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Annual Statement for the year 2021 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENES.......cooierreiiriieeieeiseiesisesssssesessssssessssssssssses | eneens 3,417,301,140 | .coovvrrnee. 29.7 | ... 3,417,301,140 | oo [ e 3,417,301,140 | .covvrvveneee 29.7
1.02 All Other GOVEIMMENTS..........cuuiiieeiierierierisreesiesiensesssssessens | coneesseessesessssnsssneens | oeeesseesseenees 0.0 [ [ e | e (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ e [ cevvnenninnnn 0.0 [ [ e | e (1N [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEEM. .......ceueeieeiciieiecieieeieteie st ssesssesenes [ eeeeeessstssesesessessnnsns | oessesensencen 0.0 | oo e | e (1N I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ooeuurvreurieiseseseissiesisiisessnns [ eeieeenns 200,132,446 | ....ccccovvennee. 1.7 | 200,132,446 |...coovvvrrrnencncirnns | e 200,132,446 | ................. 1.7
1.06 Industrial and MiSCEIANEOUS.............ovuereerieeiereiineiineiiseiiseieseseseseees [ e 5,908,018,132 | ..cccovvvenee. 514 ... 5,908,018,132 | ..oevvvervnrrerineinriinns e 5,908,018,132 | ..cevorvrenne 514
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ....... 1,740,314,102 | ............... 15.1 |..... 1,740,314,102 [ .oovoeivvieieis | e 1,740,314,102 | .............. 15.2
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real EState LOANS.........cocovevvrereenienrinnesiesnsseinssnsenees | woneeseessssessnsssessnssnnenns | coeesessnsennen 0.0 | v v | v (1] I 0.0
4.05 Total Valuation AlIOWANCE. ........c.overemerererrereiseernsesseseesssssssseessesssnens |ersssssssssessssssssessssesss | osssessassseses 0.0 | o | e (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY.......ccccocveveveierierseesesieeesssesesenns | eveerens 151,185,959 | ...cccvvveeee. 13 e 151,185,959 | ..o | v 151,185,959 | ....ccovvveveee 1.3
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for Sale...........cocuevereiniieiinisinsieesessesssesssesens [ essssssnees 2,129,865 | ..coovvvnnnn 00 [, 2,129,865 | ...ooveienieiniieiens [ e, 2,129,865 | ..ooovovinnnn 0.0
5.04 Total Real EState.........covvrevrieeieeiireiiseineeneineieeseseeseesseesseesseenns [ coneenees 153,315,824 | ...ccovvvvnveen. 1.3 | 153,315,824 | ..o 0 [ 153,315,824 | ...coovvvvienee 1.3
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........ccoucveneeneneenernereeneenennennennes | oveeneeneenens 110,271 | oo 0.0 [ 110,271 [ [ e, 110,271 [ oo 0.0
6.02 Cash Equivalents (Schedule E, Part 2)..........c.covcevevnernernernennennes [ verinennne 12,598,251 | cvvvvirrennncd 0.1 [ 12,598,251 | .cooeverrernernerinennes | v 12,598,251 | .cvvirennnnd 0.1
6.03 Short-Term Investments (Schedulg DA)..........cccoveeveeeeereceeeeisieenees L 4645279 | ..o 0.0 [ 4645279 [ .o | e 4645279 | ..cooveenn. 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccou.e. 17,353,801 | ..covvevneee. 02 [, 17,353,801 | coovveverereerae 0 17,353,801 | ..ccvvvvrenee. 0.2
7. CONACE LOBNS. ... ssesssessessensensens [ eessesssesssensnesnesnesnens | oneesnessnennnnd 0.0 [ [ e | e (1N [P 0.0
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens 0.0 | oo [ | e (U] I 0.0
9. Other Invested Assets (Schedule BA).........ccoocveevevceeerceeeeeeesscseeen | ceereininns 9,674,936 | ..cvvveennn 0.1 [ | v | e (0] 0.0
10. Receivables for SECUMLIES..........uvrieererirerirnereesssseessissseseenees | seveessessessesesssenies | ceeeesesesennnens 0.0 [ [ e | e (1N [P 0.0
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen 0.0 | [ reienns )00, SO PR, ). 0, G P XXX
12. Other Invested Assets (Page 2, Line 11)........ccoovvvvvvvmnenevveiinnnersvisinnseessins Lo, | s 0.0 | Lo | o, 0 ] 0.0
13. Total Invested Assets
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Annual Statement for the year 2021 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt 181,562,689
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees 17,669,861 17,669,861
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e 843,083
5. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt ettt b a s s bbbt es s b s s sae s ssaenas 37,910,722
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

74 Totals, Part 1, COIUMN 12. ... sss st n s 116,667

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st 116,667
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt 8,739,016

8.2 Totals, Part 3, COIUMN O.......cuveeiieceeieiete ettt sttt bbb sttt s bbbt a st tes st en e (6,596) 8,732,420
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses 153,315,824
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt 153,315,824

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 0
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees 0
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas 0
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen 0

S102



Annual Statement for the year 2021 of the PROGRESSIVE DIRECT INSURANCE COMPANY

© o N o

10.

1.
12.
13.

> wDn

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 10,616,760
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 434

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 434
Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes 942,258
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 9,674,936
Deduct total NONAAMILEA BMOUNTS. ..ot bbb 9,674,936
Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 9,601,019,845
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 6,836,203,483
ACCTUBI OF GISCOUNT. ...t e8RS RS 8,182,644
Unrealized valuation increase (decrease):
41  Part1, Column12................ (773,941)
42 Part2, Section 1, Column 15... (366,000)
4.3 Part2, Section 2, COIUMN 3.t s 389,216,549
44 Partd, COIUMN TR (12,940,600) 375,136,008
Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 74,208,338
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 5,527,769,845
Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen 49,878,842
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb

8.4 Part 4, COIUMN 15, .ot s bR 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb 601,811
9.4 Part4, COUMN 13.......iieririeeii e 601,811
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccccrvreirineceriseesisesssssssesessessesssssenes

Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-0+10)........cvuuriviirmirieririeseisssi sttt 11,316,499,820
Deduct total NONAAMItEA BMOUNTS...........ciiiiiii bbb bbb bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 11,316,499,820
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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... ...3,417,301,140 ...3,400,390,612 ...3,419,999,029 ...3,391,084,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | e 200,132,446 | ..o 205,125,974 | oo 245,723,736 | .oooovvrvrirrennnens 58,195,617
Industrial and Miscellaneous, 8. United States........coouvrvererees | covrrvrirerienne 5,569,873,188 | ......coocouune 5,592,650,345 | .....covcverneee 5,594,658,565 | ......ccoceuvnne 5,629,445,357
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ccoeueeuviirerieeiens | e 88,878,870 | ..coovverrrres 90,174,100 | covevererernes 90,027,450 | covevereries 90,000,000
and Hybrid Securities (Unaffiliated) 10. Other COUNtMiES......voucrerrrrene | wornrrerrerecneens 249,266,074 | ..c.coovvveririinnns 254,369,563 | .....coocreierennns 250,946,475 | ..ooovriririnnns 247,977,000
11, TOtaIS. oo | i 5,908,018,132 | ...coovvvrennnes 5,937,194,008 | ... 5,935,632,490 | ...cocovvrennnes 5,867,422,357
Parent, Subsidiaries and Affiliates 12, TORAIS....cvoiiiiierierisrisnins | | eesenesesi s
13. Total Bonds.......ucuuesmssesssssssns | covviviennieens 9,525,451,718 | ..ooovvvvennn 9,542,710,594
PREFERRED STOCKS 14. United States... e | s 6,100,000 ....12,000,000

Industrial and Miscellaneous (Unaffiliated) 15. Canada........ e ....15,000,000
16. Other Countries . ....29,634,000
17. Totals... ] ....50,734,000

...15,792,750
....29,634,000

Parent, Subsidiaries and Affiliates 18, TOtalS ... |

19. Total Preferred Stocks.. 50,734,000 57,426,750
COMMON STOCKS 20. United States............... | ...1,650,504,500 | .. ...1,650,504,500
Industrial and Miscellaneous (Unaffiliated) 21. Canada........ O TR 1,400,919 | oo 1,400,919
22. Other COUNriES......cvevvereerns | cerernnnrreissnreenns 88,408,683 | ....coooovvirrrieenns 88,408,683
23, TotalS...coceocrrererieeserrnisriiens | cevresesiienne: 1,740,314,102 | ooovvvvvnicnns 1,740,314,102
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common Stocks....c.... | ccovvvvcrieennee 1,740,314,102 | .ooovvvvricnns 1,740,314,102 | ..ovcvvvvvncrnenns 423,503,724
26. Total StOCKS....uuuressrsrusssrnsssns | covverccriiennes 1,791,048,102 | ...ooovvvvnneen, 1,797,740,852 | coooovvviriennc 474,603,724
27. Total Bonds and Stocks...... | ............... 11,316,499,820 | .......ccocc0.. 11,340,451,446 | .............. 10,075,958,979

Si04
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Annual Statement for the year 2021 of the PROGRESSIVE DlRECT 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

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% 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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

........ 2,197,423,389

........ 1,053,650,397

........ 3,428,500,375

........ 2,180,906,240

........ 3,428,500,375

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

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

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2021 of the PROGRESSIVE DlRECT 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 Column 7 as a 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)

Industrial and Miscellaneous (unaffiliated)

862,726,737
176,578,587
30,901,599

2,105,375,984
857,514,188
162,780,764
34,931,688
10,860

4,152,496,941
1,214,923,571
319,342,574
225,879,234
21,091

4,040,696,183
1,354,216,674
201,332,891
139,028,895
15,849,868

554,293,945
980,443,596
54,508,465
40,000,000
21,091

3,598,202,996
234,479,975
264,834,109
185,879,234

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6

TOtAIS. ..ot




L0IS

Annual Statement for the year 2021 of the PROGRESSIVE DlRECT 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 Column 7 as a 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
1121 NAIC Tttt (d)....1,046,081,684 |........ 4,332,183,598 | ........ 2,402,722,881 | .o 141,599 | oo (1 0|t 7,781,129,762 | oo 81.6 | .o XXX s [ e )., SO DT 4,182,926,766 |........ 3,598,202,996
11.2 176,578,587 |........... 857,514,188 |........... 180,830,796 | .vovvvvvrreieieieiines (01 (0 (V)N I 1,214,923,571 | oo 12.7 | oo e XXX s [ e ) .9, GO DU 980,443,596 |........... 234,479,975
11.3 v 162,780,764 1| ...........125,660,211 ..319,342,574 ....54,508,465 |.. .264,834,109
114 NAICA.....ieesireneeensesenesssnessssnsessesssssssssens | (Q)ecreieieneiniienenn0 [ 34,931,688 |........... 190,947,546
115 ....10,860
11.6 NAIC B..eocceecrecreeeeeeesesesneessssnseeesssessesnesens | (Qecnneerininsinininenen0 | e 0 .
117 TOtAIS. oot | e 1,203,566,517 | ... 5,387,421,098 | ........2,900,166,770 | ....cocoruvrrnee 141,847 | oo (1 S 0 |(b)....9,541,296,232 | ......covvrvrrnrnnee 100.0
11.8 Line 11.7.:a52 % Of COL 7.oviviieeieiereiisse s sssnsississenns | ceevseseisissennennes 131 [ e 56.5 | ciovrerrinieinneen304 | i 0.0 [t 0.0 | oo 0.0 | oo, 100.0 [.covrernee XXX e
12. Total Bonds Prior Year
120 NAIC Tt | esens 1,369,826,883 | ........ 3,058,853,890 |........ 2,117,322,427 |.....vuuve. 23,435,251 | ooieeeeeereieinns | e | eeneennens ) 0.9 GO PR ) 9.9, GO B 6,569,438,451 | ...coovvrrireinne 793 | 3,404,076,589 |........ 3,165,361,862
12.2 168,384,985 |........... 813,372,638 | ........... 357,990,962 |............. 14,468,089 | ... | et | e ) 0.9 SO I )., GO B 1,354,216,674 | ..covvvvivrrirene 164 |........ 1,064,528,444 | .......... 289,688,230
12.3 NAIC 3ottt ntes | ctessesssessesessssensensas | crenennenns 80,247,939 | ........... 121,084,952 | ...ocooeieirieirieieiees [ eereereinseeeineisseininns | eeeeneseeee st | eeneennea ) 0.9, GO PR ) 0,9, GO O 201,332,891 97,202,764 | ........... 104,130,127
124 rereeeennn 14,012,287 | .65,009,738 139,028,895 35,378,427 |.. .103,650,468
12.5 NAIC 5.ttt stes | ctessesnsisssesessesessensens | ceneesinns 15,849,868 |.....vvvvrivreriirrriinnns [ e [ e | e | eonereenee XKKuvieneneins [ eorneene XXX [ (€ 15,849,868 15,849,868 |.....ccvvvveeereirireireinns
12.8 NAIC Bttt ntenes | retenssssssssssssnensanssses | oessessensenssssessessansanes | ensssssnssensansssssnsensanes | oonsssssnsensassssssnsensanes | onsssssessnssnssssssnnnsanes | sonsssssssensenssnssnssssenes | oeessnesess Xk arnennersness | nerennssees XKurnnessennns | (Curereemmssensnsnenns 0 [ o000 [ e
12,7 TOAIS. .o enes | reeens 1,538,214,024 | ........ 4,042,336,622 | ........ 2,661,408,079 ...37,908,054 (b)....8,279,866,779 4,617,036,092 | ........ 3,662,830,687
12.8 Line 12.7.35@ % 0f COl. 9....cvuiviiiiiiiriricinississsensnissisensnsninis | ceenssnsssesenssesnes 18.6 | oo 48.8 | i 321 [ 05 | 0.0 | 0.0 [ XXX [eniieee XK [ s 100.0 [.ovrneeee XXX [ e 55.8 | s 44.2
13. Total Publicly Traded Bonds
13,1 NAIC Tt | eeseniees 383,297,173 | ........ 2,534,396,688 | ........1,265,091,306 | ...ocooeereeen 741,599 | oo [ e | e 4,182,926,766 | ...covvorvrrreirnns 438 | ... 3,404,076,589 | ....covvvivriirerns L I 4,182,926,766 |........... XXX
13.2 NAIC 2uee ettt | cenesieens 136,967,801 | ........... 715,970,916 | ... 127,504,879 | ..o [ vt [ erveeensiesenneisssenesnenns | eveeeneens 980,443,596 | ...ovvrrviririrines 10.3 | .o 1,064,528,444 | .......ccovvvvvenne 129 | 980,443,596 |........... ) 0.9 G
13.3 NAIC Bttt | sesbesiseseni s nsbenenenes | cetinsieins 54,508,485 | ..o | e | st | st | s 54,508,465 | .......ccoovviririinne 0.6 [ v 97,202,764 | ....ooovvvvriirnn 1.2 | 54,508,465 |........... XXX
134 NAIC ... eeseessneesensseeennssesensssnes | enneenennesnsennessseeneene | ensnneenessnensesssessennenns | soeenernnsen 80,000,000 | 1oiiiiiiniiiiinicirnieies e | rereeeeneeeeeseeeenennes | eeeeneenens 40,000,000 | ...ooovevvrrrerreenen 04 | e 35,378,427 | .o 04 | 40,000,000 |....oooee. XXX
135 ..21,091 ..15,849,868 ...21,091
1318 NAIC Bttt sntees | sresessssenessssessensssanses | sressssessesssssnnsnssssnsanses | onsessessssssnensessssansessne | cossessnsssnenseennsansessnnans | nensesssssnsesssssssesssnsnsans | nesssssssesssssnsssssesnanens | sennrensesssnsnensensersneed | connnennnenneesnrsnnenn0:0 | oorienisninnnsnnennend 0
137 TOtAIS.cooe s | erinnines 520,269,621 |........ 3,304,886,929 | ........ 1,432,601,521 | oo 141,847 | o0 | 0 100.5,257,899,918 | o551 | 4,617,036,092
13.8 Line 13.7.@5@ % Of COL. 7.euvuiriieieieeeicseisieeisseeisinies | e 9.9 ....62.9 . ...0.0 reeneen XXX
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvvvcvicis | orerererireririrerennns 55 | v 348 | il 150 | 00 .00 | 00 | e 55 [ b XK e | e, XXX
14. Total Privately Placed Bonds
141 NAIC Tt | ersnsinees 662,784,511 | ........ 1,797,786,910 |........ 1,137,631,575 | oo [ e | e | e 3,598,202,996 | ....ovrervrnienenn 31T | o 3,165,361,862 | ....cocvvrrirerenn38.2 | i XXX [ v 3,598,202,996
14.2 NAIC 2.ttt | reesessenens 39,610,786 |........... 141,543,272 eB3,325,917 | oo [ et | et ntens | eeeniaens 234,479,975 | o5 | 289,688,230 | ..ovvvvrrrrrenen 35 | ) 0., SO 234,479,975
14.3 NAIC3 ...30,901,599 108,272,299 |...........125,660,211 |.. ..264,834,109 104,130,127 .264,834,109
14.4 ..34,931,688 |...........150,947,546 |.. ..185,879,234 103,650,468 .185,879,234
145 NAIC 5.ttt | ressesssss s eniesinees | reeneeesiess e | ¢ w0 0.0 |0 0.0 e XXX [ s 0
14.6 w0 e 0.0 0 0.0 [ XXX [ 0
T4.7 TOAIS.c..eeccr e | erierinnes 733,296,896 | ........ 2,082,534,169 34 | i 449 11..3,662,830,687 | oo 842 | b XXX [ s 4,283,396,314
14.8 Line 14.7 as a % of Col. 7..... 74 ...48.6 100.0 | oo XXX e [ e XX e [ e XX e e XX i | ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernnnninnenas 7T ] s ..21.8 LK1 ISR, 0., SRR IVOTID, 0, ¢, GNP RTID. 0, ¢, CRRRRIRR [NONONTD o, ¢, CRORRTRIOR [PVPURR ORI 44.9
(@) Includes $.....4,283,396,314 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....11,199,235; NAIC 2§.....4,645,279; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S.......... 0; NAICG6S.......... 0.




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT 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 4 5 6 7 8

2 3 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
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......cvrcveieviricriiier e | enennins 177,426,589 | ....... 2,197,423,389 | ....... 1,053,650,397 | ...oovoerrriririririirenis 9 | 2,180,906,240
1.02 Residential Mortgage-Backed Securities.. I e B [ 0.0 [
1.03 Commercial Mortgage-Backed Securities..... I vee e | e | e XK [0 | 0.0 |
1.04 Other Loan-Backed and Structured SECUMHES............cuvvveeeuriinrcrieniin [ e ettt | e ssennes | erensessnseneensesnenneens | eesnenseessenennsnsnsense | eenernnsee XKKerersennenns | enneensnnsnesnennerne | ienssnesnnend0:0 | i

1,05 TOtalS....cvvvevirririsnissi s | s 177,426,589 | ...... 2,197,423,389 | .......1,053,650,397 | ....coovvrriinciiinnens0 | o0 i XX |2020.3,428,500,375 | 369 | 2,180,906,240

. All Other Governments
2.01 ISSUEr OblIgations........c..cvurerirerieiiiireireissiee e
2.02 Residential Mortgage-Backed Securities..
2.03 Commercial Mortgage-Backed Securities.....
2.04 Other Loan-Backed and Structured Securities..

2.05 Totals

. U.S. States, Territories and Possessions, Guaranteed
3.01 IsSUEr OblIGAtioNS.........couveieeicririeeiiee e
3.02 Residential Mortgage-Backed SECUNIES...........cceveveirereriiisieiciriinnns
3.03 Commercial Mortgage-Backed Securities.....
3.04 Other Loan-Backed and Structured Securities..

3.05 TOAIS....... ittt

80IS

U.S. Political Subdivisions of States, Territories an
Possessions, Guaranteed
4,01 1SSUET OBlIGAtIONS. ......vvveirvrieiscieiei ettt
4.02 Residential Mortgage-Backed Securities.
4,03 Commercial Mortgage-Backed Securities.....
4,04 Other Loan-Backed and Structured Securities..

4,05 TOMAIS. ...cuiveiisieiiittieisie s

U.S. Special Revenue

Non-Guaranteed
5.01 ISSUET OBlIGatioNS.......c.cviveveiiriieisicieieeeiesi st snsees | sesesssseeenas 4814950 |............ 13,708,870 | ............41,285,293 | ...oovovereeeeeeeeees | eeeereeeeeeeeeeeeenieeninenens | eereeeee e XK o000 99,809,113 | 06 | 197,826,685 | 24 59,809,113 [
5.02 Residential Mortgage-Backed SECUHES..........ovuvrrrererieiereisieieiens | cvveiieiniinnnns 16,686 | ..ocovveenen 48,670 [ .vvveeeeeeeeeeees | eevreeesisesesnesenninenes | eereesnesessesnns | e XXX | 09,356 | 0.0 | e 78,310 | 0.0 | 65,356 |
5.03 Commercial Mortgage-Backed Securities..... .1,096,722 |... .15,626,685
5.04 Other Loan-Backed and Structured SECUMLIES..........cccvvererrerenneniens | eirireniessenenisineans s SO OTOULS OO PR RURUURE FPTOROORORRORRRORRORRY [FSTRIORION 0.0, CORURRNORUR [SUPOYROPRORORPORRORTRPO | I IFUTORORRrRURsoRooRont X I [SOOURR RO

.0

5.05 Totals...... 5,928,358 .29,384,225 | .. ..347,836,028

. Industrial and Miscellaneous (unaffiliated)

6.01 1SSUET OblIgAtioNS........cuuevrieeeeeeiieiineeneeeeseeiese ettt ssesesnsnees | ceeseneens 295,354,258 | ...... 1,256,921,904 |.......... AT7,768,886 | ....voveeeeereererneenees | ceereereseseeseessssnsensennes | oeveeeens ) 0,9, N O 2,030,044,848 | ... 213 | 2,220,972,255 | ...oooverrriene 26.8 |...... 1,288,333,236 |.......... 741,711,612
6.02 Residential Mortgage-Backed SeCUrties............ccvevvvnincrieieinincnens [ e 63,480,485 | ............ 49,705,522 |.....coovvenen. 255412 | .o 141,847 | oo | e 2,9, CORIRIT DU 113,583,266 | ...ocovvvvvienenen 1.2 | 173,744,380 | ..oovvovccrenns 2.1 s 8,523,853 |......... 105,059,413
6.03 Commercial Mortgage-Backed SeCUrties..........co.uvrrurrneeneeneeneereinenns [ v 338,520,548 | ....... 1,193,512,587 |.......... 960,435,727 | ..eoeveeerereereererineinns | eeeresinseseesessessnsessins | eeseesenes ) 0,9, SO O 2,492,468,862 | ......ccoeovenen26.1 | e 2,252,562,805 | .....oovererriinn 272 | o 61,341,154 | ...... 2,431,127,708
6.04 Other Loan-Backed and Structured Securities.. e, 1,276,566,435 | ......ccevever 134 | 1,103,845,071 | ......ccce0ev..... 133 | ........271,068,854 | ....... 1,005,497,581
6.05 TOtAlS....coveeeeereriseissirisni e ssnssnssssssnenssnssnesssssnssnssnssnssenens | eneen 1,000,211,570 | .......3,160,613,484 | .......1,681,696,510 | ..o 141,847 | o0 [ e XXX s 5,912,663,411 | .o 62.0 | oo 5751,124511 | .ooovviveeen89.5 | ... 1,629,267,097 | ....... 4,283,396,314

. Hybrid Securities
7.01 IsSUEr OblIgations.........ccoviuevriireieiieieieeeie e
7.02 Residential Mortgage-Backed Securities..
7.03 Commercial Mortgage-Backed Securities. . .
7.04 Other Loan-Backed and Structured SECUMHIES............cviurierinriniircrieis | rmesrinerenissinsineneinne | nerressnssmessesensssssnenns | oesssmesssnessnssnessenenns | sesmenensesessnnsssesennnses | eonerensnnenssensennnesnese | servenoese XKarssnesnenens | sennnennensnnsnnennrsnnss | wonnenminernessnennenns 0 [ 0 [

7.05 TOtAIS...oviieiiiiieiiiesiitsessseisisseissssisnsnsssesnsssensnsssesessnsssssnsesessnsens | annnersnssersnsnserernnses0 | ovrersnnnersnsnnenecnnns0 | vnveisseieiennneisnnnnnd0 | eveinisinnn0 | 0 | i e XX |0 | s O] O] 0 | 0

. Parent, Subsidiaries and Affiliates
8.01 Issuer OblIgations.........ccouivevriireiriieicieiee e
8.02 Residential Mortgage-Backed SECUNtIES. .........coverevrierieiieirieiereinns
8.03 Commercial Mortgage-Backed Securities ol | o e XXX | 0.0 ... |
8.04 Other Loan-Backed and Structured SECUMLIES. ..o [ e | ceeeeieinisisenssssnenes | sereeessessenssssseenssnses | sessessessssensessssessesneses | oesnssenseensssssesnsssnene | senereeres X Kurenvernnnns | conreveeneinnernsinnenneQ | ovvneissnnensnnns O R 0 e e
8.05 Affiliated Bank LOaNns - ISSUED..........cccouiveuriirriniieiniseeesiessse e
8.06 Affiliated Bank Loans - Acquired..

