXX | e 78,764 | ......... 9,627
Total Bonds
7699999. Subtotals - Issuer Obligations........ OO OO OO OO OO PO PO OO OP PO PO O PP O PPP PP PO PO PP PPPPOPPPPOPPPOPRPOPRPPPR PPSTOPOTOOR 6,855,558 | ..oooviiiniiennn0 | i (47,823) XXX XXX XXX
8399999. Subtotals - Bonds 6,855,558 ..(47,823)] .... XXX XXX XXX
9199999. Total - Short-Term Investment; 6,855,558 XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A e 0 1B i 0 1C e 0 1D e 0 1E 0 TF 0 1G ....6,855,558
2B o 0 2C s 0
3B .. 3C .
4B . 4C .
BB i 0 5C s 0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY..oociiiiiimiiiiiiiiiisiiesiisessissssssesssssessssssssesssesssssesssoens | sevesees 23 XXX
STATE STREET BANK KANSAS CITY, MO.....orverermrriemrresrismnessssnessessssesssssssssssssssessssssesssssnns. | cosssnn XXX
0199999. Total - Open Depositorie: XXX XXX 23 0 XXX
0399999. Total Cash on Deposit. XXX XXX 23 0 XXX
0599999. Total Cash XXX XXX 23 0 XXX

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

1. January. 4. April 7. July. 23 |10. October.
2. February. 5. May. 8. August 11. November.
3. March 21,399 |6. June 21,399 | 9. September. 21,399 | 12. December.

E27




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

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILL.....evuviucienriseeiseeseisesse ettt 12/28/2020.......c0vvve | o 0.06 |01/07/2021.......cccounee
0199999. U.S. Government Bonds - Issuer Obligations..............c.ceireiiiireiniiersinceesisieeseseenes
0599999, Total - U.S. GOVEIMMENT BONGAS...........cvuiiuiirriiiiriiseiieeistesesi i8££ s kbbbt bbb e bbb bbb eebanssensnberes
Total Bonds
7699999, SUDLOLAIS = ISSUET ODNGALIONS. ...t 1000 81101000 11081 | 3,499,965 | woooorooeoereeeeeeee [\ 18
B399, DOl BN - e | 3,499,965 | oo [ 18
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX.......cuuutiuuiuuuertmersseesiesaesssesssesssesesseesssssssesssess st esss s st bbb 12/31/2020. 0.010 | oo | 334,746
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO... 334,746
8899999. Total- Cash Equivalents L ——————————
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C s 0 1D e 0
16 i 0
2C .. .0
3C . .0
4C .. .0
5C ... .0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Arkansas.......c.coooenreneen AR [ B.... | Insur underwriting COllAteral............c.coiuriurireieieireeeeees e | eeeeenees 225,801 | ...... 233,510
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | crtiriiee | et | antesreni et | erseninins
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia.. 74,299
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New MexiCo.......cocrvrvrvrerrnnee NM [ Lo Buec | INSUP UNDerwriting CONAtETal.........vuueirviiiicicsce e 359,230 371,494
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 246,329 254,738
35. ST SRRIORY VRN
36, ONi0..c.ovverevnirerveirerinninernnene OH [ B | INSUN UNDEIWHIING CONAEETAL......vvveiric e | i 2,689,090 | ..coorvrrirene 2,780,894 | ...ovviiriiiierenieienes | e
37, OKIANOMA. ... OK i | et | eereesi et | ceeeaent s
38, Oregon......ccoeveverneirerinneennn OR [ ot Boii | INSUN underwriting COMAteral.........couvvriviiiiiriiciicicen e 277120 | ...... 286,581
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 ... 174,483 180,440
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 ...164,219 169,826
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 3,300,985 1,016,107 | cooovvvvriierne 1,050,797
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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