B.07 TOAIS. ..ttt




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT 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

60IS

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 orLess 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........coccovieinrcnrrninrinns | corrnnens PO, S .0 S [ .0 ST .0 S [ XXXKereerrrnis [ eernrnnisrisssssssseissisnens | onersssessssessssesseans o 0.0 | | e 0.0 | |

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEA............covrerireeririninircrsseneenes

10.02 Unaffiliated Bank Loans - Acquired..

10.03 TOtAIS. .ottt ennas
1. Total Bonds Current Year

11.01 1SSUET OblIGAtIONS. .....cvvrivveereriririe et essnsseess | sessnsnes 477,595,797 | ....... 3,468,054,163 | ....... 1,572,704,376 | cooovovereererirrins 0 | vovvrrrrereerennnennn 0 e XX [0000005,518,354,336 | oo D78 [ XXX | e e XK | e 4,776,642,724 | .......... 741,711,612

11.02 Residential Mortgage-Backed SECUNIES...........ocreverrreenienensinincneies | veverinenne 63,497,171 | .o 49,754,192 | ..oovrvvenen. 255,412 | .o 141,847 | o0 e XXX [0 113,648,622 | e 12 [ XXX [ e XX XK s [ 8,589,209 |.......... 105,059,413

11.03 Commercial Mortgage-Backed Securities..... ..339,617,270 | ......1,209,139,272 | ....... 1,083,970,297 | .oovoereeicine 0 ..201,599,131 | ....... 2,431,127,708

11.04 Other Loan-Backed and Structured Securities.. ..372,856,279 |... ...271,068,854 | ....... 1,005,497,581

11.05 SVO Identified Funds... (SO ISR 0.9, GRS ISR 0,9 SRS INRINY 0,0, GRS

11.06 Affiliated Bank Loans... 0

11.07 Unaffiliated Bank LOANS..........ccuvirieiriiieinneinieneisseeisisessssssesseenes | cnsssssesssesssssssessennes 0

11,08 TOtAIS......cvevveviciie ettt snsenss | esrens 1,253,566,517
11.09 Line 11.08 @58 % Of COL. 7....c.covveeiicriciiesiccesee e | ovreresisisisneneeeens 13.1
12. Total Bonds Prior Year
12.01 IsSUEE OblIGAtioNS.........ceveiieeeeiircieriieie e snsenes | enerenas 274,343,427 | ......2,642,594,167 | ......1,655,776,314 | ...........26,991,272 | ...coovvvevvreerecenns | errereee XXX [ eereeee e XK e e XK | 0000.4,599,705,180 | ... 556 | 4,019,186,817 | .......... 580,518,363

150,086,305
..201,133,980 | ....... 2,201,359,858
..372,978,910 |.......... 730,866,161

12.02 Residential Mortgage-Backed SECUNHIES...........ovevivererierrieiciieisiienes ....18,700,473 | ...
12.03 Commercial Mortgage-Backed Securities.....
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans.
12.07 Unaffiliated Bank Loans...

12.08 Totals.......cocovevvrrrrrrrnenens
12.09 Line 12.08 as a % of Col. 9..

13. Total Publicly Traded Bonds

13.01 IsSUEE OblIGAtioNS.........cvveiireeeiireierieisiee e snsenes | enerenas 328,569,105 ,139,152, ,308,920, 76,642,724 | .o N 4,019,186,817
13.02 Residential Mortgage-Backed SECUItIES.........covvvvvivrivieenivieneiens [ eovirenennnn 2,422,742 | o0 5,878,322 | oo 146,298 | oo b TA18AT | e | e XXX 008,589,209 | el 01 [ 23,736,385
13.03 Commercial Mortgage-Backed Securities............ccccoevvreeriiennieiennns [ eorinnnnnna 1,096,722 | ........... 76,967,839 | ......... 123,534,570 | ..coovviovvreerieinnnn | eevvreererenniieieenins | eeveeeeee XX e [ 00000000.201,599,131 | 2.1 | 201,133,980

13.04 Other Loan-Backed and Structured Securities.. .372,978,910

13.05 SVO Identified Funds.........cccccevrvrrerrnnnes W XXX

13.06 Affiliated Bank Loans...

13.07 Unaffiliated Bank LOGNS..........cccoueeriiieieiiieieieisiseiesiee s | cesisnssisssssssessssssesanns N .00 ...

13.08 Totals.......corevrrrrrerrrininns ..520,269,621 | ... ,432,601, . ,257,899, . 551 |....... X

13.09 Line 13.08 as a % of Col. 7...... . . O] 0.0 | 00 | 1000 | XXX [l XXX

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11......cccoevrivresriniass | corvrirerssnninsinneas 55 I . . . . I D 0.0, SN IR 0. ¢, S
14. Total Privately Placed Bonds

14.01 ISSUEr OBlGAtIoNS.........oivrieieirieieiesie e sssenseees | eeesnens 149,026,692 | ..........328,901,197 | .........263,783,723 | ....cecvvvvvrvrvrereinns [eovrrnrennnnrennenienens | vevenreee XK e | TAL 1812 | e 7.8 | 580,518,363

14.02 Residential Mortgage-Backed SeCUrities..........ccccovvieveeieerinieeniiees [ o, 61,074,429 ,059, A 150,086,305

14.03 Commercial Mortgage-Backed SeCUrities..........covvvvrneveneninenins [ ovivinns 338,520,548 | ......1,132,171,433 | .........960,435,727 | ..evvvvererererrinrnnns | vevererrernsnnennennnnnes | vvnneee KKK oeiveinneins | voennn 431,127,708 | oo 5 2,201,359,858

14.04 Other Loan-Backed and Structured Securities.. ..184,675, ,585, e 243,236, . . ,005,497, 105 ... .730,866,161

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans...

14.08 Totals.......ccouervrerrrrennnen. . L0 . 44,
14.09 Line 14.08 as a % of Col. 7...... . . . . . . O e XXX | XXX
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11........cccocvveiririninins | covviieinsiiaians TT | i, 21.8 | e 15.4 . O I O] s 9 e XX [ XK




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemMDEr 31 Of PrIOT YEAN...........ccviiurieririiiircrieiniireieiesssiee et esieninns | eseesseesiess e 43,468,844 | ... A3A68,844 | ...t | ettt tes | Sestet ettt nn
2. Cost of short-term investments acquired 4,708,208 ....4,708,208

3. ACCIUAI OF BISCOUNL. ..ottt | oebsenb e s sttt 0 [ oottt | b e bbbt e | Seese R R R bbb | Sebe bR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cveirevirrireiriiiieieissiese sttt bes s ssssessessens | sbestessessssssessessssessessssestessessn s ssssessessesans 0 | ettt | ehetee e E ettt h ettt b e Rkt h kst et erebes | £1ebebebaeEe bt h b b e Rt b b e bt e b e bbbt nenebe | HEehebeb e h et b bttt bbbt nan
5. Total gain (0SS) ON AISPOSAIS..........cueuuririeiiiirerieiiriireiree sttt | oebsebies s sttt L0 O OO OO PP OT TS RSRPO
6. Deduct consideration reCeived 0N GISPOSAIS...........cvuiuiuriiriiririeiniieses et ssnsens | sebessesessn bbbttt 43,415,000 | 1ooieiiiieeee L 00 O OO TR
7. Deduct amortization Of PIEMIUM..........ccvieueiiieerice ettt ae st s s sssesnnns | etsssesessssesessssesesen st e s essese b snsesessnas 16,773 | oo LT OO Y
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn L0 OO OO OO OO ST OSSP PP TR
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st 0 ettt | eer ettt

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total nonadmitted amounts




Annual Statement for the year 2021 of the PROGRESSIVE DIRECT INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14



Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas 5,803,584 | ..o 3,599,964 | ..o 2,203,620 [ ..ot

2. Cost of cash equivalents acquired

....162,596,245 28,129,701 |

3. ACCIUAL Of QISCOUNL.......oiveiieiiiiiiie ettt | Hbsbb bbb bbb bbb 1,881 | s 1,881 | | s
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........ceviriieriicieieiiie ettt ettt a e b s bbbt bbb s s s b b s bt s e b b s st e s s snaebesantes | ebesssssbebssesesas st et e s s s e b e s e sebess et e s st et ensnaes (1,148) | v (1,148) | vttt benes | ebessebe bbbt b bbbttt et s
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuuiveiriireiiiiteieiee sttt b bbbt ss s b bbb s s e s banses | bebsssesessssesessssesesssssebessssesessnsebenanseeas 171,932,014 | oo 144,997,709 | oo s 26,934,305 | oo
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

SCHEDULE A - PART 1

NED December 31 of Current Year

Showing all Real Estate OW
6 7

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

Properties Occupied by the Reporting Entity - Administrative

Alpha North Office Building - 747 AIpha DIVE..........cc.crrverrirreisreeineeriesssieesiieees | cevinennes Highland Heights 10/01/2007. | covoonvvererris | e 50,747,454 | cooooovverrnnriinenis | eeviiennns 42,154,464 | ........... 42,154,464 | ............ 2,047,505 | ovvooreerrriieneiieneins | e | e (2,047,505) 6,789,557 3,263,313
Alpha South PPA Center - 755 Alpha Drive..... . | Highland Heights... 10/01/2007. ...3,657,110 1,669,301 1,669,301 110,862 ..(110,862) 1,008,650 838,323
Campus | Home Office Complex - 6300 Wilson Mills Road . | Mayfield Village 10/01/2007. .80,996,004 33,540,875 33,540,875 | .............2,940,436 R (2,940,436) | ..ovonvererrericieriniies | e 14,238,243 | ........... 10,096,787
Colorado Springs Call Center - 12710 Voyager Parkway............cccoerreneerenernrencniens | covereeees Colorado Springs.............. CO..... 10/01/2007. | .eeoeevreeinee | e 44,586,662 27,766,795 27,766,795 | ..cocvenven. 1,223,403 | oo e | s (1,223,403) 5,265,052 3,054,774
Delta Warehouse Building - 650 Alpha Drive, .. | Highland Heights... 01/05/2018. ..2,768,123 2,497,361 2,497,361 ...98,379 (98,379) [ ..vvvvveriieiieiiis | s 521,007 | oo 334,908
Discovery Training Center - 6671 Beta Drive . | Mayfield Village 10/01/2007. ...8,956,772 1,780,049 1,780,049 | ... ..596,821 . ...(596,821) 1,455,849 788,769
Eastmark Office Building - 6055 Parkland BOUIBVArd................coucvrvirnrreinieiiiniiirinns | cevrvirens Mayfield Heights............... 10/01/2007. | covoovvverrris | v 7,969,432 3,393,908 3,393,908 | oo 281,412 | e | e | e (281,412) 1,380,340 977,684
Omega East Office Building - 625 Alpha Drive. .. | Highland Heights... 10/01/2007. | c.ooovvvrcrs | v 7,281,757 3,709,571 3,709,571 | coocvvrerin 197,850 2(197,850) [ oo | e 965,679 | ......ccceeeeen. 641,742
Omega North Office Building - 603 Alpha Drive . | Highland Heights... 05/31/2018. | . ceenn22,018,317 32,907,428 32,907,428 1,117,319 .- (1,233,986) 3,691,440 1,548,524
Omega West Office Building - 624 Alpha Drive. (SRR (RN Highland Heights 10/01/2007. | ..ooovvvanris | v 3,864,458 1,766,207 1,766,207 | ..o 100,290 | oo | | e (100,290) | ..o | v 492,406 | ......cccoco.... 328,853
0299999. Properties Occupied by the Reporting Entity - Administrative... ...232,846,089 ..151,185,959 | ......... 151,185,959 8,830,944) 0 35,808,223 21,873,677
0399999. Total - Properties Occupied by the Reporting Entity..........cccooovioiriiiiniisniicisniiiannnns ...232,846,089 | ... | 1.0 151,185,959 | 151,185,959 8,830,944) 0 35,808,223 21,873,677
Properties Held for Sale

Voyager Training Center - 30440 Lakeland Boulevard 2,129,865 2,129,865 B (VZNEE) ] ..373,546
0599999. Total - Properties Held for Sale 0 2,129,865 2,129,865 .0 0 (24,739) 0 ..373,546
0699999, TOAIS. ..o s | s 238,626,746 | .......ccooovviririi 0] . 153,315,824 | ......... 153,315,824 | ...........8,739,016 | ................ 16,667 | ..o () (8,855,683) 0 36,281,030 22,247,223




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Alpha North Office Building - 747 Alpha Drive...........cc.coc.... Highland Heights........c.cveiveniciceineins FO/0T/2007. [ coovereereeieieeesee et | Heenb bbb 2,590,890
Alpha South PPA Center - 755 Alpha Drive....... Highland Heights............ccoeirrrininenncncen 10/01/2007. 24,439
Campus | Home Office Complex - 6300 Wilson Mills Road...... Mayfield Village FO/0T/2007. | ovooieieiiii bbb | Shbnbs bbb | et | sreb s | e 816,644
Colorado Springs Call Center - 12710 Voyager Parkway Colorado Springs 0020 O OO OO P SO SO O SOTRSPR ISSURR R 152,302
Delta Warehouse Building - 650 Alpha Drive..............c......... . | Highland Heights.... . | 01/05/2018. 28,996
Discovery Training Center - 6671 Beta Drive Mayfield Village 10/01/2007. 74,757
Eastmark Office Building - 6055 Parkland Boulevard... Mayfield Heights FO/0T/2007. [ corvoveereeiie ettt bbbttt | Hienbter et enens | Hebieni ettt | ebenb sttt ene | erinb s 121,716
Omega East Office Building - 625 Alpha Drive. Highland Heights.... 0020 O OO OO OO USRS O S OTRUSPR ISR 351,394
Omega North Office Building - 603 Alpha Drive................... Highland Heights 05/31/2018. 13,508,723
0199999. Total - Acquired by Purchase 0 17,669,861
0399999. Totals.......... 0 17,669,861

¢03




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY
SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Colorado Springs Data Center/PPA Center - 650
Sybilla Lane Colorado Springs...... CO.. | 08/18/2021. | Novva Colorado LLC..........ccccoevvnruevneicnrincnns | e 62,106,082 | ......ccoovvrvrerirans | e 33,788,005 | ......... (6,596) 6,596 | ...oovoiriniinns | i 33,794,020 | ..... 33,996,016 | ...ooovrverircrirans [ e 201,997 | .......... 201,997 | ...... 3,277,924 | ....2,595,234
Colorado Springs Land for IT Building - 550 Sybilla
Lane Colorado Springs...... CO.. | 08/18/2021. | Novva Colorado LLC........ 3,273,620 IV 3,273,620 0 3,273,620 | ......3,914,078 | ....cccocvvvivvivvnis | cvvnnn...640,458 | ... 640,458 | .....ccoovvviiini | s 60,056
Discovery Training Center - 6671 Beta Drive............. Mayfield Village......... OH.. [11/23/2021. | DeMilta Iron & Metal .........ccovvivrinininncnnes | veriininens 57,576 0 628
0199999, TOtal - PrOPErtY DISPOSEU. ... rvvsoiies et eie sttt | aneed 65,437,278 | ...ovvvviininn 0 ... 37,061,625 | ......... (6,596) 0 0 6,596 0 ... 37,067,640 |....37,910,722 | .....occceeern0 [ .........843,083 | .......... 843,083 | ...... 3,277,924 | ....2,655,290
0399999, TOAIS.........veeiieeeie s | 65,437,278 | cccoovvvrrn) 0. 37,061,625 | ......... (6,596) 0 0 6,596 0 ... 37,067,640 | ....37,910,722 | ........cc.......0 | .........843,083 | ......... 843,083 | ...... 3,277,924 | ....2,655,290

€03
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Ch istics of Other - Unaffiliated
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC... | ......... |CLEARWATER ......... | FL....... |CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC.. | ................... |08/1 1/2016| ......... 1] 4,487,053 | ........... 4,487,053 | ......... 4,487,053 | ..o [ e | | e | s | sernenesenessssssinnes | oo 99.990
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated v 4,487,053 | 4,487,053 | ......... 4,487,053 0 0 0 0 0 0 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
000000 00 0 [GADSDEN, AL, LLC [....... | GADSDEN.....ooce [AL..... [MEIGHAN BLVD, LLC | [10/18/2008].......... 5,060,400 | o 517,883 | ....... 5,187,883 434 254,000 ...100.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated .5,060,400 5,187,883 5,187,883 434 0 0 0 0 254,000 0 XXX
4899999. Subtotal - Unaffiliated . 4,487,053 | ..........4,487,053 | ........4,487,053 0 0 0 0 0 0 0 XXX
4999999. Subtotal - Affiliated cireern:5,060,400 | . 5,187,883 | ........ 5,187,883 434 0 0 0 0 254,000 0 XXX
5099999. Total v 9,547,453 9,674,936 9,674,936 434 0 0 0 0 254,000 0 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A. 1A 0 1B 0 1C e 0 1D e 0 1B 0 F s 0 L LC T 0
1B. 2A 0 2B 0 20 ! 0
1C. 3A 0 3B 0 3C s 0
1D. 4A 0 4B 0 AC e 0
1E. 5A 0 58 0 L RN 0
1F. B 0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

CUSIP Identification

Name or Description

Location

3

City

4

5

State Name of Vendor or General Partner

6

Date
Originally
Acquired

Type and
Strategy

Actual Cost at
Time of Acquisition

Additional Investment
Made After Acquisition

IAmount of Encumbrances

Percentage of
Ownership

NONE
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SCHEDULE BA - PART 3

ts DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Asse
5 6

1 2 Location 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain | Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B/A.CV. Changein | Encumbrances (Loss) on (Loss) on (Loss)on | Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) B./A.CV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC... | CLEARWATER........... FL...| CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC.. | 08/11/2016. | 01/22/2021. 202,213 0 202,213 202,213 0
000000 00 O [CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC... | CLEARWATER........... | FL...| CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC.. | 08/11/2016. | 05/03/2021. | ............ 197,817 (U OO IS 197,817 | ... 197,817 0
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC... | CLEARWATER........... | FL...| CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC.. | 08/11/2016. | 07/29/2021. 200,015 0 200,015 | ........ 200,015 0
000000 00 0 |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC... | CLEARWATER........... FL...|CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC.. | 08/11/2016. | 11/04/2021. 202,213 0 202,213 202,213 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 802,258 0 0 0 0 0 0 802,258 | ........ 802,258 0 0 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
000000 00 O |GADSDEN, AL, LLC GADSDEN AL...|MEIGHAN BLVD, LLC 10/18/2006. | 03/31/2021. 70,000 0 70,000 .70,000 0
000000 00 0 |GADSDEN, AL, LLC GADSDEN AL...[MEIGHAN BLVD, LLC 10/18/2006. | 09/30/2021. 70,000 0 70,000 .70,000 0
2699999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other = Affiliated...........ccooiiiiiiie st ssssssenenes | nsesaesaas 140,000 0 0 0 0 0 0 ..140,000 | ........ 140,000 0 0 0 0
4899999. Subtotal - Unaffiliated 802,258 0 0 0 0 0 0].. ..802,258 | ........ 802,258 0 0 0 0
4999999, SUDIOLAL = AFfIIBEEA. .. .11rvev1triee e EEE €L | nenneienaas 140,000 0 0 0 0 0 (] I 140,000 | ........ 140,000 0 0 0 0
5099999. Total 942,258 0 0 0 0 0 0 942,258 | ........ 942,258 0 0 0 0
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  3C 2 |US TREASURY NOTE.......cccoiiiiiiimiiiriiiiniiiesniisssiissssessessssssssnssesnsses | o ..101.348 | ............10,134,800 | ............ 10,000,000 | ........... 10,000,295 | ...oovevvveinriinnns | vvrriinnneeens(482) [ o e ...2.000 |..... 1.995 |AO...... | .......34,254 | ....... 200,000 | 11/03/2017. | 10/31/2022.
912828 3P 3 |US TREASURY NOTE.......coommiiriiriinirieiniesiisesessessssessssssssssssssssssss | v ...103.758 10,000,000 9,852,621 | oo | rerrrennd8,532 | s | e [0000.2.250 | e 2.766 225,000 |02/05/2018. | 12/31/2024.
912828 3V 0 |US TREASURY NOTE.......cccmmremirrrrierierireeireesreenns ...104.551 ..7,000,000 6,939,600 | ..o | e 18,497 [ [ e | 2002500 | 2.794 ..175,000 |02/16/2018. | 01/31/2025.
912828  3W 8 |US TREASURY NOTE.......coocoiiiiiiriirieirieisseiiiesesiesessesessesssseseseesssens | v ...108.078 ..8,000,000 7,963,858 | ..o [ 5,314 s | s [0 2.750 | 2.831 220,000 |03/05/2018. | 02/15/2028.
912828 4V 9 |US TREASURY NOTE.......cooorrerrrrerrmeessmeesssnsssssesssnnssssssesssssssssssssssssns | soeeee ...109.211 39,070,000 | ........... 44,516,603 | ....ccovvevvcrirri (789,508) | ..o | e [ 20 2.875 | L 0.716 |FA.......| .......424,276 | ... 1,123,263 | 01/05/2021. | 08/15/2028.
912828 5D 8 |US TREASURY NOTE.......cooooiiiiiiiiiirriieieiseiiiesesiesessesessssssseseseesssens | v ..103.813 10,000,000 9,975,544 213305 | s e |00 2,875 [ 3.018 |MS....| .........73,455 | ....... 287,500 | 10/16/2018. | 09/30/2023.
912828 5P 1 |US TREASURY NOTE.......cooirmerrimrirmeesmmessssesssssssssssesssssessssssssssssssssss | sosee ...104.094 5,018,249 (9,215) [ oo | v | 02875 | 2677 143,750 | 12/18/2018. | 11/30/2023.
912828  5U 0 |US TREASURY NOTE........ccoomivimririmrrrineniieceiiiecnnes ..25,100,586 |...103.723 25,042,627 (20,556) | ...cvvooerverrriis | e [ 200 2.625 | i 2.537 ..656,250 | 02/04/2019. | 12/31/2023.
912828  5Z 9 |US TREASURY NOTE.......coommririmermmeesnessnsessssssssssssssssessssssssssssssssss | oo 25,062,500 |...103.578 25,026,704 | ..o | e (12476) | ..o | e [ 202,500 | o 2447 625,000 |01/31/2019. | 01/31/2024.
912828  6A 3 |US TREASURY NOTE.......ccoiririiriiniineriesiesisssisseessssssssssssessssisssssanes | seseene 25,137,891 |...105.738 25,083,920 | ..oovvereierierienins | s (19,342) | oo [ e [200.2.625 |, 2538 [ | 274,626 | ... 656,250 | 02/26/2019. | 01/31/2026.
912828 6B 1 |US TREASURY NOTE.......ccocrsiumrrrrrririerinneneeieesersnssnensenssssssessessnes | convene | oo | eeevneeienne | TA v | s 258,799,175 |...108.105 | .......... 246,533,453 228,050,000 255,390,089 | ...oocvvrererreririns | e (3,409,087) | ovvvouvverrrrenns [ e | 002625 [ 0.884 [FA....| ... 2,261,134 | ... 5,986,313 | 02/05/2021. | 02/15/2029.
912828  BF 2 |US TREASURY NOTE.......ccoiiiriireeiniinesiesiseeisssisseessssssssssssessssissssanes | sesenne 16,006,207 |...105.262 15,900,000 15,965,870 | ....cvevurrireriiienns | e (14,943) | ..o | e [ 2000.2.500 | e 2.394 135,062 397,500 | 04/01/2019. | 02/28/2026.
912828  6G 0 |US TREASURY NOTE.......cccomrmreirrnirierierireeernenne ..40,271,875 |...103.391 40,122,311 (54,923) [ ..vovverrriniinns [ [0 2.375 [ 2.229 .322,790 ..950,000 |03/25/2019. | 02/29/2024.
912828 6L 9 |US TREASURY NOTE.......ccviiiriiriiiiseiiesiseeisseisseisssssssssesssessssisssssanes | seeenne 31,802,773 |...104.277 31,966,957 | ..o | 82,379 | s | e [2000.2.250 | i 2.469 185,393 725,625 | 04/23/2019. | 03/31/2026.
912828  6S 4 |US TREASURY NOTE......cooooimirvimrerienniesesiessssssssssssssssssssnsssssnsssssnssens | ovieene | oo | cveneviienns | TA covseviiianis | v 115,069,273 |...104.871 | .......... 119,972,424 | .........114,400,000 | ......... 114,828,268 | .......ccoocvvvvvviinnns | errreeennnn(93,495) [ oo e |00 2.375 | 2.283 [AO...... | .oo...u 465,343 | ..... 2,717,000 | 05/24/2019. | 04/30/2026.
912828  6Z 8 |US TREASURY NOTE.......oooimireerrinneeineeinnnesnneessesessesesnsssssnnssssnnssns | seonene | oo | veeeeevneee | TA o | e 30,403,711 |...102.180 | ............ 30,654,000 30,212,327 | oo [ evreeeene(83,040) | o | e [ 1750 | i 1.460 [JD..c.co. | covernes 1,450 | ........ 525,000 |09/03/2019. | 06/30/2024.
912828  G3 8 |US TREASURY NOTE.......cooomirirrmimerineersssssssssssssssssssssssssssssssssssssnns | v ...103.672 24,633,812 | .covvecvvienriiinnis | o0 120,787 | s | [1000.2.250 | 2784 [MN....| .o 73,032 | ........ 562,500 | 08/27/2018. | 11/15/2024.
912828  J2 7 |US TREASURY NOTE.......cooiiiiireiinieneriesiesisssisseessssssssssssessssisssssanes | sesenne ...103.000 , 4,867,001 | ..o | eerrereenn 40,086 | e [ | 20:2.000 | 2896 [FA.....| e 37,772 | ........ 100,000 |04/20/2018. | 02/15/2025.
912828 M8 0 |US TREASURY NOTE......coisiiriririeireriiirienisrssiesesssssessesssssssssssssnnsns | avsenes ..101.449 | ... 10,094,176 | ... 9,950,000 9,932,061 | oo | v 1976 | s [ [ 022,000 | 2200 [MN...cc. | wovreenee 17,495 | ........ 199,000 |12/27/2017. | 11/30/2022.
912828 P4 6 |US TREASURY NOTE.......ccoiiiririineinerierisesisssisseessssssssssssesssssisssssanes | seseene ..101.719 30,000,000 28,876,996 254,882 | ..oovvrreincins | e | 01625 | 2.588 [FA....| o 184,137 | ........ 487,500 | 02/25/2019. | 02/15/2026.
912828 VS 6 |US TREASURY NOTE.......cccomvmririinirirerieririerninne SD.. ...102.992 ..6,150,000 6,181,379 | ..o [ e (18,913) | v [ [20002.500 |, 2177 |FA| e 58,074 | ....... 153,750 |07/15/2016. | 08/15/2023.
912828  XT 2 |US TREASURY NOTE.......coorreirrrermneesmeeesseeesssesssssssssssesssssssssssssesssns | seeee ...102.746 14,900,000 | ........... 14,979,517 | .o | e (32,025) | ..o | oo [ 200.2.000 | i 1773 [MN..ooo| o 26,198 | ........ 298,000 |06/27/2019. | 05/31/2024.
912828 Y6 1 |US TREASURY NOTE.......ccoomirirrirriiniinerierieriiesisssesessssssiessesssssisssssnens | sevvene ...103.355 ,167, ..5,000,000 4,994,808 3126 | oo [ 02750 [ 2817 [ | e 57,541 | ... 137,500 |08/03/2018. | 07/31/2023.
912828 Y8 7 |US TREASURY NOTE.......ccoiririerrriniierieniesisssesssesssssssssnessesssssissessanes | sesvene ..102.238 | ............ 20,447,600 | ............ 20,000,000 20,130,452 | ..cooovveriienin [ s (49,237) | ..evveervveriinns | cerevreneiieninennns [ 1750 | i 1491 [ | 146,467 | ........ 350,000 |08/22/2019. | 07/31/2024.
912828  YB 0 [US TREASURY NOTE......ccosirirmrinrirerinririesisissiesessssssessessssssssssssssssnsns | avseees ...101.449 59,270,709 (44,623) | oo [ |00 1625 | 1517 |FAooo| v 360,995 | ........ 477,864 | 03/17/2021. | 08/15/2029.
912828 YW 4 |US TREASURY NOTE.......ccomiriierrrineierieniesisssesseessssssssssssessssssssessanes | seseene ...101.180 36,817,188 (17,860) | oo | e [ 201625 | 1.575 | JD.cco| e 27,929 | ........ 598,000 |01/09/2020. | 12/15/2022.
912828  YY 0 |US TREASURY NOTE.......cccoerirmrirrirerrerinnriersesssnssesnssssssssssssessensnses | avvvens | oo | evvvernnenee | TA v | v 30,405,859 |...102.281 30,250,535 (81,196) | oo e | 1750 | i 1464 |ID...c... | oo 1,450 | ........ 525,000 |01/27/2020. | 12/31/2024.
912828  ZC 7 |US TREASURY NOTE.......ccosmvirmririrrirrnerieniessiensssesssnsssssssssensensssssnnns | sevene [ oo | evoverinnees | TA i | v 20,562,500 |...100.352 20,359,412 v (112,848) | oo [ [ 1125 [ 0.551 [FA...c.| v 76,450 | ....... 225,000 |03/10/2020. | 02/28/2025.
912828  ZF 0 |US TREASURY NOTE.......cccseirirmrirrirerririnnrierseessnssessssssssssssssessesanses | avvnen | oo | evvvennnenee | TA i | v 20,086,719 20,057,036 | ...coovevererneireinieins | e (17,432) [ ovoevrevveceie | ervrrerinnissisninnns | 000.0.500 oo 0.411 04/27/2020. | 03/31/2025.
912828  ZH 6 |US TREASURY NOTE.......ooocooimveerereereeeeeesesesesenssssssssssenssssssssssnssssnssens | eveenne | oo | conneriennes | TA oo | v 20,014,063 20,006,193 (4,807) [ ..o | vererreneireniiiens | 20000.250 | e 0.226 05/12/2020. | 04/15/2023.
912828  ZL 7 |US TREASURY NOTE.......cccommrrimrrrirmrnrinnerinesriisesssnssisnsnsssssssnssssnssssnns | evnnne | oo | cvneevivnene | TA v | s 56,588,320 56,559,753 | ...vvvvvivciieriienis [ s (17,824) | ..o [ 000375 [ 0.343 05/27/2020. | 04/30/2025.
912828  ZP 8 |US TREASURY NOTE.......oooooirrreomeeeerereenereesesesenssssenssssenssessnsssssnssssnssens | eveenne | oo | connereeenee | TA covereiieee | v 139,628,320 |.....99.426 | ..........139,196,400 | ..........140,000,000 | ......... 139,827,192 | ..o | e 125,787 [ i v | 20220125 | 0.215 06/09/2020. | 05/15/2023.
912828  ZT 0 |US TREASURY NOTE.......cccommrrimrrrimririinnrinseniiseesssensssssssesssssssssnnsesnns [ evveee | oo | conemnivnene | TA i | e 9,949,609 9,965,195 10121 | | [200.250 ] L 0.353 06/16/2020. | 05/31/2025.
912828  ZU 7 |US TREASURY NOTE.......ccosmvermrierrrnrnerieniensnensnsessessssssssssensensssssnnes | sevene [ oo | evonerinnees | TA i | i 40,763,418 |....99.535 | ............40,510,745 | ............40,700,000 | ........... 40,731,316 (21,499) | .vovvererinirnes [ e [2000.250 | 0.197 07/13/2020. | 06/15/2023.
912828  ZW 3 |US TREASURY NOTE.......cocommrvimrrinenriienrineseiieseens ..24,958,008 24,970,230 8458 | ..o [ e | 00000.250 [ 0.284 07/20/2020. | 06/30/2025.
912828  ZY 9 |US TREASURY NOTE.......coommerrrmerrmeessnessssnssssssssssesssssesssssssssssssesssns | seeee 94,916,602 94,957,169 27,783 | oo | e | 0000125 | i 0.154 08/04/2020. | 07/15/2023.
91282C  AK 7 [US TREASURY NOTE......ooiiiiiiiiiriiiniisnresissssiiessssesessesessssessssssseseses | aneeens 24,979,492 24,988,279 6,873 | .o | e [ 2000.125 | L 0.153 09/21/2020. | 09/15/2023.
91282C AP 6 |US TREASURY NOTE......osirirrreirresmneessessseesssessssssssssssssssssssssssnssees | aveeens 14,969,531 . ,850, 15,000,000 | ........... 14,981,640 | ..o | v 10,253 | oo | cerevvenerieneiiennns [ 200125 L 0.194 10/26/2020. | 10/15/2023.
91282C AU 5 |US TREASURY NOTE......cooiiiiiriimieiiiniisnsesissseiseseseesessesessssesssssssssenes | ceevens 24,805,664 |..... 95.164 | ........... 23 791,000 | ............ 25,000,000 24,836,070 27,536 | ..oovveeereiieneies | e | 00020.500 | 0.615 11/20/2020. | 10/31/2027.
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year
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1 Codes 7 Fair Value 1 Change in Book/Adjusted Carrying Value Dates
5 9 14 15 16 17 19 20 22
Current Year's
Other-Than- | Total Foreign Stated
Temporary Exchange Admitted Contractual
Bond Book/Adjusted Impairment Change in Effective Amount Due &| Amount Rec. Maturity

CUSIP Identification CHAR Actual Cost Fair Value Par Value Carrying Value Recognized B./A.C.V. Rate of | Rate of Accrued During Year | Acquired Date
91282C AV 3 |US TREASURY NOTE.......ccocoummmrrirrriinrrinreninsssesneesssnssssssisssssssssssnnnses | avnvne | oo [evvvnennonne | TA i | v 58,601,563 58,728,978 O 0.875 |..... 1127 [MN.oooo| 68,163 | ........ 525,000 |02/08/2021. | 11/15/2030.
91282C AW 1 |US TREASURY NOTE.......ccoovimmerirerienesesssssssssssssssssnsssssssssssssssssnssssnsses | avvvies | oo [evienneriens | TA coviveriiiiens | v 25,041,016 25,026,221 B 0.250 |...... 0.194 [MN...oo. | covvver 8,115 | oovvennnd 62,500 | 12/10/2020. | 11/15/2023.
91282C AX 9 |US TREASURY NOTE 109,451,797 |.....99.773 | ..........109,251,435 | ..........109,500,000 | ......... 109,477,810 | oo | 24,289 [ [ v | 0000125 | 0.147 [MN...... | covve 12,033 136,875 | 12/29/2020. | 11/30/2022.
91282C BC 4 |US TREASURY NOTE ..67,903,789 5,912,400 67,921,909 | ..o | e 18,120 | s v | 00000375 [ 0.404 ..255,000 | 01/19/2021. | 12/31/2025.
91282C BJ 9 |US TREASURY NOTE 135,256,250 |.....96.297 | .......... 132,408,375 ..137,500,000 | ......... 135,523,319 | ..ovvveverrreriiienns | e 267,089 [ oo [ e | 00000750 | e 0.994 515,625 |02/24/2021. | 01/31/2028.
91282C  BL 4 |US TREASURY NOTE.......ccoovvimrererereenereesessesessesessssssnsssssssssssssssnssssnssns | avvvee | oo [ eveemneriens | TA oo | e 34,463,047 |.....97.051 | ............ 34,938,360 ....36,000,000 34,562,203 | ...ovvvcrerrerineen | e 99,156 [ e [0 1125 [ 1.597 |FA.....| .......152,976 | ........ 202,500 |05/04/2021. | 02/15/2031.
91282C BM 2 |US TREASURY NOTE 139,560,938 |.....98.695 | .......... 138,173,000 ..140,000,000 | ......... 139,686,266 | .......ooovveerrririenns | e 125,329 [ o [ e | 0000.125 | 0.231 [FA......| «..e....66,101 | oooeec 87,500 |02/24/2021. | 02/15/2024.
91282C  BP 5 |US TREASURY NOTE.......ccoovvimmerererieneseesssisssssssssssssssssssssssssssssnssssnsses | avvviee | oo [evienneriies | TA oo | v 69,490,430 |.....98.547 | ............ 68,982,900 ....70,000,000 69,545,998 | ....oovvervrrinrrriins | eerrreenn35,568 | v [ | 1125 [ 1.234 393,750 |03/19/2021. | 02/29/2028.
91282C BR 1 |US TREASURY NOTE 118,278,047 117,182,730 18,600,000 | ......... 118,361,645 | ..o | 83,599 [ [ e | 00000.250 | 0.342 ..148,250 | 04/05/2021. | 03/15/2024.
91282C  BS 9 |US TREASURY NOTE......ccoovrimrerirerienesesssissssssssssssssssssssssssssssssssssnsses | avvviee | oo [evvenneriees | TA coveriiiiens | v 39,937,500 |.....99.109 | ............ 39,643,600 ....40,000,000 39,943,284 | oo | BT84 | s | e [0 1250 | 1.274 250,000 |04/27/2021. | 03/31/2028.
91282C BT 7 |US TREASURY NOTE......oiiiirienreeinneerneeesneesesneessnesssnssesssssssnsssnnesess | senene | oo [ eevvmnneonne | TA i | v 82,605,941 82,676,669 | ...ovoorvvereinreis | e 70727 | s | e [ 0000750 | o 0.872 |MS......| .......159,237 | ........ 311,625 | 04/16/2021. | 03/31/2026.
91282C  BU 4 [US TREASURY NOTE......ccoovvimrerererienessssssssssssssssssssssssssssssssssssnssssnsnes | avvvee | oo [eviennrriins | TA oo | cvviennnd 69,946,680 69,965,501 | ..vvoovvervrrennrrinns | cerrreenn 18,821 | s [ 000125 [ 0.165 |MS...... | .00 22,356 | oo 43,750 |04/27/2021. | 03/31/2023.
91282C BV 2 |US TREASURY NOTE......coiiiiimriinreeinneesneeesnsesesnesssnesssnssesnssesnnsssnnesens | senene | oo [ eevvmeneonne | TA s | v 20,014,844 ....20,000,000 20,011,368 | ovveverrvereeeeennnienn | eevreeneerne(SATO) | e | e [ 1000375 | i 0.350 |AO...... | cooreeer 16,071 | e 37,500 | 04/19/2021. | 04/15/2024.
91282C BW 0 |US TREASURY NOTE ..99,756,055 00,000,000 99,786,202 | ..vveververvrrinnnnens | reerrrnen 30,148 | s | e [0 0.750 | i 0.800 ..375,000 | 05/18/2021. | 04/30/2026.
91282C BZ 3 |US TREASURY NOTE 15,996,563 ....16,000,000 | ........... 15,996,835 | ...oovevveinrineiiens | T3 | e | e | 0001250 | e 1.253 100,000 |05/25/2021. | 04/30/2028.
91282C  CB 5 |US TREASURY NOTE......ccoovvimrrrererisnerssssisssssssssssssssssssssssssssssssssnssns | avvsee | oo [evvvnnniiins | TA covieniiiiens | cvvviennns 53,450,195 53,389,559 | cvvvvrerrernrriinnnins | errreenrens(60,636) | v | e [0 1625 | i 1.320 08/03/2021. | 05/15/2031.
91282C  CC 3 |US TREASURY NOTE......costiiriereeinneenseesneesesnesssneessnesssnsssssssssnnnsens | senene | oo [ eevvmneeinne | TA s | v 47,626,430 |.....98.637 | ............47,049,849 | ...........47,700,000 | ........... 47,640,822 | ...ooeveerncrinrnns | e 14,392 | e e | 00000.250 [ 0.303 06/02/2021. | 05/15/2024.
91282C  CE 9 |US TREASURY NOTE......ccoovvimrirererienesiesssisssssssssssssssssssssssssssssssssnsses | avvsee | oo [evvennnniens | TA covieniiiiens | ceviiennns 45,191,219 |....99.012 | ............44,753,424 | ...........45,200,000 | ........... 45,191,860 | ...oovrerereririnins | e84 | i e |00 1250 [ 1.253 06/25/2021. | 05/31/2028.
91282C  CF 6 |US TREASURY NOTE......coiiiiimriereernneesreesneesesnessssesssnssesnssssnnsssnnnsens | senene | oo [ eevvmnneonne | TA i | e 12,515,836 , 12,600,000 | ..ccveneee 12,524,364 | ....ocovveenrinciiens | irerernenn8,528 | i | e | 2000750 | 0.889 06/28/2021. | 05/31/2026.
91282C CK 5 |US TREASURY NOTE 179,710,352 |....99.324 | ......... 178,783,200 | .......... 180,000,000 | ......... 179,777,987 | cooverccvinrcene | erreeeneanB7,030 | oo | v [ 0000125 | i 0.208 07/27/2021. | 06/30/2023.
91282C CN 9 |US TREASURY NOTE 134,865,820 .133,940,250 ..135,000,000 | ......... 134,893,353 | .oooovencernvnineinens | 2,833 [ | e | 2000125 | 0.175 ... | 08/03/2021. | 07/31/2023.
91282C CP 4 |US TREASURY NOTE I 5,464,551 |....97.238 | ..ccoovninne 5,348,090 ....5,500,000 5,467,149 | oo | v 2,599 [ [ [ 000,625 [ 0.758 ... | 08/17/2021. | 07/31/2026.
91282C  CR 0 |US TREASURY NOTE.......ccooviimrereerereenereesesesesessesessssssnssssnssssnssssesssnnsnen | evvvees | oo | eviemneriens | TA coivericiens | e 29,768,945 29,780,968 | ...vvoorvveereriinrri | e 12,023 | s | e [0 1.000 | i 1.115 ... | 08/13/2021. | 07/31/2028.
91282C CS 8 |US TREASURY NOTE B 29,449,805 \ 29,460,404 | ...oooovvvervrrinnrnns | e 10,599 | s | e [0 1250 | i 1.451 . | 11/09/2021. | 08/15/2031.
91282C  CV 1 |US TREASURY NOTE......osvierirrrrmeeinnesnneesssesessesessesesnessssnsssnsssnnsens | aesene | oo [ eevvmeneinne | TA i | oo 4,005,781 |.....98.063 | ... 3,922,520 | .ovvrerenne 4,000,000 4,005,550 | ..ooveoeerrrirerenin | e (231) [ o [ [ 1125 [ 1103 [FA..oo| 15,290 | oo, 09/21/2021. | 08/31/2028.
91282C  CW 9 |US TREASURY NOTE.......cccosurivimrirernnineererinsisinesienssssenessssessssssssssnssnsss | ooneene | oo | veevervnneee | TA oo | vvvinins 17,227,359 17,400,000 | ........... 17,236,434 | ..o | e 9,075 | v [ [0 0750 [ 0.957 ... | 09/24/2021. 08/31/2026.
91282C  CX 7 |US TREASURY NOTE......ostrerreerreernreessenesssesesneesssesesnesesnnsesnessnnnssns | svsene | oo [eevvmneeenne | TA i | cevereenes 24,441,621 24,847,090 | ..oovveverrerrernenns [ 5,489 [ e [200.375 [ 0.456 ... | 09/20/2021. | 09/15/2024.
91282C DA 6 |US TREASURY NOTE.......cccosirivimrirernneerernsisinesenssssesessssesssssssssssnsennss | oonene | oo | veevervnncee | TA oo | vvvinins 74,900,391 |....99.297 | ............74,472,750 | ............75,000,000 | ........... 74,911,623 | .o | v 11,232 [ | v | 000.0.250 e, 0.318 ... | 10/12/2021. | 09/30/2023.
91282C DD 0 |US TREASURY NOTE.......ccooooiorereerereeseresessesessesessssssnssssssssssssssssnssssnsnes | avvvee | oo [ eveenneriens | TA covieriiiees | e 59,831,250 59,845,176 | ..ovvevvvvereverinnnr | crrrreren 13,926 | e | e [ 1000375 | 0.517 . | 11/01/2021. | 10/31/2023.
91282C  DF 5 |US TREASURY NOTE.......cccovurivimiirernninrirernsisiessnssssesensssesssssssssssnsennes | oonene | oo | veevervnneee | TA v | vrvinins 49,874,609 |....99.594 | ............49,797,000 | ............50,000,000 | ........... 49,875,983 | ..o [ e 1373 | v |0 1375 | 1.413 11/22/2021. | 10/31/2028.
91282C DG 3 |US TREASURY NOTE.......ccooovierereerereesessseseesesssssssssssnssssssssssssssssnssssnsses | evvvee | oo [ eveenneriens | TA covieriiiees | e 25,050,781 25,049,257 | covvvevvreennerennneenn | eevrneneenne(1,528) | oo | v [ 1125 | 1.083 ... | 11/08/2021. | 10/31/2026.
91282C DL 2 |US TREASURY NOTE.......ccocommmrrimrrrinnerineeninsnsessessssnssssssssssssssssssnnnnses | evnvne | oo [evvvneninne | TA s | v 95,671,289 95,668,127 | ..cvevvevveevrrineniins | errreenenne(3,162) | v | e 2001500 | i 1.393 . [ 12/22/2021. | 11/30/2028.
91282C DM 0 |US TREASURY NOTE......ccoovvioicriererierercsssssssessssssssssssesnssssnsssssssssnnnen | avnnes | oo |eveenneriens | LA coiiericians | v 49,835,938 |....99.617 | ...cccoo.ud 49,808,500 | ............50,000,000 | ........... 49,841,350 | ..ooivriniinininnnns | e A2 | [ [00000.500 [ 0.667 |MN......| o000 21,978 | oo 12/07/2021. | 11/30/2023.
0199999. U.S. Government - Issuer Obligation 3,419,999,029 | XXX | ... 3,400,390,612 | .......3,391,084,000 | ...... 3,417,301,140 XXX ....25,116,690 XXX
0599999. Total - U.S. Government et | e 3,419,999,029 | XXX | ... 3,400,390,612 | ....... 3,391,084,000 | ...... 3,417,301,140 XXX ] XXX | 8,475,697 |....25,116,690 XXX
U.S. Special Revenue & Special A ment Oblig and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
20775C  KY 9 |CONN ST FIN AUTH HSG MTG......c.cocumurierirnrercerseennensnesnenssnesenssssnnens | veves | oo | vvvvvverenee | TAFE s | s 575,000 |{...100.535 | ...ccovvernvcne 578,076 575,000 575,000 [ .oovorrercererinneins | ceerrerienesneesneins | ceeriensensneesnns | s | e 1.800 |...... 1.800 [MN...oo. | covvrrnnne 1,323 | s 10,350 | 08/05/2016. | 05/15/2022.
20775C KZ 6 |CONN ST FIN AUTH HSG MTG 600,000 600,000 IV 2.050 |...... 2.050 [MN......| v 1,572 | 12,300 | 08/05/2016. | 05/15/2023.
20775C LA 0 |CONN ST FIN AUTH HSG MTG 1636, 615,000 615,000 I 2.250 |...... 2.250 |MN......| oocreern 1,768 | e 13,838 | 08/05/2016. | 05/15/2024.
20775C LB 8 |CONN ST FIN AUTH HSG MTG........oocvvmrrrimrrriincineneireneinsnnirsnesisssninnes | evvvns | oo | evcvsenenns | TAFE i | 000,500,000 | ...104.725 | ...oovcennces 523 625 500,000 500,000 | ..ooveemriirnnriienns | cerveensienesinneies | s | e | e 2.400 |...... 2400 |MN......| oo 1,533 | 12,000 | 08/05/2016. | 05/15/2025.




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

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

[AVE

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
0 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
20775C LM 4 [CONN ST FIN AUTH HSG MTG........cvvumrrimririrneneiissiesiissiseessssisessnss | eeens . ...102.759 590,000 590,000 02100 .o 2.100 |MN...... v 1,583 [ 12,390 | 08/05/2016. | 11/15/2023.
56052F CE 3 |MAINE ST HSG AUTH MTGE PURCHAS..........ccoomirierimiernirineireriessienins | seeve . ..103.923 | ..............1,163,938 | ...cccoouven. 1,120,000 1,144,599 (5,603) ...3.500 |...... 2.259 08/07/2015. | 11/15/2035.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DE.........cccovevuunvccn. . . ...103.382 ..3,910,000 3,967,234 | .o | s (17,362) | ovoveervrinriens [ v [200.3.500 | ... 2.531 08/25/2016. | 09/01/2047.
59333P  5J 3 |MIAMI-DADE CNTY FL P ..101.144 ..6,170,000 6,193,530 (2,723) | oo | e | 200 2.649 | i 2.594 10/27/2020. | 10/01/2032.
60416S  BU 3 [MINNESOTA STHSG FIN AGY......oeiiiiriiniiiciisiisiissississiesiesissiis | cviens . ...102.197 570,000 577,695 (2,379) | oo | e | 202.3.000 | oco 1.678 05/15/2013. | 07/01/2031.
61212R 5G 7 [MONTANA ST BRD HSG.......cooreermriririerienieisseeiesssssssessessssesssensssssnees. | neens ...102.726 845,000 855,563 (2,722) | oo | e | 20023.000 e 2.181 09/11/2015. | 12/01/2043.
647200 V3 5 |NEW MEXICO MTG FIN AGY....coiiiiiiiriiciinrinnicssissicsiesissiississiisnes | crviene . ...102.154 255,000 257,858 (1,312) | oo | e | 2003750 | e 2.465 08/15/2012. | 03/01/2043.
64971X  EN 4 [NEW YORK CITY NY TRANSITIONALF.......ccoriveirrririmrrnrerrenisnineriserienes | v . ...109.694 11,845,000 | ...ccvoneee 13,120,103 | ovovveevcrieriees | e (179,724) | ..o v [0 3.730 | 1.977 06/23/2020. | 08/01/2029.
64971X SY 5 |[NEW YORK CITY NY TRANSITIONALF wovnee | [ eereeinees [ TAFEuiiiiis | 1erv.r.20,785,000 | ... 97.571 20,785,000 20,785,000 v [ e [0 15500 [ 1.550 09/16/2020. | 05/01/2028.
708796  5R 4 | PENNSYLVANIA HSG FIN......civiiiiiririiiieriesineeieniseisesiesssessssesssnins | sevvene . ..104.800 | .............. 3,275,000 ..3,125,000 3,217,200 (39,888) | ..vvvvevernreerries [ e [ 14,000 | 2.062 05/11/2017. | 04/01/2039.
83712D  XJ 0 | SOUTH CAROLINA HSG.......cevuierrieireiieiiesiieeiseiseesessessssssssssssines | eeens . ...106.209 .2,007,350 ..1,890,000 1,944,058 (12,146) | v [ e [ 204,000 | 2.362 01/12/2017.| 01/01/2047.
917436 8L 4 |UTAHHSG CORP SF.......oooiiiuiimiiiinirisenissessesssssssnesenssenssssesssssssssssnsnnes | svneens . ..105.133 | . 4,978,048 | ... ..4,735,000 4,866,273 . (14,510) | v [ [0 3.875 2.955 09/13/2019. | 01/01/2050.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..................... XXX | e 59,648,541 | ............ 58,130,000 59,809,113 0 ... (278,369) XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agenci iti ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 BF 0 | FNW 200T-W3 A. oot ensssisssssas | ansinne . A i | LA07.274 | e 1B TT8 | 15,641 15,684 [ s | e 91 | s | e | 00720000 | i 5.449 |MON... 10/24/2001. | 09/01/2041.
31392C  MS 0 [FNW 2002-W1 2A......iiiiiiiiiiinisiiissiisnissssssnssssisssnsensssessensssessssssensenes | eoneees . A B e | , ..106.987 | .o 53,468 | s 49,976 ...49,672 (105) | overererrrissrinns v [0 5.199 L 5.712 |[MON...| ... 12/01/2005. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........cocooerrrrennnas XXX [ 70,246 | el 65,617 ....65,356 0 (14) XXX XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ac ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137B2  HP 8 [FHMS 2013-K028 X1 10......cuuiirrireireeinieinerieniseeissessssssssssssessesssseesssssanes | cvsees . . 2,612,396 | ......0.209 | ..o 389,022 388,558 | ...vvurereerrrineiis | e (470,101) | vvvvvereerrerienns [ e [2000.218 [ 3.184 |MON... | ..cccooouee 33,793 | oo 546,095 | 05/04/2015. | 02/25/2023.
3137F8 2T 9 | FHLMC 2020-K122 X1 10 ...vuuvireririiriiniiseriesienisssesssisssiesiesisesisssiins | evveene . 8687 | s 7,164,559 7,191,322 | oo [ v (808,917) | ..vovverrerrrieens [ everierinriieniieens [ 20.0.883 | 2.174 |MON... | .o 78,803 | ........ 986,757 | 12/09/2020. | 11/25/2030.
3137F9  YZ 8 | FHMS 2021-K124 X1 10.....coiiiriieiierieeiseisesissriesiesisssesessssssssssssssssinas | sesinne .....5.664 19,852,295 | ..o | i 10,002,419 | ovvoeerreieii rereree(990,787) [ oo [ [00.721 [ 1.903 [MON... | ....... 104,530 | ... 1,111,434 |02/03/2021. | 12/25/2030.
3137F9  ZA 2 | FHMS 2021-K125 X1 10.....coiiiiiiirieriisrisiissiiesiesiesesseisssisessesisesinns | cvviene ....4.588 5,872,805 5,926,802 £(565,924) | ..o | e | 0000585 [ 2.047 |MON... | .......... 62,418 | ........ 673,792 |02/18/2021. | 01/25/2031.
3137FB TC 0 |FHMS 2017-K728 X1 10 .. cureereereirerierieseseesssessssssessesssessssessssssssssenes | neens .....0.892 1,141,646 1,123,820 A(419,300) | ovvvvrerirerinees | e | 000,381 [ 4.960 |MON... | ..ccoooue 40,674 | ........ 617,567 | 11/02/2017. | 08/25/2024.
B137FE ZW 3 | FHMS 2018-KO76 X1 10.......orrerieemiiirienierieresseieniesesiessesesssessssiessseenes | coeeens ....0.876 | . .3,273,420 3,115,061 rerereee(521,036) [ oo [ [nl0117 [ 7.041 |MON... | .ccouvenee 36,577 | ........ 666,825 | 05/24/2018. | 04/25/2028.
3137FH  PL 1 | FHMS 2018-K080 X1 10......cuurerueermeeaernersesesseiseesssssssessesssesessessssssssssenes | eeens 0978 | 3,156,431 2,977,127 | oo | v (437,333) | ovvrerereererienns [ v 20119 [ 5.330 |[MON... | .o 31,876 | ....... 578,523 |09/13/2018. | 07/25/2028.
137F XX 2 | FHMS 2018-K083 X1 10......curiiriiirieririiiinsissiieiesississeissseesiesiseninns | cvviene .....0.504 2,744,490 2,566,008 (B77,905) | oo | e | 00000033 [ i 7.361 |MON... | .cccoouuee 15,149 | ....... 510,599 | 11/02/2018. | 09/25/2028.
B3137FK  JE 7 | FHMS 2018-K085 X1 10.......oucerueermreaermrieresseiseessssssessessesessessssssssssenes | eeens .....0.664 .3,231,545 2,103,147 (158,166) | ...vvvvvrecererines [ erverrneirseriineiinens [ 200.0.068 | ... 7117 |MON... | .ccoovenee 27,652 | ........ 668,170 | 11/30/2018. | 10/25/2028.
B137FK SK 3 | FHMS 2018-K086 X1 10........orvriiiiiiierierieriineissiseiiesiesesssesssiesssienes | creeens .....1.698 7,403,104 6,932,893 (977,594) | oo | e |0 0.243 | 6.937 |MON... | ... 88,118 | ..... 1,318,719 | 12/20/2018. | 11/25/2028.
3137FL 6G 4 | FHMS 2019-K088 X1 10........vurirmrirerireireesseiserieniesesseessessssssessenssesenas | seevene ...3.425 | . .3,451,753 3,256,132 vevereen(834,285) [ e [ 00507 [ 4.651 |MON... | ..cooou.o 42,555 | ... 572,140 |03/04/2019. | 01/25/2029.
3137FL 6RO | FHMS 2019-K089 X1 10......ctiiriiiirieririiieisiissiiesiesisisseissiesssessseninas | cvviene 3883 | s 8,876,618 8,335,652 | ..voerieriinierienns | s (1,106,547) [ ..oovvoererieries | cerveiiveerseireniens | 0000539 | e 5411 |MON...| ........ 111,357 | ..... 1,488,958 |03/14/2019. | 01/25/2029.
3137FL N5 9 | FHMS 2019-K734 X1 10.....couiviriririerirneirneeissssesiesiesesseessessssssessenssssenas | seevene ..2.220 .1,725,000 1,674,513 (A58,877) | ovveveerirerernees | eerreerinerireniieens | 00 0.648 [ i 5.277 |MON... | ..cccoo.u 41,803 | ....... 549,015 | 04/12/2019. | 02/25/2026.
3137FL NB 6 | FHMS 2019-K0O91T X1 10.... .o | crvieae 3775 4,168,688 3,947,904 A(518,503) | ..o | e | 0000558 [ 4.812 |MON... | .......... 51,384 | ....... 683,799 | 04/23/2019. | 03/25/2029.
3137TFM  CT 7 [FHMS 2019-K093 X1 10.....ciuuurirrireererisiisersessesiseesessssssessesssseessssanes | cvsees ....6.166 5,068,693 4,879,455 A(646,265) | .vvovevereririees | e | 00000957 [ 4.743 |MON... | .......... 65,167 | ........ 830,322 | 06/14/2019. | 05/25/2029.
137TFM - U2 6 [FHMS 2019-K094 X1 10......oiiiiiiiriniiniissiesieriseisssissiiesiessssesnisnns | cviens ......5.865 7,131,081 6,643,636 rerreens(856,087) [ oo [ [ 0.0.880 | 5.322 |MON... | ..c.ccce. 89,133 | ..... 1,138,628 |07/10/2019. | 06/25/2029.
3137EN WZ 9 | FHMS 2019-K736 X1 10......coreereermeeerierieniseeseeisssssessensesssseesssssssssenes | reeens ...4.792 8,256,977 8,197,495 | ...ovvovrerveiiens | s (2,099,406) [ ....cvvvvercerrrns | e | e 1311 s 5.485 |MON...| ........ 188,221 | ..... 2,349,841 | 09/06/2019. | 07/25/2026.
3137FN X7 0 | FHMS 2019-K097 X1 10, .5,365,149 5,204,649 rerreens(660,330) [ oo [ [0 1.089 [ 3.712 |MON... 09/11/2019. | 07/25/2029.
3137FP HM 0 |FHMS 2019-K098 X1 10, SSSSTURRURRTRRRIONS INOP e | TAFE i | i 15,944 747 | LT 724 | 12,779,756 | e | e 12,490,836 | ..oovverrerrrireriiens | s (1,570,524) [ cooocvorevereceneens | e | e 1143 | 3.481 | MON... 10/03/2019. | 08/25/2029.
3137FQ  3C 5 |FHMS 2019-K 100 X1 10.......ciiiiiiciiiiiccissiesiccsiesicsissississiiesissnins | cnvvens e | TAFE i | 019,947,239 | L4573 | 16,442,027 | | 15,834,764 | .....cooovvvinciccns | s (1,953,409) [ ..oocvvverirerinries | e | 20,0649 | i 3.909 |MON... | ....... 194,586 | ... 2,516,195 | 11/06/2019. | 09/25/2029.
B137TFW  G9 5 | FHMS 2020-K115 XT 10 ..ucurrercerreeerieriesieeeseessessessesssesessessssssssssnenes | reeens . 7,511,397 | oo | v (867,995) | ..vvrrereerrrines [ e [ 1.327 [ 2.369 |MON...| ..o 85,954 | ..... 1,064,640 |09/30/2020. | 06/25/2030.
BM3TFW  HV 5 | FHMS 2020-K116 X1 10 ...cuuiercirreineiieiieeieeisseesssiesssessesissessssssssssenes | reeens e | TAFE i | 013,616,613 [.....10.289 | 12,013,491 | oo | e 11,713,970 | oo | s (1,524,707) | coovvvrerecrneins | e | 1426 | i 2.772 |MON... | ........ 138,790 | ..... 1,716,722 | 09/24/2020. | 07/25/2030.
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S137FX  Z5 0 |FHMS 2021-K127 X1 10.....coiiiiiiiiniiniiiciieniisnisniisnississnsssessssssssssnsssenes | vnneee | oo | eonneennensd | TAFE i | i 8,994,736 | ......2.564 8,240,417 | oo | s (754,320) | ..vovveeninniinns [ [ 0.331 |...... 2.533 |MON... | ......... 89,484 | ...... 930,176 | 03/17/2021. | 01/25/2031.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUNMIES. ... ...v..rrerirrerirrrsissrrsssnnsssrssssrssssssssssssssssssssnsssnssns | eerenees 185,159,536 XXX 145,407,187 | oo 0| e 140,257,977 | oo 0| ..(19,178,118)| .. . XXX XXX XXX | . 1,841,790 |....24,330,397 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................ N 245,723,736 XXX ] e 205,125,974 | ............ 58,195,617 200,132,446 0] ...(19,456,501) | .cooovvevrrnnirnee {1 P 0 XXX XXX XXX | ... 2,353,792 |....25,934,388 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00287Y BV 0 [ABBVIE INC......cooovimieiieiiiiereiieesiieseiiesesssess s | s 2 ..105.387 | oo 21,077,400 | ..ooceveen. 20,000,000 | ........... 19,982,492 3,210 | oo [ e | 00:2.950 [ 2.969 [MN.....| .........65,556 | ........ 590,000 | 11/12/2019. | 11/21/2026.
00287Y  CS 6 [ABBVIE INC........oooieiiieeiceeiceiiceniiecesiesesiesesiesesesesesseseseesssseneseeness | e 2 ...100.091 20,471,000 20,489,950 | ...oovvvirciieenis [ s (485,130) | ...cveverecerins | cererieneireneiiennns [ 20 3.450 | i 1.060 |MS.....| .......207,951 | ....... 706,250 | 05/14/2020. | 03/15/2022.
00914A AL 6 |AIRLEASE CORP........coosiiiiriiriieriiiesiiieseiies e | s 2|2BFE...... | ......9,933,600 | ... 98.414 10,000,000 9,953,635 20,035 | ..ccovverinrienies | e | 200700 | i 0.921 |FA......| ........26,444 | ... 38,694 | 01/19/2021. | 02/15/2024.
01400E  AD 5 |ALCON FINANCE CORP.......ccoooiiiriiimiiimiiieriiieneiissssissesesssesesnssssnssens | s 2 ...100.916 10,000,000 9,986,409 T4 | s | e [ 202,600 | oo 2618 [MN.....| .........24,556 | ........ 260,000 | 05/18/2020. | 05/27/2030.
023608 AH 5 | AMEREN CORPORATION 2 ...102.678 1,599,463 (380) | .ovevererriirrinns [ e [ 2002.500 | 1.887 14,375 | 12/08/2021. | 09/15/2024.
023608 AL 6 | AMEREN CORPORATION........cooiiiiiiriiiniiiniisniisseissssisssiessniennnens. | v 2 ...100.288 7,498,543 (32) [ e [ [0 1.950 [ 1.954 11/15/2021. | 03/15/2027.
025816 BR 9 | AMERICAN EXPRESS CO........coooiriiiriiiceiinneiieneiisesesesesesssesessessssssesnns | v 2 ...104.801 20,976,502 | ..oovvveerierincirinnes | v (294,851) | ..o | e [ 20.3.000 | e 1.460 |AO...... | ......102,404 | ...... 604,350 | 03/06/2020. | 10/30/2024.
02665W DC 2 | AMERICAN HONDA FINANCE.........cccocmmviimrinirnerierierenensssisserineninnsns | vevee | oo | vevenerines ...101.476 6,079,254 698 | oo [ e | 000 2.050 | 2.062 |JJcere | 059,204 | 124,640 | 09/05/2019. | 01/10/2023.
03027X  BH 2 |AMERICAN TOWER CORP........ccccoorvvimmirimnnrrmnneeirenenirncesenesesssnessnsesnnnes | connene | oo | cenvvnenees | 2.0 FEuviiiiis | i 24,956,250 |..... 98.930 24,971,627 | covvoeeveceivienin | v 13,835 | ..o | e [ 202.0.600 | i 0.656 [JJ..ccc. | coevneen.89,167 | ... 97,917 | 11/17/2020. | 01/15/2024.
03073E AS 4 |AMERISOURCEBERGEN CORP.........c.ccccoorvvmnriiis .44,489,766 |..... 99.738 44,464,611 (25,155) | ..vevrerrrinrinns [ [00.737 [, 0.609 ..150,159 | 07/19/2021. | 03/15/2023.
03522A  AG 5 | ANHEUSER-BUSCH CO/INBEV ...107.365 17,724,093 55,826 | ..ooeerrvierriiinns [ cerrereiieniieniin | 0023650 | 4.036 03/12/2020. | 02/01/2026.
037389 BD 4 [AON CORP........ooirviiriiireisnsissesseisesssssisssssssssnssssssssnsssnns | conne | ao | conneieinns ...101.288 24,998,225 1871 | i | e 202,200 | e 2.207 11/13/2019. | 11/15/2022.
037833  CG 3 | APPLE COMPUTER INC......coooooiiiiiriiiriiiesiieeseisessiseseiessissssieessieenns | v 2 ...104.182 7,181,803 | oo [ i 41,328 | .o | e [ 20023.000 | i 3.630 11/30/2018. | 02/09/2024.
04636N  AA 1 |ASTRAZENECA FINANCE LLC......cccoooiiriiiriiiriiscissccsssccsnessniiinniies | e 2|1.GFE.c | ceerrn....9,987,400 |..... 98.726 9,988,824 1424 | s | v 20221200 | 1.226 05/25/2021. | 05/28/2026.
053332 AZ 5 | AUTOZONE INC......coooiiiiriiiceiieceiieceiieceiisesesiesesiesesssesesseseseessiseseeons | v 2 . 111.884 | . ..9,482,000 9,476,265 527 | e | e [ 204000 | L 4.008 03/26/2020. | 04/15/2030.
05369A  AH 4 |AVIATION CAPITAL GROUP.........ccovririrriiiisinniierissiessssssiessessssissnssnsnnss | renene 2 ..109.409 | ..o 6,564,540 | .............. 6,000,000 6,633,518 | ..o [ e (185,602) | ...ovvvvvererrinns [ ervrrveivereiierinens | 2005500 | e 1.717 02/16/2021. | 12/15/2024.
05369A  AK 7 |AVIATION CAPITAL GROUP.........cooiiiiriiiiniieceieieseiiesesieseseesesiesesienees | oeeees 2|2.CFE..ccc. | cee0........3,963,800 |..... 97.538 .3,901,520 ..4,000,000 3,969,805 6,005 [ .eooveerereernnein | orrereineniineeeinns | 0000 1.950 | i 2.144 02/22/2021. | 01/30/2026.
05531F  BF 9 | BB&T CORPORATION. .....ccviirireiiiiirerisrisisesisieesssssssesssssessesssssessensnes. | renene 2 ...105.107 .5,255,350 4,996,750 1,542 | v v [0 3750 [ 3.784 11/29/2018. | 12/06/2023.
07177M AL 7 | BAXALTAINC ..o | v 2 ...100.839 1,501,493 . , 1,488,882 190 | oo | e | 20003.600 | e 3.614 06/18/2015. | 06/23/2022.
071813  CJ 6 |BAXTERINTERNATIONAL INC........oovvviiiriiiriiiicissrissnissniissnicssniis [ v 2 ...100.367 0,036,700 | .... 10,000,000 9,999,736 (B4) [ v e [0 1915 [ 1.915 11/16/2021. | 02/01/2027.
085770  AB 1 |BERRY GLOBAL ESCROW CORP.........ccooouimiiirrienieereiiesesieseeieneiiens | v 2 104625 | ............ 15,678,056 | ............ 14,985,000 | ........... 15,645,146 | .....oooovvvvrcrrencns | e (224,911) | oo | oo [ 205,625 | 2557 [JJ.es | ...388,673 | ... 421,453 | 06/24/2021. | 07/15/2027.
094234 AA 9 | BLOOMIN' BRANDS INC/OSL......coomirirmrirmrrinmereiseissnssssssssssssssssnseees | v 2 ...101.556 34,550,000 34,900,549 | ...oooovviririerieni [ e (53,890) [ ..vvvvevernrrierinns [ e [0 5.125 [ 4858 |AO...... | .....373,812 | ....... 880,425 | 04/13/2021. | 04/15/2029.
099724 AL 0 |BORGWARNER INC..........coooiiiriiimiiiereiiereiiseseiisesessseseisessssssessesssnnnees | cviens 2 ...103.312 10,000,000 9,977,633 3,725 | oo [ e | 02650 [ 2.694 (M. | ... 132,500 | ... 273,833 | 06/16/2020. | 07/01/2027.
10112R AZ 7 |BOSTON PROPERTIES LP......c.ovuirireriiiiriinieisineieisesssiessesssseenssssssesens | enene 2 ...104.701 10,000,000 | ........... 10,205,735 | .ooevvevvirriernnins (70,395) | oo [ | 2000 3.200 | e 2433 | | . 147,556 | 320,000 | 11/14/2019. | 01/15/2025.
110122 CX 4 |BRISTOL-MYERS SQUIBB CO........ccoovemriimriimerieneriseriseseiessiseneniene | cveeens ...101.897 ..4,300,000 4,344,339 (70,295) | s | e [ 200.3.550 | i 1.873 |FA.....| ........57,668 | ........ 152,650 | 11/22/2019. | 08/15/2022.
110122  CY 2 | BRISTOL-MYERS SQUIBB CO.......ccvurrireriiiiiriieinsiersssssiessssissssessssnne. | ovneene | oo | seerersnnes 2 ..102.267 | ............15,340,050 | ............ 15,000,000 | ........... 15,138,403 | ....covvvvenivnrens | eerneened(130,787) [ s [ e [0 2,750 [, 1.849 |FA.......| .......155,833 | ........ 412,500 | 11/22/2019. | 02/15/2023.
110122 CZ 9 |BRISTOL-MYERS SQUIBB CO.......ccovvereiirriereeieneeisseieesneesesisnesnnne | evvvis | o [ eveeeeeens 2 ...102.635 ..7,143,000 7,244,898 | ..o [ e (94,984) | s | s [2003.250 | 1.875 |FA....| .......84,476 | ....... 247,033 | 11/22/2019. | 02/20/2023.
11120V AA 1 | BRIXMOR OPERATING PART......ocommrvirmrrirmrirneisnsiesnssisssssssessssnsssssnns | v 2 ..105.727 ..6,050,000 5,901,924 | ..oovvveieinrrinis | 83,580 [ o | e | 20003850 | i 4711 [FA | v 97,052 | ........ 232,925 | 11/05/2018. | 02/01/2025.
11120V AF 0 | BRIXMOR OPERATING PART........cooviiiriiinmeiiemeiieneisessisseseeseseissnesenns | v 2 ...104.770 ..4,250,000 4,263,729 | ...ooovvvvvrrvnrrrians | vereeeennn(5,624) | v [ 203650 | 3.503 | Dueecs | e 6,8% | ... 155,125 | 05/29/2019. | 06/15/2024.
1248EP BR 3 |CCO HOLDINGS LLC......oviviririririnirineeriesesisessieessiesssssessssssssssssssnens | venens | oo | cevvesenes 2 ...103.021 ..3,482,000 3,492,172 | oo [ e ($,100) [ o | e | 2005500 | e 5.361 |MN......| cccooune 31,918 | ........ 239,634 |03/12/2020. | 05/01/2026.
1248EP CE 1 |CCOHOLDINGS LLC ...102.319 10,000,000 9,589,825 | ... [ e 37,014 | s | s [ 204500 | 5.093 |FA....| coeeen. 170,000 | ........ 450,000 | 03/12/2020. | 08/15/2030.
1256136 BG 3 |CDW LLC/CDW FINANCE . ..30,000,000 |...102.461 30,000,000 30,000,000 v [ [ 000 2.670 [ 2.670 11/23/2021. | 12/01/2026.
125523 AF 7 [CIGNA CORP.......cooiviiieiiieiereeieseiieseiesesisessesesesessesess s | arevens 2|2AFE. i | s 10,663,321 |...103.991 10,198,000 | ........... 10,632,857 | ..oocveveriecriienns | e (30,464) | ....oooovvirriies | oo [0 3.750 | i 0.798 [ | o 176,340 | ... ... | 11/22/2021. | 07/15/2023.
14448C AN 4 | CARRIER GLOBAL CORP.........ccoooiivimriririiieerisesisesisssissssseseseesenens | oeeens ...5,115,450 |...102.398 5,073,234 (23,269) | .evvvrreereiies | e [ 2000 2.242 | 1.745 [FA..ooo| s 42,349 | ... 112,100 | 03/02/2020. | 02/15/2025.
14987B  AE 3 | CC HOLDINGS GS V LLC/CRO........ccooivriiericeeieneeieeeeeseseesesieseseenenes | v ..27,784,823 |...103.481 26,798,161 | .oooveereerercenines | v (768,085) | .....ooouvvererees | cervriererreniriennns | 10 3.849 | L 0.745 [AO...... | ......ud 209,431 | ... 962,250 | 12/14/2021. | 04/15/2023.




v'oL3

Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

0 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
15189T AW 7 | CENTERPOINT ENERGY INC......ccooevimriniirininnrineiccrinnincissnicsniseniens | veves | oo | eoveenenn | 2B FEviiiis | e 11,481,535 |...102.766 11,500,000 | ........... 11,489,617 3,581 IV I 2.500 |...... 2.534 |MS......| oo 95,833 | ........ 287,500 |03/12/2020. | 09/01/2024.
15189W  AM 2 |CENTERPOINT ENERGY RES.........cccooviinmiiinniivineivsnisnneissniissniinnnis | evivene [ oo | cvneeevenne | LG FEviiiii | s 14,985,450 |..... 99.540 15,000,000 | ........... 14,991,444 5,994 B 0.700 |...... 0.749 [MS.....| ccooeuuc 34,708 | ......... 52,500 |02/26/2021.| 03/02/2023.
161175 AY 0 |CCO SAFARIIILLC.. 17,122,886 |...110.111 17,186,000 | ........... 17,149,282 8,855 | oo [ e | 4908 [ 4972 | | v 370,198 | ........ 843,489 | 11/20/2018. | 07/23/2025.
161175 BB 9 |CCO SAFARIIILLC.. ..10,571,800 |...101.476 10,000,000 | .. .10,050,950 (125,884) | ... | e [ 4464 | L 3.159 | U....... .195,920 08/17/2017.| 07/23/2022.
172967  MX 6 | CITIGROUP INC.......cooovrviiriireieniiereieseinsseiinsneissssissssssssssssssesnnsenes | aevvns | oo | evveenenn2 | LG FE i | 10001.....10,000,000 | ... 99.211 10,000,000 | ........... 10,000,000 [ ..oocvermrrerrrirenns | e [ e | e | 000,981 | 0.981 [MN......| corvee 16,350 04/27/2021. | 05/01/2025.
20030N DG 3 |COMCAST CORP ...109.137 15,000,000 | ........... 14,976,992 2,320 | oo | e | 000 3.400 [ i 3.421 |AO...... | oo 127,500 03/24/2020. | 04/01/2030.
21036P AL 2 | CONSTELLATION BRANDS INC ...104.209 14,460,000 | ........... 14,541,209 | .cooovvoinseiies | e (58,749) | ..ot [ [0 4250 | 3.811 |MN......| ... 102,425 | ... 614,550 | 05/17/2018. | 05/01/2023.
21036P  AX 6 | CONSTELLATION BRANDS INC ...102.145 ..5,000,000 4,982,792 | oo | e 14,667 | ..o | e [200.3.200 | i 3.513 160,000 |02/27/2019. | 02/15/2023.
22822V AB 7 |CROWN CASTLE INTL CORP ...109.444 ..6,720,000 6,972,266 (4,390) | ..oocverrrricnies | e | e 4450 | 3.375 ..178,000 | 11/15/2021. | 02/15/2026.
22822V AS 0 |CROWN CASTLE INTL CORP.......cccosmrriimrrinniencisnnissnisnesssnsissnninns | cveeene | oo | cenievennn2 | 2.0 FEviiiiiis | 17,480,200 | ... 98.646 7,486,079 3,812 | o [ 01350 [ 1.404 X 109,688 | 06/04/2020. | 07/15/2025.
22966R  AC 0 | CUBESMART LP ...107.321 5,057,875 (14871) | s | e [ 2004000 | i 3.656 [MN......| ..co....c. 25,556 | ........ 200,000 |05/21/2019. | 11/15/2025.
22966R AE 6 | CUBESMARTLP 112,947 ... 10,052,283 | .............8,900,000 | ........... 10,053,241 | ..o (153,056) | ..o | e 24375 | 2.324 147,097 | ........ 389,375 | 03/09/2020. | 02/15/2029.
233851 DU 5 | DAIMLER FINANCE NA LLC.......cocooiiriimemvimmniineneiseneeseneeseneessneiissnenens | evovene | oo | cvemeroveene | LG FE it | s 19,992,600 |...101.134 | ...........20,226,800 | ............20,000,000 | .......... 19,998,118 2,490 | oo [ e | 02550 [ 2.563 192,667 | ........ 510,000 |08/12/2019. | 08/15/2022.
23918K  AS 7 |DAVITA HEALTHCARE PARTNERS INC ..31,558,750 |...102.375 31,504,124 (54,626) | ...vvoovevrrenirnns [ [0 4625 | 4.331 119,479 | ....1,433,750 |03/10/2021. | 06/01/2030.
244199 BH 7 |DEERE &CO ...104.463 10,000,000 9,990,740 2,587 | oo | e | 00027850 [ i 2779 [AO...... | wove 58,056 | ........ 275,000 | 03/25/2020. | 04/15/2025.
24422 VE 6 |JOHN DEERE CAPITAL CORP. ...100.753 10,000,000 9,998,971 768 | ..o | e [ 201200 | i 1.208 [AO...... | ccoe. 28,333 | ....... 120,000 | 03/04/2020. | 04/06/2023.
24906P AA 7 |DENTSPLY SIRONA INC ...105.626 ..7,500,000 7,486,189 1,390 | oo | e [ 2000 3.250 | 3.275 [JD.ccoois | v 20,313 | ... 243,750 | 05/20/2020. | 06/01/2030.
254687 CM 6 |DISNEY WALT CO L A01.745 | 5,087,250 ..5,000,000 5,015,423 (21,552) | ..vovverrrinrinns [ e [200023.000 | .o, 2.553 [MS....| .cooo..c 44,167 | ....... 150,000 |03/20/2019. | 09/15/2022.
257375 AN 5 | DOMINION ENERGY GAS HLDG............... ...102.969 | . 5,445,350 | ... 15,000,000 | ........... 14,993,988 1,920 | oo | e [ 2002.500 | e 2514 [MN.....| oo 47917 | ... 375,000 | 11/18/2019. | 11/15/2024.
257460 DE 6 |DOMINION ENERGY INC .. 104.610 | oo 10,461,000 | ............ 10,000,000 9,989,135 3,064 | .o | | 200:3.300 3.335 [MS.....| e 97,167 | ........ 330,000 |03/17/2020. | 03/15/2025.
25746U DG 1 |DOMINION ENERGY INC ...106.121 ..7,900,000 7,832,260 6,942 | oo | e | 2003375 | 3495 [AO..... | covd 66,656 | ........ 266,625 | 03/31/2020. | 04/01/2030.
26867L AG 5 |EMD FINANCE LLC ...100.094 10,000,000 9,998,860 2455 | oo [ e | 0000 2.950 [ 2.978 |MS......| oo 83,583 | ........ 295,000 |03/16/2015. | 03/19/2022.
269246 BP 8 |E*TRADE FINANCIAL CORPORATION ...101.407 ..9,036,000 8,980,793 82,221 | oo | ovrerennenesnnninnns | 0000:2.950 | oo 3910 |FA..ooo| v 94,037 | ........ 266,562 | 12/20/2018. | 08/24/2022.
294429 AN 5 |EQUIFAXINC........ ...103.925 5,588,750 | ... 15,000,000 | ........... 14,966,054 22,009 | .oovvrerierinnis | e | 200 3.950 | i 4111 (Do | 26,333 | ........ 592,500 | 06/01/2018. | 06/15/2023.
294429 AS 4 |EQUIFAXINC........ ..104.668 | ............. 3,140,040 | ..occooveeene. 3,000,000 2,995,098 498 | oo [ e | 3,100 [ 3122 |MN...ooo | . 11,883 | .ot 93,000 | 04/22/2020. | 05/15/2030.
303250 AE 4 |FAIRISAAC CORP.... ..109.914 2,149,970 (38,158) | .o [ [0 5.250 | 3.020 |MN......| coovr 13,283 | ........ 103,950 |09/24/2020. | 05/15/2026.
303250 AF 1 |FAIRISAAC CORP.... ..102.793 | ...........14,743,600 | ...........14,343,000 | ........... 14,688,561 | .....cooonrrerriis (110,007) | oo | e [ 204000 | i 3.139 10/27/2020. | 06/15/2028.
31620M  BS 4 |FIDELITY NATIONAL INFORM......cccovvmiirernnriireinsinserenisisnssssenssnssseennnes | evveens | oo | wvnrreenn | 2B FEvviiiis | viiiir.6,959,610 | ... 96.820 . 6,964,096 4486 | ..o [ | 2001650 | L 1.738 02/23/2021. | 03/01/2028.
320517 AC 9 |FIRST HORIZON CORP. ...103.038 \ 10,000,000 9,998,120 LT | s | e [ 200.3.550 | oo 3.562 05/20/2020. | 05/26/2023.
337738 AM 0 |FISERVINC .. 101.558 | ....cccoee. 2,031,160 | ....ccoovvenee 2,000,000 1,998,512 1,822 | v 20003500 [ 3.596 06/27/2018. | 10/01/2022.
337738 AS 7 |FISERVINC ...103.432 10,000,000 9,991,361 3,292 | oo | e | 002700 [ e 2.786 | JJ....... 06/10/2019. | 07/01/2024.
33834D AA 2 |FIVE CORNERS FND TRII...... ...103.619 13,000,000 | ....c...ce. 13,000,000 | ..ooovveiinniieiiens | e | e | e | 02850 | 2.850 |MN...... 05/19/2020. | 05/15/2030.
340711 AY 6 |FLORIDA GAS TRANSMISSION.... ...100.302 ..5,000,000 4,989,772 1,083 | .o | oo [ 2000 2.550 | i 2577 ... 06/10/2020. | 07/01/2030.
341081 FK 8 |FLORIDA POWER & LIGHT CO.... ...104.193 3,958,330 | ..oocvieririiniinnns [ i (10,581) [ .oveveverrirriens [ [200.3.250 |, 0.921 | JD....... 11/15/2021. | 06/01/2024.
34354P  AF 2 |FLOWSERVE CORP ...103.309 29,931,009 6,756 | ...ovvveerrrrinens | e | 0000 3.500 | e 3.530 |AO...... 09/24/2020. | 10/01/2030.
35137L  AF 2 |FOXCORP...... ...100.197 . 7,000,000 ceevrerreensnns [ [ 0003.666 [ 3.666 |JJ....... 01/15/2019. | 01/25/2022.
35802X AF 0 |FRESENIUS MED CARE II.. ...100.355 19,035,000 | ........... 19,072,311 | oo | e (467,593) | ....ooovvrrernrres | e | 105875 | 3.353 | MJ....... 03/21/2018. | 01/31/2022.
361841 AK 5 |GLP CAPITALLP/FINII ...115.464 ..4,610,000 5,342,335 | ..o [ e (103,827) | ..ovvererinrrrirns | cervvrereireneinnenns [ 205750 | i 2919 | D | e 22,090 | ... 265,075 | 01/07/2021. | 06/01/2028.
37940X AA 0 |GLOBAL PAYMENTSINC......... ...102.768 \ rernern:30,000,000 29,995,135 1,328 | oo | e [ 202,650 | i 2.655 [FA....| ... 300,333 | ........ 795,000 |08/07/2019. | 02/15/2025.
38141G ZE 7 |GOLDMAN SACHS GROUP.... ..100.255 | ............ 10,025,500 | ............ 10,000,000 | ........... 10,000,000 | ...ooovveivriiciiiens | crrerinrienienninns | e | e | 1217 1.217 |IDuciec | v 8,451 | ., 12/01/2021. | 12/06/2023.
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40139L  AG 8 | GUARDIAN LIFE GLOB FUND........coocorriirreiimrriineesseisessessssssessssnneees | oeeens v | everiveiee | LCFE i | 000000...9,990,800 ... 99.044 .9,904,400 10,000,000 9,993,540 1,810 B (R 1.100 |...... 1119 [ D | e 2444 | ... 110,000 | 06/16/2020. | 06/23/2025.
444859 BP 6 [HUMANAINC.......ccoooviiriiiciiriieceeceeseesessesss s | s o |en2|2BFE i | 9,993,300 99.481 10,000,000 9,994,662 1,362 |.. B 0.650 |...... 0.684 [FA.....| oo 26,722 | ..o 07/29/2021. | 08/03/2023.
44962L  AC 1 |IHS MARKIT LTD... et | e . ...108.067 11,989,000 | ........... 11,634,146 | ...ooovvovrvcicens | s 75,106 | .ooovveerierinnies | eevvevveniisrieniens | 004000 | e 4791 |MS......| e 159,853 | ........ 479,560 | 12/06/2018. | 03/01/2026.
44962L  AG 2 |IHS MARKIT LTD... I ...104.500 ..8,000,000 7,991,865 AT27 | o v | 4125 | 4.190 .137,500 ..330,000 |07/19/2018. | 08/01/2023.
485170 AV 6 |KANSAS CITY SOUTHERN INDS........covvviririrrrrirreriseeeiesesiesesiesssieenns | eeees . ...102.295 10,000,000 | ........... 10,044,450 | ... | eerreeennn(38,489) [ o [ s | 20003.000 e 2.596 |MN......| oo 38,333 300,000 |09/28/2016. | 05/15/2023.
49271V AL 4 |KEURIG DR PEPPER INC.......ccooorvirriiiniieneieceienessesesesessesessenieons | ceeeeas 2| 2BFE i | 19,999,400 ... 99.303 | ............19,860,600 | ............20,000,000 | ........... 19,999,524 | ... | e 124 | e | 220,750 | 0.751 [MS.....| cooeeeec 44,167 | ......... 75,000 |03/01/2021. | 03/15/2024.
49446R  AK 5 | KIMCO REALTY CORP......coosiiiiiriiniiiciiesiciseissississiesisssnsissiinss | cnviens . ...102.485 7,269,189 | ..ooovvveviiinicen | e 34,242 | i | | 20030125 | L 3.631 | Do | v 19,063 | ........ 228,750 |03/16/2018. | 06/01/2023.
50212Y AF 1 |LPL HOLDINGS INC RO IO . ...102.289 30,657,727 | oo [ oo TT3) | s | e [ 375 | 4344 (MN.....| .o 171,063 | ........ 658,219 | 05/21/2021. | 05/15/2031.
539830 BG 3 |LOCKHEED MARTIN CORPORATION P ..101.825 3,983,913 | ..o [ e 16,761 [ [ e | 2023100 | 3.546 57,206 | .......124,062 | 12/06/2018.| 01/15/2023.
552953 CH 2 |MGM RESORTS INTERNATIONAL..........ccoovmiiimmiiimiiiinieeneisseiisnniisnnnes [ cvins . ...103.000 | ............41,200,000 | ............40,000,000 | ........... 40,000,000 FSSPOUOURRPRURRPOURR VPPOURPOURRPOROORN VOOORT. o (| N IO 4750 [AO..... | .....401,111 | .. 1,910,556 | 10/08/2020. | 10/15/2028.
55303X  AB 1 |MGM GROWTH/MGM FINANCE.........ccoooiiiiiriiimiiieneiiereseseseneiseseies | oeeees . ...107.500 16,600,000 | ........... 17,469,390 | ...oovooriieriienns | e (169,944) | ....ooovvviervrrns | cervrrereireniiecens [ 204500 | i 3218 [MS......| ........249,000 | ........ 634,500 | 03/02/2021. | 09/01/2026.
55336V AE 0 [MPLXLP TN DO . ...104.104 ..5,000,000 5,028,791 (21,189) [ ovevvercrivrrnes [ e [ 24500 | 4.040 [JJ....... | ... 103,750 | ........ 225,000 | 10/24/2018. | 07/15/2023.
55336V AG 5 |MPLXLP, ettt | e . ...108.540 ..2,000,000 2,018,342 (6,314) [ c.ooovvcereceis | e | e b875 | 4507 [JD.ccois | 8,125 | i 97,500 | 12/21/2018. | 12/01/2024.
55354G  AK 6 |[MSCIINC....... e | ...102.250 ..4,000,000 3,862,637 | ..oovrverevrrininnns | v 12,945 [ s [ | 2003625 | 4.099 ..145,000 | 03/16/2020. | 09/01/2030.
571748  BF 8 |MARSH & MCLENNAN COS INC........cooirviimriimeiinneiinseiensseiieseineseiinns | v . ...105.763 12,500,000 | ........... 12,496,791 | ..o | e 127 [ e | 2003875 | 3.885 484,375 | 01/08/2019. | 03/15/2024.
573284 AN 6 |MARTIN MARIETTAMATERIALS........ccccooimiiinniinniinnisneisneeneiennins [ v . ...106.501 ..5,700,000 6,103,393 cerereend(175,966) | oo [ v | 204250 | 1.083 |M....... | .......120,452 | ........ 242,250 |09/28/2020. | 07/02/2024.
573874 AL 8 |MARVELL TECHNOLOGY INC.......ccoovverrriririreriereiieseeieseseesesisesseseenes | v . ...103.896 14,000,000 | ........... 14,588,207 | ....ovoorrecriis e 2TBT3) | s [ e | 4200 | 1.149 |JD.......| v 14,700 | e 372,400 |05/04/2021. | 06/22/2023.
58013M FN 9 |MCDONALD'S CORP ...106.007 10,000,000 9,997,376 696 | oo [ e | 000:3.300 [ 3.308 | W....... | .......165,000 | ........ 330,000 |03/25/2020. | 07/01/2025.
59217G  CT 4 |METLIFE GLOB FUNDING . . . ...105.136 13,225,000 | ........... 13,737,369 | ..o | e (246,486) | .......ovvveerrres | cervrrerrireniiiennns [ 2002.3.600 | e 1.649 |JJ...cco. | ... 224,825 | ........ 476,100 | 03/11/2020. | 01/11/2024.
608190  AJ 3 |MOHAWK INDUSTRIES INC.....ccvvrriririirrieinnisisisnsiesesssseessesssessssennns | avsenes . L0231 | 6,957,148 | ............. 6,800,000 6,788,035 | ..o [ v, 10,437 | oo [ e [ 000.3.850 [ 4.015 |FA.......| ......109,083 | ....... 261,800 | 11/14/2018. | 02/01/2023.
609207 AV 7 |MONDELEZ INTERNTL INC.......cooviiiriiiimiiiereiiereiieseiiseseissesesseseiseneieens | v . ...9,998,600 |...100.112 10,000,000 9,999,648 701 | s | e [ 200.0.625 | i 0.632 (U | 131,250 | e 62,326 | 06/30/2020. | 07/01/2022.
615369  AC 9 |MOODY'S CORP......covevirriiiiiniisirietienisesssississ s nissisesssssienes | srviens . ..15,058,954 |...106.840 13,873,000 | ........... 14,281,444 (208,475) | .ovovevvevererrvnies [ ervrrvevireiiennens | 00875 | i 3.241 [FA....[ ......255494 | ... 676,309 |03/29/2019. | 02/15/2024.
626738  AF 5 |MURPHY OIL USA INC.......coooiiiiiiiiiieiinieiiieceiiesesiesesissesiesssiesssiesnnens. | v . ..22,609,997 22,769,000 22,618,100 8,103 | oo [ e 003750 [ 3.835 |FA.....| .......322,561 | ....... 464,867 | 07/07/2021. | 02/15/2031.
631103 AG 3 [NASDAQINC.......cooiiiireiireiseissseessesess s [ cveii . ....4,823,300 ..5,000,000 4,893,476 20,996 | ..oovviinriiinnis | e | 0000 3.850 | 4377 [ID.ccoo | o535 | 192,500 | 06/20/2018. | 06/30/2026.
641062 AR 5 |NESTLE HOLDINGS INC........oovvviiriiirieieriiiereiienesieseieesessssesisesesnenens | v e 2| D FE i | s 4,974,150 |....96.921 | .............4,846,050 | ............. 5,000,000 4,980,326 4781 | e | v | 000625 | 0.724 [ | 14,410 | 26,042 | 09/08/2020. | 01/15/2026.
64952W DK 6 |NEW YORK LIFE GL....cooiiirricieriiriesieisissesssseessssississssssssessenss | oevsee e | LAFE | 10,000,000 |...100.007 10,000,000 | ....cooueee 10,000,000 | ..ooovvverieriieriens | v | e | e | 00410 | 2.233 10/15/2019. | 01/21/2022.
65339K  BX 7 [NEXTERAENERGY CAPITAL......cosiiiiriiiiiiiinniieseiseceieesesiesesiesnseesnnes | e e 2| 2AFE | 15,000,000 |...100.012 15,000,000 | ........... 15,000,000 | ..ooovevmriereriirnnns | eevveerenienniieeeies [ e | everersnesnenennens | 00004500 | i 0.450 . 10/27/2021. | 11/03/2023.
655844  BL 1 |NORFOLK SOUTHERN CORP.......ccocvivririieieimeieierissiesssisisssssssssssnsns | avseees . ...9,368,368 |...101.663 ..9,661,000 9,579,914 | oo | erereened89,316 | v [0 2.903 [ 3.671 |FA....| .......105,951 | ....... 280,459 | 10/25/2018. | 02/15/2023.
68902V AH 0 |OTIS WORLDWIDE CORP.........ostvveirrirreeirieiieeeeieseeeeesisesesesesesesesssenss | oeeees . ..16,456,624 |...101.662 16,200,000 | ........... 16,365,641 . (50,338) | ..o | e [ 2000 2.056 | 1.724 |AO...... | ... 79,567 | ... 333,072 | 03/11/2020. | 04/05/2025.
695114 CW 6 | PACIFICORP......coiiiiiriritieiiesiceienis st | orviene e 2 [ LEFE | 9,982,000 |...102.950 | ............10,295,000 | ............ 10,000,000 9,984,338 1,652 | v v [0 2700 [ 2.720 |MS......| .........79,500 | ....... 270,000 | 04/06/2020. | 09/15/2030.
701094  AM 6 | PARKER HANNIFIN CORP..........cooovirriireiiineiiscesiesenisnesissesisenesenens | v . ...103.313 17,000,000 | ........... 17,024,712 (9,946) | ..o | v | 0000 2.700 | e 2.636 [JD..ccc.. | v 21,675 | ........ 459,000 | 06/05/2019. | 06/14/2024.
70450Y  AH 6 [PAYPAL HOLDINGS INC.......cccooomiiiiriiriniiieiinniciisnissiseiicssiesesssissienns | v . ...101.565 ..2,500,000 2,497,704 242 | s | e [2000.2.300 | e 2312 (D | e 792 | 57,500 |05/11/2020. | 06/01/2030.
718549  AD 0 | PHILLIPS 66 PARTNERS LP..........ccocoiiiiiiiiiieiiiceeisseiiecesiesesiesesienenins | o ...106.391 10,602,000 | ........... 10,098,460 92,539 | oo | rvrerennenennenennns | 0000 3.550 | i 4.675 376,371 | 12/21/2018. | 10/01/2026.
718549  AG 3 | PHILLIPS 66 PARTNERS LP.......ccoosiiiiiniiniiiciieisisnicssiseiesiesinniins | v . ...101.671 16,000,000 | ........... 16,120,433 | .coooviirrriiens | v (40,201) [ ..vevevevriieninns [ [ 2002450 | 2.178 392,000 |06/18/2020. | 12/15/2024.
74340X BN 0 [PROLOGIS LP......oiiiiireiieceiieceiieseiseseiiesesiesesissessesesssssssenessesesss | coeeees . ...101.636 . ..9,518,000 9,488,094 5,254 | oo [ e | 002125 [ 2.188 202,258 |03/12/2020. | 04/15/2027.
74368C BB 9 |PROTECTIVE LIFE GLOBAL wcvene [ [eveveiven [ LEFEuiiiiiis | 17,500,000 | ... 99.670 7,475,250 ..7,500,000 7,500,000 v [ [ 000502 [ 0.502 18,825 | 04/05/2021. | 04/12/2023.
747262 AK 9 |QVC INC ... | v . ...103.000 .9,270,000 ..9,000,000 9,016,252 | ..o [ v (13,269) | ..o | cererreneireneirennns [ 375 | 4.215 393,750 |05/16/2017. | 03/15/2023.
75513 BX 8 |RAYTHEON TECHNOLOGIES CORP RSSO I . ...104.963 5,248,150 ..5,000,000 5,328,830 (119,982) | oo | e [ 203,150 | L 0.692 157,500 | 06/08/2020. | 12/15/2024.
75513E CG 4 |RAYTHEON TECHNOLOGIES CORP SRR DO . ...104.070 | . 4,664,417 | ... ..4,482,000 4,722,305 cereeeee(T18,878) | s [ e | 03200 | 0.552 143,424 | 06/08/2020. | 03/15/2024.
75951A  AM 0 |RELIANCE STAND LIFE ll....coouiiiiiiiiriiieceiieceiiseeeiieseiiesssiesesieesseeeenes | s . 101351 | 15,202,650 | .....ccco.. 15,000,000 | ........... 14,995,387 4194 | e | e | 02,150 | 2179 322,500 |01/13/2020. | 01/21/2023.
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75951A  AQ 1 |RELIANCE STAND LIFE ll....ooouiiiiiriiriiiieiieeeiieessieessiessssssesiessseesenes | s ....5,000,000 ..5,000,000 5,000,000 . I I 1512 |...... 1512 [MS.o | o 19,530 |, 09/21/2021. | 09/28/2026.
78403D AM 2 | SBA TOWER TRUST . SRRSO PO . ..10,535,100 |...100.482 10,000,000 | ........... 10,346,230 | ....ovovreieriienns | e (188,870) B 3.448 | ... 0.566 [MON...| ........15,324 | ....... 229,867 |04/29/2021. | 03/15/2023.
78442P  GD 2 [SLM CORP......cooiiiiiiiiticiisiisiis s | i . 2 20,040,000 |...104.500 20,030,958 (7,538) | cooocverrnriiriis | e | 0004200 | e 4.155 840,000 | 10/26/2020. | 10/29/2025.
817826  AA 8 |T-ELEVEN INC....coovverierreirrrerireeieceeeissien I 2 ..24,979,250 |..... 99.621 24,988,445 9,195 | oo [ e | 00625 [ 0.667 78,125 | 01/27/2021. | 02/10/2023.
824348 AV 8 | SHERWIN-WILLIAMS CO.......ccoovriiiriiniiiiiieiiinsissicsiississississiissinnes | cnviens . 2 ...104.380 7,823,782 | oo [ v 67,954 | ... | s | 032125 | 4.091 250,000 | 12/24/2018. | 06/01/2024.
82967N  BC 1 | SIRIUS XM RADIO INC.......coooriireeireeieneiieseeiseseiiesesiesesisesessesesisnenes. | ceeeeas . 2 ...107.750 5,514,974 (4,536) | ...oovvvererrennies | evererreneireniiiens | 20005.500 | e 5400 | | v 151,250 | ........ 302,500 |03/16/2020. | 07/01/2029.
85208N  AD 2 |SPRINT SPECTRUM/ SPEC l.....ccocoviiiiiiiiriiciinrieniciisssissiccissienens. | s . 2 ..104.620 | ...........18,493,416 | ......... 17,676,750 | ........... 18,572,711 (3,842) [ oo | e | e h738 | 1.373 [MJSD. | ......... 25591 | ........ 116,981 | 12/20/2021. | 03/20/2025.
853496 AG 2 | STANDARD INDUSTRIES INC........oovvviiiriiriiinniissniieseissesisssiienesins [ v [ 2 ...102.051 35,000,000 35,159,442 (20,834) | ..o | e [ 375 | 4294 (o | 706,076 | ... 1,595,052 | 09/24/2020. | 07/15/2030.
863667 BA 8 | STRYKER CORP . 2|2AFE. | 9,976,600 |..... 99.097 10,000,000 9,983,769 4569 | ..o | e |0 1150 | 1.198 5,111 05/26/2020. | 06/15/2025.
879360 AA 3 | TELEDYNE TECHNOLOGIES IN.......cooooriiriiiiriiiriisesissseeseiissniinns [ v | |28 FE i | 1ern...19,994,000 | ... 99.474 | ...........19,894,800 | ...........20,000,000 | ........... 19,996,263 2,263 | oo [ e | 000650 [ 0.665 03/08/2021. | 04/01/2023.
88104L AE 3 | TERRAFORM POWER OPERATIN........cooovuiiriiimiiiimeiiereieseneiseneiseseiiens [ cviens . 2 ...105.920 . 2,616,997 | ..o [ e (16,164) | s | e [ 205,000 | e 4167 |JJ....... 03/11/2020. | 01/31/2028.
891906 AC 3 |TOTAL SYSTEM SERVICES INC........oooirviiriiiiriiiriieceissseisssissniinnes [ v . 2 ..111.016 ..1,484,000 1,490,318 | ..o | cereireend(1,405) [ o e | 204800 | 4.682 |AO...... 12/27/2018. | 04/01/2026.
891906 AE 9 | TOTAL SYSTEM SERVICES INC........oooviviriiienriiereiseneiseneissneiseseieenes | v . 2|2.CFE i | e 10,068,172 |...103.877 10,107,000 | ........... 10,093,593 | ...ocverrrireriienns | eevreeneeenn8,820 | [ e | 0042000 | 4.095 [JD....... 12/27/2018. | 06/01/2023.
91159H HN 3 |US BANCORP e | 2 ..24,115577 |...103.837 23,410,000 23,921,402 | .oovvvvvrverrerinens [ eereeeenn(108,581) [ oo [ [0 2.375 [ 1.864 |JJ....... 03/10/2020. | 07/22/2026.
913017 DB 2 |UNITED TECHNOLOGIES CORP........ccooouemmrrimrrinniiereiiesesiseesissssiinenns | v . 2 ...103.965 843,000 842,948 | ... | e 15 [ s | 20000.3.650 | 3.652 [FA....... 08/13/2018. | 08/16/2023.
91324P DX 7 [UNITEDHEALTH GRP INC........covviviiiriireisreisneisnessessssssssseienes | s [ I 2| 1FFE. .| 9,521,055 | ... 99.276 ..9,602,000 9,532,956 | ...ooovvveinniiinni [ v TAB0 | s | e 202,000 | 2.094 [MN...... 05/13/2020. | 05/15/2030.
918204  BA 5 | VF CORPORATION.......coiiiuiriiireiimceieeneissesessesessesessesessesessesssseseions | oo . 2 ...102.869 10,000,000 9,988,140 | ...ovoovvvererrieenii [ 3,350 | s | e [ 200.2.400 | i 2437 |AO...... 04/21/2020. | 04/23/2025.
92556V AA 4 [VIATRIS INC......oooriccinciscseinsisess s | s . ...100.224 . 15,000,000 | ........... 14,998,432 cevvrnnninnns | o [0 1125 | 1.147 |JD....... 06/17/2020. | 06/22/2022.
92564R  AA 3 |VICI PROPERTIES / NOTE.......cooooiiiiiiiiiirniieneiiereiiesesiesssiesssiesesienenes | ceevens . ..104.147 | . 3,124,410 | ... ..3,000,000 3,089,420 (26,830) | ..ecvvoveerireiies | e [ e 250 | i 3.171 [JD....... 01/22/2021. | 12/01/2026.
92826C  AD 4 |VISAINC ..ottt sssssansnnes | sensae [ 2 ..106.700 | ..cooee 12,804,000 | ............ 12,000,000 | ........... 12,673,723 | oo | e (175,322) | oo [ | 2003150 | e 1.583 | JD....... 03/12/2020. | 12/14/2025.
928668 BG 6 | VOLKSWAGEN GROUP AMERICA..........ccoovviirriereiieceiieeneiesneisesiiseneies [ cviens | | 2AFE i | 4,997,550 99.983 ..5,000,000 4,998,892 1,223 | oo | e [ 200.750 | L 0.775 [MN...... 11/17/2020. | 11/23/2022.
928668 BJ 0 | VOLKSWAGEN GROUP AMERICA..........coooiiimriinrieriniiniissiiesiesesninns | cvviene . ce [2AFE ] 14,977,500 99.332 15,000,000 | ........... 14,985,687 TA450 [ | e | 00.0.876 | 0.927 |MN...... 11/17/2020. | 11/22/2023.
929160  AS 8 | VULCAN MATERIALS CO.......cooirveimiiireiiineiieneissenesssssessssessesessssesenns | v . 2 ...108.459 15,390,000 | ........... 15,824,220 | ..o | e (134,994) | ..o | e [ 248500 | i 3.501 |AO...... 11/29/2017. | 04/01/2025.
929160  AZ 2 | VULCAN MATERIALS CO.......coooirvirriiriiinniissseisniissssisssissssissssisnnns | v . 2 ...108.010 10,000,000 9,975,940 2,394 | s [ e | 000 3.500 [ 3.533 |JD....... 05/07/2020. | 06/01/2030.
983130  AX 3 |WYNN LAS VEGAS LLC/CORP I I 2 ..102.232 | ...........15,495,304 | ............ 15,157,000 | ........... 15,421,480 | ..o | e (40,552) | ...vvevrvvienriies | cererreneiieceiienins [ 205,250 | 4.861 [MN...... 02/03/2021. | 05/15/2027.
98419M AL 4 | XYLEM INC....oiiiiiiiiiiiisrisiceniesiesis e | onviene . 2|2BFE...ccce. | e 2,480,350 | ... 99.103 ..2,500,000 2,482,880 1,682 [ v [ v [000.2.250 | 2.334 | Jd....... 06/24/2020. | 01/30/2031.
98956P AV 4 [ZIMMER BIOMET HLDGS INC.......cvvuueimirrerirrireessnissrsessesssseessessssines | cveens . 2 ...100.526 12,500,000 | ........... 12,496,608 (142) | oo [ e | 002600 | 2.603 [MN...... 11/15/2021. | 11/24/2031.
13645R  BD 5 [ CANADIAN PACIFIC RR CO....cooviiririiiieiinninseiesississiiesisssssessssis | cviens A 2 ...100.120 ..5,000,000 4,993,558 158 | oo | evvivenreenrenienes |00 1350 [ i 1.395 [JD....... A38 | 11/17/2021. | 12/02/2024.
286181 AD 4 |ELEMENT FLEET MANAGEMENT ......ccoovmiiiimeiireieneeieseiisesesienesiennns [ v Al 2 ...106.282 | . 10,000,000 9,998,891 255 | e | e [ 200.3.850 | 3.853 | Do | e 17,111 | 385,000 |05/28/2020. | 06/15/2025.
68245X  AJ 8 [1011778 BC/NEW RED FIN......ccovriirrierinieireinniseienissssesnieisssssisensnnss | renene A 2 ..102.000 | oo 5,100,000 | ....ccccouenee 5,000,000 5,031,139 | .o [ e (10,078) [ v | errvrirererinrirnnnnns | 00nnnh 375 |, 4141 [MN....o. | oo 27,951 | ... 218,750 | 09/24/2020. | 01/15/2028.
68245X  AM 1 [1011778 BC/NEW RED FIN......coooouiiiieicieceseceseceseeeseseseseienes | e A 2|4BFE...... | .......65,000,000 |....98.250 | ...........63,862,500 | ............65,000,000 | ........... 63,862,500 | ........ (1,137,500) [ ..o | v | cerevvenerveneisenens | 204000 | o 4.000 [AO..... | cooouu 548,889 | ... 2,672,222 | 10/14/2020. | 10/15/2030.
89352H BA 6 | TRANS-CANADA PIPELINES........cooovrriireiirniiseiineesieesssesssssssssssnees | cevvens Al 2 4,992,782 692 | oo [ | 4100 | 4120 [AO...... | coovernee 43,278 | ........ 205,000 | 04/02/2020. | 04/15/2030.
00507U AR 2 | ALLERGAN FUNDING SCS........cosvvviririririineeieneeieseeiesesiesesiesesessesins | ceevens Do 2 ...100.077 | ...........12,854,891 | ............12,845,000 | ........... 12,852,521 | ..oovvericcis rereeene(192,018) | oo [ e | 20.3.450 | 1.932 [MS......| e 130,484 | ........ 443,153 | 02/12/2020. | 03/15/2022.
00774M AN 5 | AERCAP IRELAND CAP/GLOBA.........ccovomrvirirrirenriiseessseisesssisssssesssinns | v D 2 114274 7,055,453 . L(13,799) | e [ [ 208500 | 6.242 | JJ.cooois | v 209,806 | ....... 501,764 | 06/04/2020. | 07/15/2025.
00774M  AS 4 | AERCAP IRELAND CAP/GLOBA..........coooiieviirrieneiseeienesiesesesseeeesnnens | v D 2 24,752,065 54,465 | ....ccoovvvvrrvenns [ e | 1750 [ 2.004 183,507 | ........ 239,410 |01/29/2021. | 01/30/2026.
05600L  AA 4 | BMW FINANCE NV.....cooiiiiiiiniieiinnicisississiesesssesississisessessssines | crviens ..13,989,500 |...101.054 | ............14,147,560 | ............14,000,000 | ........... 13,997,630 3540 | oo [ 0002250 [ 2.276 121,625 | ........315,000 | 08/07/2019. | 08/12/2022.
067316 AE 9 | BACARDI LTD....cooiviiiiiceiiceiieseeieseieesesiesessesessesesssssssssssssssessssnessnns | cvins D 2 29,922,300 |...108.367 29,958,688 | ......ccovveerrrieniis | o 10,729 | oo | oo [ e 4450 | L 4.493 170,583 | ... 1,335,000 |04/24/2018. | 05/15/2025.
111013 AL 2 [SKY PLC ... | s Do [1GFE i | e 24,751,333 |...106.480 22,850,000 23,996,495 cereerne(409,324) | oo [ 03750 [ 1.841 [MS...| ........ 249922 | ... 856,875 | 03/10/2020. | 09/16/2024.
47216F  AA 5 |JAZZ SECURITIES DAC OSSR IO D 2|3BFE.c. | s 15,368,750 |...103.544 15,000,000 | ........... 15,256,454 | ... ceeeeeee(112,296) | oo | v | 8375 | 3AT4A | | 441,146 | ..o 04/23/2021. | 01/15/2029.
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478375  AG 3 |JOHNSON CONTROLS INTL PL......oorviirriirriiscsiecsinsicsissisnninas | e D ...105.291 19,420,386 ..8,947,000 9,101,041 ..(65,195) O 3.625 |..... 2.832 [ | v 161,263 | ........ 324,329 |06/18/2019. | 07/02/2024.
714264 AH 1 |PERNOD-RICARD SA.........cooiiiiiiiiiniiiinniessiisneiisseisssssssesssesessnssenns [ v D ...101.952 ..9,300,000 9,350,161 ..(91,025) B 4250 |...... 3.230 | | 182,254 | ........ 395,250 |01/24/2017. | 07/15/2022.
78081B  AG 8 |ROYALTY PHARMA PLC D 13,035,000 | ..cooovee 12,978,296 3461 | oo [ e | 00:0.750 [ 1.013 [MS..o. | s 32,316 11/22/2021. | 09/02/2023.
82620K AV 5 | SIEMENS FINANCIERINGSMAT........coooirviimriinirireiisseiissiieneseneees .|D ..24,986,500 24,991,911 BATT | oo | e | 00000400 [ 0.427 50,000 |03/02/2021.| 03/11/2023.
86803U AD 3 | SUNTORY HOLDINGS LTD D 19,967,200 |...101.911 | ...........20,382,200 | ............20,000,000 | .......... 19,980,918 6,440 | ..oovvveriieni | e | 00002.250 | e 2.285 450,000 | 10/09/2019. | 10/16/2024.
902674 YA 2 |UBS AG LONDON........ociirirririeeiieeiinneisssesessesssesesssssessssesssssesesnesens | v D 24,967,250 |...100.314 24994441 | i | 16,188 | ..o | cerervenerieceiiennns [ 1750 | i 1.817 [AO..cc.. | oo 85,069 | ........ 437,500 | 04/14/2020. | 04/21/2022.
90352  AE 3 |UBS GROUP FUNDING.........coomiuumiieerieimissnniesssnnsssnesssssesssssssssssssneies | cvennas D 20,000,000 |...101.199 20,000,000 [ .ovviorniienniinnni i [ | e | 2000 2.859 | 2.859 [FA....| ... 216,013 | ....... 571,800 | 08/07/2017. | 08/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OBlIGatioNs............cocuurrieirieiiriessissi s | e 2,036,983,439 XXX | e 2,066,402,161 | ....... 2,013,163,750 | ...... 2,025,399,569 | ........ (1,137,500) | ...... (5,746,476) | .....cooovvvnnnn, 0 XXX XXX |....15,834,287 | ....53,946,648 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securltles
12529 AA 8 |CFMT 2020-HBA A.......ccovrvieincineissnisssssnesissesisnssssnnssssssenns | envvs | oo [ evevennendb | TAFE i | e 13,223,775 |...100.054 | ............ 13,230,923 | ............ 13,223,782 | ....oouee. 13,223,779 224 | s | e [ 100.0.946 | L 0.948 |MON...| .cccvvrneee 2,085 | ... 127,543 | 12/11/2020. | 12/26/2030.
12530B  AA 7 |CFMT 2021-HB7 A...oociiceecseeeeeeseesessi s | v 15,732,672 |....99.660 | ..........15,679,201 | ........... 15,732,692 | .....ovcc. 15,732,684 | ..o | e 12 | s [ | 1161 1.154 | MON.. 10/22/2021. | 10/27/2031.
22540V GB 3 |CSFB 2002-9 TAT.....ooiviiereiereiiiceiisniieniissnsissnssssnesssnssssnssssnesssnnens | connene | oo | ceveerennnd [ BB FMucciiii | rii0002.20,1201[...106.285 | ..o 21,091 | 19,844 ....21,091 (556) 1,470 ....10.241 | MON.. 04/02/2002. | 03/25/2040.
35564K ED 7 |STACR 2021-DNA3 M1.....ccoooriiriiieriereneireneinnneesseneissenesssenessnsssneneons | cvneene | oo | cenveveeendh | 1A i | 000002.17,558,027 .....99.970 | ............ 17,552,759 | ............ 17,558,027 | ........... 17,563,513 5,486 | ..oooovvvrererrenns [ e | 20800 [ 0.909 |MON.. 04/19/2021. | 10/25/2033.
3622N6  AG 4 | GSR 2007-AR2 4A1... ...103.746 423,032 432,634 (T.237) | oo | e | 0 2.614 | 0.149 |MON.. 09/12/2007. | 02/25/2051.
45660L DG 1 [INDX 2005-ART AAT. ..o | e 4 ...101.087 337,493 315,489 [ ..o | e 11,348 | s | e [ 2000 2.962 | e 4.476 |MON.. 05/30/2006. | 03/25/2035.
46590Y  AA 2 [JPMMT 2017-5 Al....ciiiiceseecessssessesssssssssssssssniens | arniees .4 , ..102.278 | ..........10,717,363 | ........... 10,478,659 | ........... 10,483,286 | .......ccoovvvinriiinnns | cerii (17,992) | .ovvoevvienriies | om0 3.083 | oo 2.804 [MON... 06/07/2019. | 10/26/2048.
46626L  AF 7 [JPMAC 2005-OPT1 M2.......oorooooceeeeceeeeececeeneeeeeeeeeeseeeeseenesesnesesneseenenes | ceeneee CAITD FMe | 111,980 |..... 99.997 127,886 127,861 154 | e | e | 00000.807 | 1.100 | MON.. 08/23/2013. | 06/25/2035.
46628K AT 7 | JPMMT 2006-A3 BAT.........ooorveirriineiineisssiseisssissssssssssssiens | arviees ) 100.733 441,975 466,293 (1,201) [ oo | e |20 2.613 | 0.057 |MON.. 11/14/2006. | 08/25/2034.
46647H  AA 2 | JPMMT 2016-5 Al.....ooiiiiiiiiceereiereiseseiseseieseiseseeeesesssessisessisenseens | v CATA | 8,827,631 | L 98.561 | . .8,848 594 | s 8,977,785 8,888,403 | ..o [ e 83,142 | ..o [ e | 0 2.343 | 3.309 |MON.. 05/22/2019. | 12/25/2046.
46651F  AD 3 | JPMMT 2019-HYBT A2......ooiiiiiiieicicinicieieissiecneinsssnenseissieseseinnens | vennne [ e | cvevenninns A1TA i | 5,013,275 |...100.706 | ...coverens 4,917,969 | ..covvvenn 4,883,492 4,933,423 | oo | e (87,568) [ ..vovererrervrrines | crvvrirernrineirininns | 00000 3.658 | oo, 1.966 | MON.. 08/13/2019. | 10/25/2049.
61744C  TL 0 | MSAC 2005-HEA M2.........ooorveeeeeeieceeeeeeeeeeeeeeeeeeeseeesesesenessnesisnssnon | areveae ...106.119 225,865 226,354 (3,835) [ oo | vererieneireneiiens | 00000.807 | 0.000 | MON.. 10/10/2007. | 07/25/2035.
61763Y  AA 2 [MSRM 2014-TA AT ..ot ssssssessssnns | enene ..102.058 | ..............1,063,630 | ........c.... 1,042,182 1,044,473 3,818 | o e [200.2.329 [ 2.385 | MON. 08/08/2014. | 06/25/2044.
71085P AW 3 [PCHLT 2004-2 M2......coirrerrenmrennmrenneeensnesnnnssssesssnnnssnssssssnsssnnsssnnees | oveeeee | oo | aenvvneeedt [ 1.0 FMucoiiii | v 4,442,679 | ... 99.854 ..7,375,454 6,604,614 | ...ocvoerencvrinens | e 152,962 | oo [ e | 1.002 | 6.739 |MON.. 09/07/2007. | 11/25/2041.
74969T  AA 8 |RBIT 2021-HBT A ..ccooiieececeseesnsssssssssisnssssnines [ i ..33,187,283 |..... 99.767 33,187,326 33,189,849 2,566 | ..o [ e | 21259 [ 1.266 | MON.. 11/17/2021. | 11/25/2031.
855541  AB 4 | STARM 2007-S1 2AT......coiiiiiiiiiioriiioniisenisesisssnisssisssnesssnnsssssssnnnss | covnne | oo | onnneeonns 411D FM.occo | o 325,246 |...103.608 370,334 329,520 K172 RO [T oo (o) g IR 8.024 | MON... 09/13/2007. | 01/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMties............cuuviiniiiiiiiinnicniiseienisiiinies | o 111,340,223 XXX | 114,482,735 | e 114,405,828 | ......... 113,583,266 | .....cccoovvinnes (556) | ..oovenee 163,731 | oo 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
05359A  AG 8 [|AVMT 2018-AVM C...cooovvierrsrirerinnrsissieisesssienssssesenssssssssesssssssssenssenss | avneene [ [evervnneendd | TA s | v 10,598,438 |...105.356 10,000,000 | ........... 10,586,242 (12,196) | oo v |12 | 3.188 [MON... [ ..cccooue. 34,269 | .......... 34,269 | 11/01/2021. | 07/05/2040.
05492P  AA 6 [BAMLL 2019-BPR ANM.........cooommveremreeecreeeneesensesensiesnssesnssssessssesssnenes | connene | oo | eevveeeneidb | TAFE s | e 49,439,040 |...101.797 : cerenn48,000,000 | ... 48,852,387 (291,402) | oo | e [ 3112 2465 [MON...| ........ 124,480 | ... 1,493,760 | 11/27/2019. | 11/05/2032.
05524U  AA 7 |BAMLL 2012-PARK A......cviiiiririniirerceniercinssneenssenerssensssnessensnenses. | vevene | oo [ eeevevenennd | 1D FMuciiin | s 47,537,362 |...101.585 | ............ 48,322,969 | ............ 47,569,000 | ........... 47,669,661 | ..c.ooovreeverriverees [ e (44,208) [ ..voovvrerrrrririnen | e | 0000:2.959 | oo, 2.664 |MON...| ........ 117,297 | ... 1,263,917 | 08/18/2021. | 12/10/2030.
055258 AA 8 |BAMLL 2013-WBRK A........oiiiiiieiireeiceiieneiiesesiesesissesesesesesssesesnesinne | coeeees ..19,996,738 |...104.068 19,675,000 | ........... 19,852,684 | .......coovvveirris (57,328) | i | e [0 3.534 | L 3.277 |MON... | ......... 57,948 | ........ 705,031 | 07/29/2019. | 03/10/2037.
055258 AL 4 |BAMLL 2013-WBRK D......ccooooorriirriinriinsisnsisssssssssissssssnsssnnies | s . ...2,611,458 |..... 91.258 2,629,668 18211 | e | e [0 3.534 | L 6.239 [MON... | oo 8,376 | ..cooenun 29,240 |11/16/2021. | 03/10/2037.
05551)  AA 8 |BAMLL 2020-BOC A........coovveicveenrieneeirereereneiseneisenesssenesssnessesesnsnesinns | evoveee | oo | coneereeed | TAFE i | s 84,502,213 |...102.322 84,256,149 | ....ooovvverriieci | s (128,789) | ...cevevevecrrres | e [ 200 2.627 | e 2461 [MON...| ........ 183,146 | ... 2,173,448 | 12/14/2021.| 01/15/2032.
055522 AA 4 | BLOX 2021-BLOX A.....coomriimrriireiinnriinneissnnssnsnnssnsssssnssssssssnssssssssnnns | evennee | oo | cveeerenendh | TA i | s 56,050,000 |..... 99.880 56,053,361 3,361 | oo [ e | 2020860 | 0.857 |MON... 138,317 | 08/18/2021. | 09/15/2026.
056054  AF 6 |BXTRUST 2019-XL C...ocoooeeceeiceieceseseiesessesessessssesessssssseneens. | v 36,843,037 |..... 99.834 36,844,704 | oo | e BT,016 | s | s 2001360 | 1.350 | MON... 505,812 | 09/25/2020. | 10/15/2036.
056054 AG 4 |BXTRUST 2019-XL D ..28,262,500 |..... 99.806 28,260,364 | .....oovvvvrrrrieri | 3,309 | s | e 201560 | i 1.550 | MON... ..445,274 | 03/05/2020. | 10/15/2036.
056057 AG 7 |BXTRUST 2018-BIOA B.......ccooereerrreicrrinissreriessseesenissnssensensssssnenn | svnnene | oo | evvneeneedh | LA s | s 8,787,833 |..... 99.796 8,788,916 | ..o [ e 1,083 | s | e [ 200981 | L 1.232 [MON... | cccccoeee 8,074 | oo 12/14/2021. | 03/15/2037.
056057  AJ 1 |BXTRUST 2018-BIOA C....cccovvvverrrrirrrirniiseneieenvissnsiisneisssnssssssinnnesns | evoveee | oo | coneereeendh | TA it | i 16,450,670 |..... 99.670 16 518,101 | oo 16,517,340 | ..o | e 28771 [ [ v |0 1231 | 1.258 | MON... 205,151 | 10/02/2020. | 03/15/2037.
05606F AN 3 |BXTRUST 2019-OC11 E....ccoovvvimviirriiereiieceiiecesiesesiecesessesseseseseseseenes | coeeees I 38,840,375 |...100.419 cerenn.38,093,000 38,786,619 | ...cooovveevcrieci [ erreeeene(53,815) | s | e [ 8075 | 3.752 |MON... | ....... 129,372 | ..... 1,157,469 | 06/22/2021. | 12/09/2041.
056083  AA 6 |BXP 2017-GM A.......oiroorceceecereeneecssnsisnsisnsissnsissnnsinnnns | cvnene | oo | conneneeen | LA | e, 6,600,088 |...106.520 | ..............6,575,480 | .............. 6,173,000 6,504,287 | ...oovvvvvverrinenins | ceireenene(57,592) | o | e [0 3.379 | i 2.319 [MON... | .coccces 17,382 | ........ 208,586 | 05/28/2020. | 06/13/2039.
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056083 AG 3 |BXP 2017-GM B......cosvoiirricececccess s [ sinin ...1,429,027 |...105.466 1,424,809 (3,923)].. IV I 3425 | ... 2.228 |MON... 12,403 | 10/26/2021. | 06/13/2039.
056083 AL 2 | BXP 2017-GM D...ccceovoveiciieecciseiseissssesisessssesssssssesnssesnenes | v ..31,719,502 |...102.130 31,458,789 | ..o [ i (213,527) B 3.425 | ... 2.562 |MON... 943,409 | 08/30/2021. | 06/13/2039.
05608K  AJ 9 [BXTRUST 2021-VINO E.....ccoeoovormrrimriiicriieneiieseissssiessessessssesssssssisnne | oeeens 60,861,115 60,876,780 (27,170) | covvers 42,834 | oo | e [ 20000 2.062 | e 2.188 |MON... 698,702 | 05/03/2021. | 05/15/2038.
05608R  AJ 4 |BXTRUST 2021-ARIAD ..68,655,000 .68,687,646 32,646 | ..o | e | 2000 2.005 | i 2.267 |MON... 182,553 | 10/13/2021. | 10/15/2036.
05609  AA 0 | BXHPP 2021-FILM A.......ooiiiiiiniiisreiieeseisseiiesssiseeissssissssiesssiessnins. | v 15,338,000 15,338,860 860 | ..ovveerrirrriins | e [ 200 0.760 | i 0.756 |MON... 34,971 | 08/17/2021. | 08/15/2036.
05609R AG 9 |BXTRUST 2021-BXMF B 32,668,155 32,694,175 26,020 | .ooocveeriecenenis | e | 1132 | 1.677 |MON... 38,400 | 10/28/2021. | 10/15/2026.
12433X  AG 4 |BXTRUST 2020-VIVAD 55,735,119 55,668,538 |......ccovvvriieriieni [ e (66,580) | ...ooovvvnriiiinns [ [ 20.3.549 | 3.387 |MON... | ........ 162,030 | ... 1,519,126 |07/09/2021. | 03/09/2044.
12433X A 8 | BXTRUST 2020-VIVA E....ovomriririeniniseieiiesseeesensseessessessesssssessninns | svvvene 50,880,338 |....97.233 | ............50,799,950 | ............52,245,585 | ........... 50,799,950 | ........... (177,581) 97,193 | i | e | 00 3.549 | 3.967 |MON... | ....... 154,505 | ... 1,345,183 | 06/30/2021. | 03/11/2044.
12433Y AN 7 |BXTRUST 2020-VKNG E ..27,140,121 27,137,906 (2,110) [ oo | e | 2002210 | e 2.216 |MON... ..606,455 | 09/18/2020. | 10/15/2037.
12477B° AG 9 | CAMB 2021-CX2 C....cooovvereiireiiereiisseiiesesissesisssssesesissssesssssssssennes | v 58,984,663 59,000,061 | ......ovvvvnrriini | v 15,398 | ..o | e [ 2771 3.018 |MON... | ........138,550 | ........ 138,550 | 10/22/2021. | 11/10/2046.
12482H AL 8 | CAMB 2019-LIFE D...coovvvoomeiciceeieeiieseeiseesiesesissnicesiesessesssienenis | s ..10,200,623 |....99.900 | ............10,190,799 | ............10,201,000 | ........... 10,201,117 2,920 | oo | e | 001860 [ i 1.860 |[MON...| ...........8,960 | ........ 191,736 | 03/05/2020. | 12/15/2037.
12482H AN 4 |CAMB 2019-LIFE E....crveceiecesesesnesnessnesssnesssnsissnssnnnnes | connene | oo | cvvvvnnnes | TA i [ e 5,242,000 |...100.052 5,242,000 e | e [ 2000 2.260 | 2.261 [MON...| .........5,594 | .....ccccccoeennnn. 12/20/2021. | 12/15/2037.
125354 AA 8 |CGRBS 2013-VNOB A......ccoovvvumriireiiriiiereiseceieeseiseseisessisessissssisssis | creeens 87,293,071 |...101.863 85,387,260 (940,364) | ..o | e [ 2002 3.369 | i 2.019 [MON...| ....... 236,189 | ..... 2,501,378 | 12/06/2021. | 03/13/2035.
125354  AJ 9 |CGRBS 2013-VN05 D ..34,960,097 |...102.033 34,227,536 (389,863) | ..o | e, [ 20 3.584 | L 2.210 [MON... .100,651 | ..... 1,104,121 | 04/22/2021. | 03/13/2035.
12592T  AA 3 [COMM 2015-3BP A......coomiiimiiireiiereieseiieseies s | srevens 4 72,717,140 |...104.226 | ..........71,461,515 | ............68,564,000 | ........... 71,401,628 | .oooovvins (892,915) | e | e [ 3178 | 1.787 |MON... 181,580 | ..... 2,167,099 | 04/20/2021. | 02/10/2035.
12598E  AF 9 | COMM 2020-SBX C.......ccoovmriirriiineiisniineiissssissnsissssssssssssssssssssssnnnes | sveis .4 15,255,458 14,850,000 | ........... 15,173,109 (82,121) | evevverreinrinns [ [1000.2.056 | ... 1.489 |[MON...| .......... 25443 | ... 289,296 | 11/15/2021. | 01/10/2038.
12625C  AA 1 | COMM 2013-WWP AT | e 4 16,093,482 |...101.088 16,124,589 | ........... 16,172,094 | ..o | v 18,004 | ..o | e [ 202,499 | 1.924 |MON... | .......... 33,578 | ........ 205,873 | 12/07/2021. | 03/10/2031.
12625C AL 7 [COMM 2013-WWP Co..oovvrerirrirriiseisessesises s ssssssssesssessssesssssssssssnss | svsens ) 25,654,477 |...102.612 25,140,939 (316,754) | ..o | e [ 3.544 | L 2170 [MON...| ......... 73,132 | ........ 856,905 |07/21/2021. | 03/10/2031.
12625C AN 3 | COMM 2013-WWP D.....ccoorivimmirierieiceiieceeieceieecesiesessesessesesseseseeneses | oeeees CATA | 45,239,728 |...102.934 cereenen 44414600 | .. 44,960,004 | ...ooovvoiririrri (A12,191) | e | e [0 3.898 | i 2773 [MON... | ........ 144,270 | ..... 1,622,014 | 07/21/2021. | 03/10/2031.
12654Y  AJ 8 |CPTS 2019-CPT D...oovvirriirierieisirssiersnsseensesisssenssssssssnsssssssssnssesssees | avnens | oo | eonvernnensdh | TA i | e 64,722,622 |....98.852 | ...........61,710,338 | ............ 62,427,000 64,487,056 (235,565) | .vovereeererrinis [ | 0000 2.997 | i 2.577 |MON...| ........ 165,901 | ... 1,654,561 | 11/16/2021. | 11/13/2039.
12655Q AA 3 | CSMC 2020-WEST A......ccoimiiiiiiiiisiieeeieseeisesiessssesesiseseesesiesesinens | oeeees CAITAFE | 51,499,750 50,000,000 51,239,538 | ..o | s (141,214) | oo | e [ 2. 3.040 | e 2.699 [MON...| ........ 126,679 | ..... 1,520,150 | 02/05/2020. | 02/15/2035.
12656K AL 1 [COMM 2020-CX E....oovrririirricisirie e iesessssisssesssssssssssssssssns | avsenes CATTA | 13,675,781 15,000,000 | ........... 13,804,441 | oo | e 110,960 | .o [ 2002683 [ 3.804 |MON...| ..cccoo.u. 33544 | ... 408,097 | 10/27/2020. | 11/10/2046.
178772 AJ 8 | CLMT 2016-CLNE D....cooooeeeiceiiceieceiieceiiesesiesesieseseesessesessenesas | cneeens CATA | 50,890,530 52,455,000 51,978,453 227407 | oo | e | 2778 | i, 3.308 |MON... | ....... 121,438 | ... 1,477,492 | 10/04/2016. | 11/10/2031.
23305)  AJ 1 |DBUBS 2017-BRBKD........coovvierriiriiiiriisssisseisnsisssisssssssssssisnnens | cviis LAITA L B I 16,917,343 . , 17,200,000 | ........... 17,074,574 38,754 | oo | e | 2003530 | i 3.857 |MON... | ......... 50,597 | ....... 612,024 | 06/03/2021. | 10/10/2034.
233062 AG 3 |DBCG 2017-BBG B..........ccveereeiceiiceiieseeiecesiesesiesesiesessesssssnesssenessnns [ evvene [ er | oeeeeenn AI1A | e 6,496,875 |..... 99.631 | .coovvvennn 6,476,015 | .....c.c...... 6,500,000 6,475,830 1,406 | ..o | e [ 20.0.960 | i 1.768 |[MON... | ............ 2,946 | ... 62,857 |08/28/2019. | 06/15/2034.
23306P  AA 5 | DBWF 2018-AMXP A......cocovvrirnrniirereninsrsensinesnsnssenssssessessssssessesssssssnes | avnvene [ [evervnneend | TAFE i | v 26,260,000 25,680,550 (78,860) | ..o [ e [ 3747 | 2.484 |MON... | ... 78,838 | ... 959,347 | 03/03/2020. | 05/05/2035.
20420M  AA 1 |CGCMT 2019-SMRT A.....ccoovvmirrimmiimnnnemeneinensisenessenesssenesssssssenennneens | evonene | oo | coneenenend | TA i | s 82,913,299 |...104.779 82,310,070 cereeene(260,399) | oo [ | 4149 | 2.309 [MON...| ........ 274,847 | ... 1,244,700 | 12/08/2021. | 01/10/2024.
29429M  AC 7 |CGCMT 2019-SMRT X 1O.....crvrvirivirnrirerrnrneirersniseienssssnessnsssssssssnssensensanns | evvneee | oo [ eenvereendt | 1D FEuviiiiis | v 6,518,475 | ......1.001 2,586,694 | ......oovviiiniirens | e (1,358,034) [ ..o | crrveirerrsnisrirsnnens | 0000512 |, 5.829 |MON... | ........ 111,459 | ..... 1,509,511 [01/10/2019. | 01/10/2024.
36192H  AA 2 | GSMS 2012-ALOH A.......ooiriceiceieceeesesesesiesesiesesesesesesessnssene | aeevens ..62,066,912 |....99.962 | ............60,027,181 | ........... 60,050,000 60,272,416 | ..oooovveecrccciins | e (990,848) | ....ooovverreris | cererereireniiiennns [ 103551 | L 1.883 |[MON...| ........ 177,698 | ... 2,132,376 | 03/02/2020. | 04/10/2034.
36192H AG 9 | GSMS 2012-ALOH B......ovvviriririveiinnieienisrineisesissssensssnisninenienes. | cveves | oo | covveneeecd | 1D FMuciiii | e 35,169,675 |....99.972 | ............34,080,455 | ............ 34,090,000 34,103,873 | ..o | e (172,708) | ..o [ e [ 24,049 | 3.556 |MON...| ........ 115,025 | ... 1,380,304 | 04/14/2020. | 04/10/2034.
36192H AL 8 | GSMS 2012-ALOH D.....cveiiicieciieceieseessesessiessessssesssnneens. | ceeeens B 21,838,012 21,589,302 (50,080 | ..o | e [ 4129 | L 4.007 [MON...| ........74,330 | ....... 904,350 |03/20/2019. | 04/10/2034.
44421G  AA 1 [HY 2019-30HY Anococrceiseeinneiissssssnsssssssssssssssssssssssssnssnnns | eveneee | oo | coneenenendh | TA i | s 51,390,333 |...106.680 50,560,460 (557,150) | oo | e [ 200 3.228 | 1.834 |MON...| .......123915 | ... 1,486,978 | 07/17/2020. | 07/10/2039.
444211 AA 0 [HY 2016-TOHY Av..ooooiieeceeceeceieseiesese e eseseenenes | s ..39,130,866 |...103.627 38,930,167 | ..oovvvererererreernenes | v (127,285) | ..o | e [ 102,835 | 2110 [MON...| ........89,171 | ....... 644,798 | 12/21/2021. | 08/10/2038.
44421 AE 0 [HY 2019-55HY Bu...oooiiieicecissi s | i ...4,438,426 |...103.038 4,435,649 7TT) [ o e | 0000 2.943 | 2.447 |MON... | ........ 10,469 | .......... 10,469 | 11/02/2021. | 12/10/2041.
46592F AE 3 |JPMCC 2021-2NU B.........cccoovuerenes 15,432,142 |....97.578 | ...........14,636,700 | ...........15,000,000 | .......... 15,376,982 (55,160) | ...vvevevrirreris | cererireneireneirennns [ 20 2.076 | i 1.669 |[MON...| ........25,956 | ........ 289,842 |01/13/2021. | 01/05/2040.
46646G AA 5 | JPMCC 2016-NINE A . ..82,887,294 81,899,415 A(581,545) | oo [ | 002,854 [ 2.083 |MON... ....2,287,097 | 08/03/2020. | 09/06/2038.
46652B  BJ 7 | JPMCC 2020-NNN DFX........ooomrvviimmminrnriememienennnensenesisnessenesssnssnenenes | eevvne | oo [ evevnnnendb | TA i | e 29,397,576 29,122,840 (162,703) | ..o | e [ 200 3.620 | i 2.945 [MON...| ........60,313 | ....... 950,009 | 05/26/2021. | 01/16/2037.
46652W  AG 8 |JPMCC 2021-410T C....ccoovvvirciecisciinnississiienssissssississssessienssennss | eoenene | oo | onveneeendb | TA i | s 128,379,962 |..... . ..126,000,000 | ......... 128,111,197 | oo | s (268,766) | .......ooevveerrcens [ ererirerisriiciiieens [0 2.576 |, 2.322 |MON... | .......270,519 | ..... 2,479,755 | 02/25/2021. | 03/05/2042.
53218C AL 4 |LIFE2021-BMR F.......ccooooiriiirrirereiieresenesesesssnessesesssnssssnssssnssssnnns | evnvees | oo | evevnenend | TA i | s 54,264,931 | ..... 99.798 ....54,263,000 54,265,051 120 | oo | e | 0002460 | 2470 [MON...| .........63,036 | ........ 955,881 | 12/20/2021. | 03/15/2036.




6013

Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 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
55282F  AC 3 [MFTII2019-B3B4 B........ooorvireeerrincrecsiiscssnsisnssnssnsisnssisnnsis | onneee | oo | evvvennnh | T FEcii | 50,049,486 |...101.040 52,330,000 50,462,899 204,027 IV I 3.732 |..... 4.375 [MON... | ........ 135,635 | ... 1,980,271 | 05/21/2020. | 06/10/2044.
55293B  AD 7 [MHP 2021-STOR B.......ccooviirriiiriiiciinnisneiissniisnnsisnnsissssisssssnssesnnnns | connene | oo | eenvevenndh | TA i | v 11,357,875 |..... 11,360,000 | ........... 11,358,388 513 |.. BV O 1.010 |..... 1.017 [MON... | .coccceeeees 5,494 12/30/2021. | 07/15/2038.
55316P  AA 5 [MKT 2020-525M A.........covomivriricririnriniicsniseiienissesnssessissssesenssneens | avveene | oo [ evervend | TA i | s 46,349,170 |...102.451 | ............46,102,950 | ............45,000,000 | ........... 46,119,398 | ..o | e (127,986) B 2.6% ... 2.357 |MON... 10/29/2020. | 02/12/2040.
590027 AA 6 |MHP 2020-HILL A ..22,632,811 22,632,573 20,093 | .ovcverieeenieins | e | 20 1.260 | i 1.266 |MON... 08/13/2020. | 08/15/2037.
61763X  BK 1 [MSBAM 2014-C18 300C........cccoonmrumririmririricrieniseciniens 35,260,732 | covveerveeriienin | s (92,347) | .ovvorvvrerrinns | cervireneirnneineenns [ e 4490 | L 4.230 |MON... 05/13/2020. | 08/15/2031.
61763X  BM 7 |MSBAM 2014-C18 300D...........ccvereeereeireresneeisssesesesesesesesssesesseseseenenens | oeeees 26,080,422 (357, 727) | e | e [ 05279 | 3.519 |MON... | ....... 113,645 | ..... 1,161,380 | 04/30/2021. | 08/15/2031.
682360 AA 9 |OBP 2019-0BP A......ccooomiviireiinreiinneinneiieneisnsneessnsessnnessssssssnssssnssssnnness | evoneee | oo | coneereeendh | TA i | 100, 126,134,517 1 ...101.535 | .........121,626,746 | .........119,788,000 | ......... 125,205,813 | ..o (664,890) | ..o | e [ 202,516 | 1.877 |[MON... | ........ 251,195 | ..... 3,014,345 | 10/29/2020. | 09/15/2054.
682413 AC 3 |ONP 2021-PARK B........ovvrrerirrirnnrisnneisnneissnsssssssssssssssssssssssssssssssssenes | evinene | oo | conneeenendh | TA i | 2000002..33,000,000 |...... 33,002,401 2,401 | e [ | 0 1.060 [ 1.055 | MON... 279,898 |02/10/2021. | 03/15/2036.
68241F AB 8 |OLCMT 2004-C3 A2 ..107.192 6,494,198 (194,292) | oo e | 5724 | 1.096 |MON... ..252,015 | 04/30/2021. | 10/15/2030.
68241F  AC 6 |OLCMT 2004-C3 B.......ccvormerermerirneessseesssesssssssssssssssssssasesssssssssasssssssssnns | coeeees ...107.192 7,056,480 (205,239) | ..o | e [ 25724 L 0.925 |MON... 252,174 | 04/30/2021. | 10/15/2030.
68241F  AD 4 |OLCMT 2004-C3 C.....cooomvvirriemreiirreeeeseiiesesiesesssesesssesessssssssssssssssssenes | coeeees ...107.192 7,056,432 (205,287 | ..o | cerveveriiseniienens [ 2D 724 L 0.924 |MON... 252,174 | 04/30/2021. | 10/15/2030.
68241F  AE 2 |OLCMT 2004-C3 D.......ccovrvverriereiisceiiseiissssisesissssssssssssssssssssssssssenss | s ...107.192 . 2,715,165 A(T7,803) | o | e [ 5724 L 0.986 [MON...| ...........8,348 | ......... 96,990 | 04/30/2021. | 10/15/2030.
68245H  AJ 3 |OMPT 2017-TMKT E..ovvontiiierieeiseesssise s ssesssesssssssans | sreeens 16,032,344 | ...100.009 15,653,000 | ........... 15,908,012 (121,096) | ..o | e [ 4142 | 3.312 [MON... 639,270 | 04/20/2021. | 02/10/2032.
74824D AL 4 |QCMT 2013-QCA D ..12,762,695 12,500,000 | .. 112,341,250 A7,865) | ..o | e | 34T4 | 3.114 | MON... 440,307 |07/02/2019. | 01/11/2037.
78449R AN 5 | SLG 2021-OVA F....coomiiiiiieiiseeiieseeiseeiie e | aeevens 71,868,397 . 78,500,000 | ........... 72,146,850 L2T8A453 | e | s |0 2.851 [ 3.883 [MON... 1,102,236 | 06/29/2021. | 07/15/2041.
85236W  CE 4 |SREIT 2021-MFP2 A........ccooooiimiiinmiiisniiissiiissiissssissssi s | aneeees 67,721,540 |..... 99.628 | ..o 67,727,114 | ............67,980,000 67,727,618 6,077 | oo | | 200.0.922 | 1.130 | MON... L 11/24/2021. | 11/15/2036.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ........uuurrsrriusririerssersisrissrsseresssessensssessersensensssesns | sesae 2,510,878,188 XXX | 2,479,401,834 | .......2,463,655,087 | ...... 2,492,468,862 | ............ 364,115 | ... (9,830,047) XXX XXX | ... 5,525,749 | ....58,389,828 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
03066E AB 0 |AMCAR 2020-2 A2A...........coommvrerrinreeinnerirsnesieneeissenisssnissnssssssssssesnnse | cvneene | oo | cenveveeend | TAFE i | i 2,228,398 |...100.027 | ............. 2,229,084 | ..ocoovvvnene. 2,228,483 2228475 | oo [ e 43 | s | e [ 202.0.600 | L 0.605 [MON... | ..ccooons 483 | .. 13,371 | 07/14/2020. | 12/18/2023.
030660 AB 9 |AMCAR 2021-3 A2......cooiveririererineieresissisnsnsisessnssssensssssessesssssssssssssssnns | avvnens | oo | eovvernnensdt | TAFE i | v, 21,499,678 |....99.861 | ..........21,470,115 | ........... 21,500,000 21,499,720 | ..ovvevieircriins | e A3 | e [ | 200410 | 0.412 |MON... | ccovvvrrnee 3,183 | o 8,080 | 11/09/2021. | 02/18/2025.
03066P  AC 3 |AMCAR 2020-3 A3..........ccouureeereiiemeieeseieeseesesessesessesessesessesesseseeenees | oeeees ...9,248,751 ..9,250,000 9,249,509 698 | .o [ e | 20530 [ 0.538 [MON... | ....ccccc.. ANA( R~ 49,025 | 11/17/2020. | 06/18/2025.
04016G  BF 4 | ARES 2016-40A A3RR.........covoiiiiiicrieiiiiinsissiesiesisessssisssisssiesesesenns | cnviene ..14,500,000 14,500,000 | ........... 14,500,000 | ..o [ | e [ [ [ 1.613 [JAJO.. 11/10/2021. | 01/15/2029.
05682Q AU 0 |BCC 2017-TABR.....covveeceeeceirereeereiseceireneiienessenesssesssnssssnessenssnennes | evivene | oo | coneeneeed | LO FEuiiiis | s 15,000,000 15,000,000 | ........... 15,006,314 6,314 | oo | e | 2001632 | 1.707 [JAJO.. | ......... 49,625 | ........ 104,717 | 05/06/2021. | 07/20/2030.
08179H  AE 0 |BSP 2017-12A ATR ...oiiiriciccncisneisnsiissnsisnsissnssssnssssnsssssssssnssns | annve | o [ evcvnnnedb | TAFE i | 15,000,000 15,000,000 | ........... 15,002,633 2,633 | oo | e | 1074 [ 1.157 [JAJO.. | .......... 34,897 | .o 10/04/2021. | 10/15/2030.
08180E  BL 7 [BSP 2013-A AZR2........ccirverrrenreensneensenennessnnnsensnesnnessnnsssnssssnnssss | coneeee | oo | eeneevneedt | 1.0 FEuviiiais | i 30,000,000 |....99.950 | ............29,985,000 | ............ 30,000,000 29,999,461 (539) | covverreriererienns [ e | 1782 [ 1.865 |JAJO.. | ........ 108,375 | ........ 277,193 | 04/20/2021. | 07/20/2029.
12510H  AD 2 | CAUTO 2020-1A Ad.....ooviivviirineieineneiierisssenssississnssssssssssessesssssssssessnnes | wvnvene [ [evervsneendt | TE FEuviiiiis | v 37,882,736 37,889,167 37,878,645 3,140 | oo [ e | 003190 [ 3.221 |MON... | .cocoueee. 53,718 | ... 1,208,664 |01/15/2020. | 02/15/2050.
12549B AY 4 | CIFC 2013-2A ATL2.....cooiiierierineeneniseinenissninsenenssnissnssssssssssssssensns | sevene [ oo | evvnerenndt | TAFE s | s 30,000,000 30,000,000 30,014,554 | oo [ v 14,854 | oo | e [ 1134 1.198 |JAJO.. | .......... 70,868 | ........ 176,209 | 04/13/2021. | 10/18/2030.
12549B  BA 5 |CIFC 2013-2A A2L2........coomivrirrinrrisnrisnrinssissnnisnssnissssissssissssssnnnens | evneee | oo | coneenerendh | 1O B | v, 10,000,000 10,000,000 | ...ccveueee 10,005,182 5,182 | oo [ e | 1.634 [ 1.704 [JAJO.. | .......... 34,039 | ... 84,014 | 04/13/2021. | 10/18/2030.
12550Y  AQ 7 |CIFC 2017-2ABR......coveiciciceiirceiercrieceissesisseeissesissesessnssssnnssssesssnes | wveveee | oo | conneneeend | LOFEiiiis | s 50,000,000 . 50,000,000 50,020,809 20,809 | ..o | e | e 1.634 | 1.706 |JAJO.. | ....... 165,695 | ........ 299,265 | 05/05/2021. | 04/20/2030.
13876G  AJ 7 [CANYC 2017-TA AR ..o | criens 100.000 | ..ccvunenes 35,000,000 | ............ 35,000,000 35,011,566 | ...coovvrverirervinns | v 11,566 | ..o e [ 1112 1.203 [JAJO.. | .......... 84,293 | ... 70,244 | 08/03/2021. | 07/15/2030.
14576A  AA 0 | CARM 2020-1A Al ...occiiiicecessecessseisenensenenisnesesnessssnesssnesssnesnnns | eveveee | oo | conneeeecd | TAFE i | cnne..8,906,312 | ... 97.922 8,724,850 ..8,910,000 8,906,811 462 | .o [ [202.010 | 2.025 [MON...| ...........7,960 | ....... 179,087 | 11/18/2020. | 12/15/2050.
165183  BY 9 [CFII2019-TA AT .| anniees ...100.738 2,628,137 | .... ..2,608,883 2,612,188 1,622 [ .o [ [ 0.2.940 | 2.988 [MON... | ..........3,409 | .......... 76,701 | 03/20/2019. | 04/15/2031.
165183  CJ 1 | CFII2020-TA Al eseseesesieneees | creeens 100114 | . 19,754.277 | 19,731,782 | ........... 19,758,699 20,257 | oo | e | 2000870 | 0.922 [MON...| .........7,630 | ........ 169,115 | 05/12/2021. | 08/16/2032.
20267T  AA 0 [CBSLT 2016-A Al ... | v ...101.692 149,163 151,185 (250) | .oververriiriiens [ [2003.320 [ 2.881 |MON... | cocoierieen83 | s 4,952 | 11/08/2016. | 05/25/2040.
20267T AB 8 |CBSLT 2016-A A2 ...101.784 . ..1,677,986 1,679,122 (14N | oo e 002302 | 2299 [MON...| .............536 | ......... 39,061 |04/15/2016. | 05/25/2040.
20267V AA 5 [CBSLT 2017-AGS A1 ...101.306 .1,907,412 ..1,882,822 1,885,028 2,525 | oo [ | 002550 [ 2.579 |MON... 48,012 | 06/02/2017. | 05/25/2041.
20268K AB 6 [CBSLT 2017-BGS A2.......cccvvervrrerierierineesseisersersensensssesssssssssensenses | svvnene | o0 | vneernenndd | TAFE i | irien.3,634,730 | ... 99.423 .3,613,758 ..3,634,730 3,524,054 | ....oovovverniinens | e, 13,379 | v | e [0 0753 | i 2.004 [MON...| ...............380 | .......... 27,652 | 10/19/2017. | 09/25/2042.
23291R AC 4 | DLL 2019-MTB A3.....oiiiiiiiirissisesiesissssisis s sssiisssssssssssies | s 100.258 7,763,241 ..1,743,263 7,736,102 26,609 | ..oovieieriinies | e | 200.2.080 | e 2.611 |MON... | .........4,921 | ....... 161,060 |04/16/2020. | 02/21/2023.
233262 AA 2 | DLLAD 2021-TA AT | v ,202 | ... 99.991 |. 4,297,816 | ... .4,298,202 4,298,214 | ..o | e 12 | e [ e | 0158 [ 0.158 [MON... | ..ccocc0e.227 | oo 2,740 | 07/20/2021. | 08/22/2022.
23342N  AC 2 |DLL2019-MA2 A3.......covvveirrrrriienrinenrinnneissneissnsisnssisnssissesisssssnnesins | eenvns | oo | cvevnenendt | TAFE i | oo 1,334,625 |...100.440 | .............. 1,346,917 | ..cooovvvnaae 1,341,016 1,340,052 2,500 | .o | e |00 2.340 [ 2.689 |MON... | ..ccccccceen959 | e 31,380 | 04/23/2020. | 09/20/2023.
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24704G  AB 9 | DEFT 2020-2 A2.......comiveumieimrieineisnseisssesssssssessssnsssssesssssssisssssssssssenns | sviees 12,269,772 |...100.044 12,271,231 | oo 12,270,972 895 BV IO 0470 |...... 0.480 |MON...| .cccovunee 1,442 | ... 57,675 | 10/06/2020. | 10/24/2022.
252677 AN 1 [SHINE 2021-TA Av..oociiiiieesesessesssssss s | s 52,000,000 52,000,000 52,000,000 B 2.305 |...... 2.316 [MON... 11/10/2021. | 11/20/2051.
25755T AL 4 |DPABS 2019-TA A2.....ooirvirrirrrisnneinensisssinssnssensissssssssssnssssnnnssnnnns | coneene | oo | eevvevnenndh | 2ZA FE it | s 177,243 |...105.251 186,675 178,969 879 | i | e | 20003668 | o 4.592 | JAJO.. 05/05/2021. | 10/25/2049.
25755T AP 5 |DPABS 2021-1A A2ll ..29,850,000 |...102.210 29,850,000 29,850,000 | ..ooovveuerererirerirenns [ e e [ [00n 3151 [ 3.163 | JAJO.. 04/08/2021. | 04/25/2051.
262104  AB 8 | DRIVE 2021-2 A2......ccooorremrrierrinnneernseessnesisssssissensssssisssssssssssssnnns | evoveee | oo | coneeverend | TAFE i | 1 17,480,141 | L 17,480,925 | ........... 17,480,508 367 | e | e [ 200.0.360 | i 0.367 |MON... 08/17/2021. | 05/15/2024.
262108  AB 9 | DRIVE 2021-1 A2.....ccovveurrereeeceinneerennrssnesissesessesssnnsissessssssessnssnnns | evevene | oo | coeneeeed | TAFE i | innve..5,650,057 ... 5,650,178 121 | e | e | 2022.0.360 | oo 0.365 |MON... 04/13/2021. | 12/15/2023.
26245E  AJ 8 |DRSLF 2017-47A ATR......ooviiiirriereiieciisereinsneissseiisnesssssisssesssssinnneees | connene | oo | cenvennennd | TAFE i | 100..20,000,000 ... 20,007,414 TA4 | i [ | 1104 [ 1.179 [JAJO.. 04/15/2021. | 04/15/2028.
26245E AL 3 |DRSLF 2017-47TA A2R.........coooiorvirviiiniiieneiisnessneissnenssnsssnssssnsissnenes | connene | oo | ceneeenn | TAFE L ] 10nil00.33,000,000 ... 33,139,332 2139332 | [ e | 1.394 2.032 [JAJO.. 04/15/2021. | 04/15/2028.
268571 AB 2 |ELFI2018-AA2......... 1,259,649 | ..o | e 0 | e |00 3.430 [ 3.459 |MON... 04/11/2018. | 08/25/2042.
26857L  AA 0 |ELFI2020-A Ao | i . 7,380,453 | ..o [ e (L) | | i [0 1730 | i 1.748 |MON...| ... 06/18/2020. | 08/25/2045.
209374E  AB 2 |EFF 2021-1 A2.....oiiiiiieiicieereieseeesseisesisssi s | s 18,777,120 ........... 18,776,570 | ..o | eervreenieeen 383 [ e | 0000440 | 0.443 [MON... | ... 02/17/2021. | 12/21/2026.
301650  AB 2 |EART 2021-4A A2.....cosivveririieeisnesssssisssssssssssssssssssssssessssssssssssssssssnas | avseens 47,150,000 | ........... 47,148,285 e | e [ 200,400 | L 0.409 [MON...| ... 11/10/2021. | 04/15/2024.
40438P  AD 4 |HPEFS 2020-2A B........oovvoireeireiieceiieseisereiiseseissseiseseeeseieseisessienees | ceevens 12,331,000 | ........... 12,393,681 (8,607) [ ..eouvverreriereies | werereriereiireneinens | 001,200 | 0.599 [MON...| ... 11/17/2021. | 07/22/2030.
46591H AU 4 |CACLN 2020-2 B ..9,613,935 9,613,935 | ..o [ | | e [ 200,840 | L 0.841 [MON... 11/17/2020. | 02/25/2028.
46591H  BR 0 | CACLN 2021-1 B...ouiorierieiiieieereeise st issssssssessssssssins | aesenns 14,743,667 | ........... 14,743,667 ceveevrnennnnnnnns | e |20 0.875 | L 0.877 [MON...| ... 03/16/2021. | 09/25/2028.
48128U  2M 0 | CACLN 2021-2 B...o.ooveereieiiniiiesiiesiss s sssssssssesssssssssnsns | svsiens 21,499,668 (2) | cvvrererneenrriennis | e | 0000889 | i 0.891 [MON... 07/13/2021. | 12/26/2028.
B501M7TW  AC 8 |KCOT 2020-TA AB........oiireiieriiiereieseseiseseiseseiesssssssssssisesssssesseeennes | arevies 28 811,434 ...100.858 28,813,850 1,492 | v | e [ 2001960 | i 1.973 | MON... 04/24/2020. | 03/15/2024.
50184K  BL 1 [LCMABAARS......iiiiriirsscsse s | s 30,000,000 |...100.000 30,000,000 | ..vevirieiriiinniins [ e | | e || 1.081 | JAJO.. 11/29/2021. | 07/19/2027.
56578J AL 6 |MCLO 2017-10A ATAR .....oooiiiiiiiieceieeceiiecesiecesiesessesesesesessesesesesesens | i 35,000,000 |...100.000 35,000,000 | ..cveourveerrireniins [ e | e | e | e | e 1.211 | FMAN. 12/07/2021. | 11/15/2029.
60700M  AB 4 | MMAF 2020-A A2.......cooorirririririerisessissssessssessssssssesssssssssessssessssssnss | avins 13,230,858 |...100.017 | ...........13,234,338 | ...........13,232,088 | ........... 13,231,601 382 | oo | e | 0000740 | 0.746 | MON... 06/05/2020. | 04/09/2024.
62432L AL 5 |MVEW 2017-2A AR......ooiiiiiieiiereiieceieceiieseiesesesessesessesesensssessisenees | o 35,000,000 |...100.026 35,011,532 | coouvveererierineins | e 11,882 | s | e [ 1144 | 1.242 |JAJO.. 07/29/2021.| 01/16/2031.
64131Q  AJ 9 |NEUB 2017-26A AR.....oovvimriiiiiiriintieiie i ssssssssiassieens | cvveene 22,925,000 22,927,282 2,282 | oo | e | 01065 [ i 1.129 [JAJO.. 10/22/2021. | 10/18/2030.
671026  AA 0 | OSD 2021-23A A. ..o | e 19,990,000 |...100.000 | ............20,000,000 | ............20,000,000 | ........... 19,990,000 e | e [ 20002008 | L 2.005 [JAJO.. 12/01/2021. | 04/17/2031.
B7571A  AA 3 [OCTL 2021-TA A..ooiiicsrnesssnss s | s 14,150,208 14,151,511 | ......eec 14,145,796 (A2 | e v | 2022.0.930 | 0.966 [MON...| ............ 4,021 | oo 82,256 | 04/27/2021. | 03/22/2027.
67590E  BJ 2 [OCT152013-TABRR ... | e 11,000,000 |.....99.950 | ...........10,994,500 | ............ 11,000,000 | ........... 11,035,498 35,498 | ..o | e | 201625 | i 2.366 [JAJO.. | ........36,748 | .......... 41,217 | 07/20/2021. | 07/19/2030.
69335P DT 9 [PFSFC 2020-E A......ooooiiciiriiiisieesiseinsissisesiesiesesssssssissniens | v 34,498,222 978 | s | cerrireeeiiensinnnnns [0 1.000 | i 1.005 [MON... | .........15,333 | ........ 345,000 | 08/04/2020. | 10/15/2025.
783897  AB 7 | SCFET 2021-TA A2....ieruiireieiieriesiseesesise st isssssessesssnsenns | sesvene 3,985,202 (354) | covveeeerereiienns [ e | 0420 | 0409 [MON... | o512 | s 4,185 |09/23/2021. | 08/20/2026.
78469P  AC 8 [SOFI2016-AB....ccovvriririiersireieinsieesisssies e sessssessssssssensnses | enene ...100.399 2,808,224 (3,595) | cvooverrirriiiris | e | 0003570 | i 4.009 |MON... | .cccoeee.. 1,710 | .o 102,610 |05/15/2020. | 01/26/2038.
78470N  AC 0 [SOFI 2015-D Bu..ovcveevieriiciieeieic s ssssssessssssssssssssssssssenns | enins ...100.340 2,559,659 (1,367) [ oo | e | 20003.590 | e 3.768 |MON... | ........1,544 | ... 92,633 | 05/15/2020. | 10/25/2037.
80285V  AD 1 [SDART 2021-4 B.....ccvvorrerierieeineinsissiisesssisssssssssssssssssssssssssssssssssssnnss. | aveens | o0 | cvevvsnnedh | 1.C FEuvviiins | 100000....27,996,884 | ..... 27,997,136 253 | e | e [ 2000.0.880 | i 0.887 |MON... | ........10,951 | .......... 32,853 | 10/19/2021. | 06/15/2026.
80285W  AD 9 | SDART 20203 A3.......couivmrirerereereesssssessessesesseesssesssessesssesssesesssessssssens | revens ...100.018 6,308,422 483 | .o [ 200520 | 0.529 [MON...| ..........1,458 | ......... 32,804 |09/15/2020. | 07/15/2024.
80285W  AE 7 | SDART 2020-3 B....ccooovormrrirrriiriiensiesiisssisssissssssssssssssssssssssssennns | aeevens ...100.062 31,998,820 4,397 | i | e | 200690 | e 0.704 |MON... | .........9,813 | ........ 220,800 |09/15/2020. | 03/17/2025.
80286N  AB 2 | SDART 2021-1 A2A........oiiviireiincriinneiecnesnneienneisnesisnssissssssssssnesnns | eenvns | oo [ e | TAFE i | 1i..3,045,331 | ... 3,045,406 | ......oovveerniienis [ e 75 | oo | cervvenecrenicnnnens [ 200.0.290 | Lo 0.295 [MON... | ..o 393 | oo 7,311 | 02/09/2021. | 11/15/2023.
80287E  AB 1 [SDART 2021-3 A2.....ccosvruurrrrrreinrriinnreinnssssnsesnsssssssssssssssssssssnssesnnnsens | coneene | oo | eevvevnenndt | TAFE i | 100000 13,430,323 [.....99.969 | ............ 13,427,015 | ........... 13,431,179 | ........... 13,430,729 405 | oo [ e 0000290 [ 0.300 [MON... | oo 1,731 | 15,580 | 07/14/2021. | 05/15/2024.
83390U  AF 4 | SOFI12020-C AFX.......ooiireeireeirceiinesiesesissesesesessssesssesessesessesessssesenss | areeens ...100.659 5,861,517 (3,052) [ ..ooovvereriereies | e | 0001950 | i 1.927 |MON... | ..........5,076 | ........ 114,205 | 05/27/2020. | 02/15/2046.
863162 AA 1 |STRAS2021-1AA ...100.000 35,000,000 | .evevmrrerrrirnniens [ e | v | e | 0002062 | 2.062 [JAJO.. 11/15/2021. | 12/29/2029.
87342R  AC 8 |BELL 2016-TA A23.....c.voomreermerereeesseeessessssnssssesssssssssessssssssssssssnsssnns | aveeens ...104.335 5,025,061 | ..o | e (40,464) | ..o | e [ 8970 | 2498 [FMAN. | .......... 24159 | ... 241,589 | 10/09/2019. | 05/25/2046.
88161K  AA 3 | TESLA2021-B Al...ciiiciieceiiereisecseneinsseisessiseneessnssnesssssnssssnsinns | cvenene | oo | cenvennenndt | TAFE i | 03,068,913 [ ... 99.986 .3,068,483 3,088,913 | .o [ | | e [ 2000120 | 0.127 |MON... | o123 | 912 | 09/14/2021. | 09/20/2022.
88167H  AB 2 | TESLA 2020-A A2.......ovvoeeoreeeieessisssiessssssssssss s sssssssssssssesses | oenins 100.020 5,622,393 5,620,920 ()| o [ e | 20550 [ 0.555 [MON... | ............945 | ......... 30,916 | 07/30/2020. | 05/22/2023.
92290B  AD 3 |VZOT 2020-B C.....ccovvvverrriierrirnrrinsreisnneissssinnseinsseesssessssssssssssssinnns | cveeeee | oo | eevvevnenndt | 1 FEviiiii | iii.23,494,569 | ... 99.435 | ............ 23,367,225 23,496,794 1,609 | .o | e [ 2022.0.830 | L 0.838 |MON... | ...........5,960 | ........ 195,050 | 08/04/2020. | 02/20/2025.
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Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

0 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
92348A AA 3 |VZOT 2019-CA1A..... ...100.686 ..22,874,138 22,718,291 22,717,969 | ...ovvvvvrvcrverincn [ rvriienieenen 580 [ s e [ 001,940 [ 1.951 [MON... | .........13,467 | ........ 440,734 | 10/01/2019. | 04/22/2024.
92348T AD 6 |VZOT 2020-AC ...101.193 4,996,803 .14,820,000 14,818,790 MON... .305,291 | 01/21/2020. | 07/22/2024.
92558E  AJ 1 [VIBR2017-BA AR.....coooviiiiiiririnricciinsiceissnissisesisssienisssssessississsennns | aeeens | | vsreennd | TAFE i | 1000000...19,639,698 | ..... 99.885 .19,617,112 .19,639,698 ...19,648,833 MJSD. 05/17/2021. | 06/20/2029.
92868K  AB 9 [VALET 2021-1 A2.....ccvoerverreeriersesessisssesssssssssssssssssssssssssssssssssssnssnsss. | sveenns | oo | cversesnndt | TAFE i | 00000....23,998,008 | ..... 99.961 ..23,990,640 .24,000,000 23,998,116 MON... 12/07/2021. | 10/21/2024.
92916M AG 6 |VOYA2017-1AAZR... .30,000,000 30,014,775 JAJO.. 04/30/2021. | 04/17/2030.
96042P AD 4 |WLAKE 2020-2A B .20,107,000 20,188,442 MON... 11/18/2021. | 07/15/2025.
96043  AE 5 |WLAKE 2021-3A A3......ciiiiiiriiinisssiesssnsssesi s 45,000,000 | ........... 44,999,272 | oo MON... 11/10/2021. | 06/16/2025.
96328D BM 5 |WHLS 2019-1A A2 1,136,791 MON... | . 06/18/2019. | 05/22/2028.
963280 BT 0 |WHLS 2020-1A A2........oiiviriiiiirierieieneeiesesiesesisess s 9,328,808 MON... 09/11/2020. | 08/20/2029.
96328D BX 1 |WHLS2021-1AA............. 27,208,849 2,277 | oo [ e | 20384 [ 0.382 [MON... 04/26/2021. | 08/20/2029.
97314C  AC 4 |WINDR 2013-2A BR2......coovverrrerreinnreenneennesinnneensessssnsssnsessssnsssssessnnns | avvee | oo | eevvsenenidt | 1.C FEviiiii | 10000...10,000,000 | .....99.950 | ..............9,995,000 | ............10,000,000 | .......... 10,003,602 3,602 | oo | e | e 1703 [ 1.778 |JAJO.. 07/20/2021. | 10/18/2030.
974153 AB 4 |WSTOP 2020-TA A2.......ooovveerrriesrriissercssssrissssrisssssssssssssssssssssssssssssssenns | eevnne | oo | conseriessd | 2B FEuviiinns | v 11,940,000 |....99.845 | ..........11,921,493 | ............11,940,000 | ........... 11,940,000 | ..o | o | s | | 002841 o 2.851 |MJSD. 10/09/2020. | 12/05/2050.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...............c.cccoecvveeeeerccerercceeeeeereecceeneeceeenn | .. 1,276,430,640 | XXX | .......1,276,907,278 | ....... 1,276,197,692 | ...... 1,276,566,435 | .......ccoceeeeeean0 | o 287,464 | ... XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cccocooiimriisniiciiniiciinicisniisnienn: 5,935,632,490 XXX | e 5,937,194,008 5,867,422,357 | ...... 5,908,018,132 ...(15,125,328) | .... XXX XXX |....22,966,412 |..122,114,751 XXX XXX
Totals
7699999. Total - ISSUEr OBlIGAtIONS. .......oveirrieiciiisciis s | s 5,517,477,876 XXX | e 5,526,441,314 5,462,377,750 | ...... 5,502,509,822 | ........(1,137,500) | ...... (9,115,159) | ... XXX XXX |....24,821,678 | ....80,663,790 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUNMHIES. .. ... v.eruurererririsssis it snssnntes | cesseeeas 111,409,015 XXX | 114,552,981 | ........114,471,445 | ........ 113,648,622 | ..................(556) | .......... 163,717 XXX XXX [ s 77,950 | ..... 1,174,984 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 2,696,037,724 XXX | e 2,624,809,021 | ....... 2,463,655,087 | ...... 2,632,726,839 ....(29,008,165) XXX XXX | .o 7,367,539 | ....82,720,225 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNMHIES............c..erveverereeiesecviiees e siesssseseesssssse s ssassss s nsesssssnsnns | eveees 1,276,430,640 XXX | 1,276,907,278 | ...... 1,276,197,692 | ...... 1,276,566,435 | .....coccoonieeen0 | il 287,464 | ... XXX XXX | . 1,528,734 | ..... 8,606,830 XXX XXX
8399999,  Grand Total = BONGS.........cvureririierirriieieiseieiess sttt | sbines 9,601,355,255 XXX ] e 9,542,710,594 9,316,701,974 | ...... 9,525,451,718 ...(37,672,143) ] .... XXX XXX ]....33,795,901 |..173,165,829 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A L 6,597,883,780 1B . ..57,799,165 .232,898,115 1D ...317,026,440 1E ....119,095,086 1F 262,522,499 1G ..182,705,442
1B. 2A .345,712,690 2B .. 453,247,548 411,318,054
1C. 3A .......52,535,858 3B ......180,328,575 ...86,478,141
1D. 4A ........141,564,115 4B .. ]
1E. 5A . 5B .. .0
1F. 6
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but | Received | Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
902613 AD 0 ‘ UBS GROUP AG . | D |30,000,000.000 1.00 29,634,000 29,634,000 30,000,000 (366,000) (366,000) 2CFE.... 02/01/2021.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 29,634,000 29,634,000 30,000,000 (366,000) 0 0 (366,000) 0 XXX XXX
Industrial and Miscell (Unaffiliated) Redeemable Preferred
247131 30 3 |DELPHIFINANCIAL GROUP .| -...500,000.000 25.00 6,100,000 .12,000,000 6,100,000 425,162 0 05/30/2007.
29250N AS 4 |ENBRIDGE INC 15,000,000.000 | ....cccovenne 1.00 [ oo | v 15,000,000 15,792,750 | ............ 15,000,000 380,417 825,000 0 07/10/2017.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 21,100,000 XXX 27,792,750 21,100,000 380,417 |...... 1,250,162 0 0 0 0 0 0 XXX
8999999. Total - Preferred Stocks. 50,734,000 XXX 57,426,750 51,100,000 ..894,480 906,412 | .0 | e (366,000) 0 0 (366,000) 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA e 0 1= 0 1C e 0 1D e 0 1E 0 TF e 0 LT 0
1B. 2A ! 0 2B 6,100,000 2C ...44,634,000
1C. BA ! 0 3B s 0 3C 0
1D. AA e 0 4B 0 AC e 0
1E. BA ! 0 BB s 0 5C 0
1F. B e 0




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

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

cl3a

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./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [ATETINC....iiieiciereerese s | ceneiens [ 91,110.000 | oo 2,241,306 | ...... 24600 | ... 2,241,306 1,336,770 189,509 | oo | e (LA VL) N O IR (379,018) | covvvvorieris 06/15/2018. | .....ccvvvvrnnes
00287Y 10 9 [ABBVIE INC.....cootiviirireiieeeieeiisiei st | s [ 88,833.000 12,027,988 |..... 135.400 12,027,988 4,318,319 461,932 2,509,532 ...2,509,532 .... | 05/11/2020.
00507V 10 9 |[ACTIVISION BLIZZARD INC........ovrviiriiiriiiiriiisriissiissseisseissssssssssssssssssssssssssssnnes | s [ 34,800.000 | ....cooevnene. 2,315,244 | ... 66.530 | .....oooeuuce 2,315,244 1,527,180 16,356 | ..vvvoeeeicriiecciis | i (915,936) ...(915,936) ... | 06/19/2017.
00724F 10 1 JADOBE INC.....coooiiiciiiiciisisicieci s sssesines | coviiens v | e 25,700.000 14,573,442 | ..... 567.060 14,573,442 835,638 | ... [ e | e ...1,720,358 ... | 02/05/2010.
00751Y 10 6 |ADVANCE AUTO PARTS.......ooiiiimreiierieseiienesiesesissessesesssesessesessssessessssesesssnesns | ceeeees [ I 3,200.000 | ... 767,616 |..... 239.880 | ... 767,616 | ..ccoovvvens 162,421 3,200 8,000 |....... 263,584 .| 06/24/2010.
00773T 10 1 [ADVANSIXINC.....oooiiiiiiieiiseiiissesise i | cevioes O 384.000 | ..ooovrverreiinnns 18,144 | ...... 47.250 | oo 18,144 2,254 A8 | e | s 10,468 | ..oooovverriiens | e 10,468 10/03/2016.
007903 10 7 |ADVANCED MICRO DEVICES...........ccoooiiiriiimiiiniienisseseseissssssssssssessssssessssens | coviins Y 102,600.000 14,764,140 | ..... 143.900 14,764,140 4,760,285 4,952,664 ...4,952,664 ... | 10/07/2021.
00846U 10 1 |AGILENT TECHNOLOGIES INC.........cooviiiiiiiiiiiiissisnienienineississiesienssesnsisssins | oneiens [V 4,500.000 718,425 | ... 159.650 718,425 | ..ccovann 64,733 3,492 ....185,220 185,220 ... | 09/28/2004.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC I I [ 19,900.000 ...6,054,774 | ... 304.260 ..6,054774 | .............. 1,018,398 | .............. 29,850 | ..o 116,216 | oo | e 617,696 ... | 06/24/2010.
00971T 10 1 | AKAMAI TECHNOLOGIES.......cirieimrieirierneeesneeesneesssessssessssesssssssssssssssssssssssesssssnes | cevsnees [V I 8,100.000 948,024 | ..... 117.040 948,024 ...319,049 97,605 . <o | 121712012.
017175 10 0 |ALLEGHANY CORP.......ooiiiiiriiirisniisssissiisssesssisssisssss s sesssnssennns | covins [ I 1,484.000 990,704 |..... 667.590 990,704 ...387,856 94,828 ...94,828 .| 03/06/2012.
020002 10 1 |ALLSTATE CORP 3,900.000 ,635,335 |..... 117.650 635,335 | .. 412,741 | .. 41,283 107,308 ..107,308 06/24/2010.
02005N 10 0 |ALLY FINANCIAL INC [ 25,800.000 ..1,228,338 | ...... 47.610 ...1,228,338 ...505,383 22,704 | ... ....308,310 ..308,310 ... | 06/23/2020.
02079K 10 7 [ALPHABET Ci..oouvoiieieiiceiiceii s | coeeens O 17,828.000 ..2,893.590 51,586,923 5,541,703 | oo | s [ e | e 20,354,406 20,354,406 ... | 04/03/2014.
02079K 30 5 [ALPHABET A....oiiiiiirieciescssnsssss s | oo [P I 6,500.000 ..2,897.040 18,830,760 2,547,073 | oo s [ e | s 7,438,600 ... | 06/25/2013.
02208R 10 6 |ALTRA INDUSTRIAL MOTION CORP.........cooooiiviiriiirmiiireiieseeissenissesissssissssssssseenes | ceveeis | oee | eeevens 1,654.000 | ....................85,297 | ... 51.570 ...85,297 9,097 131 .| 09/26/2018.
022098 10 3 |ALTRIA GROUP INC .130,700.000 ,193,873 | ...... 47.390 ,193,873 | .. 13,092,991 117,630 .835,173 06/08/2011.
023135 10 6 |AMAZON.COM INC I 12,900.000 43,012,986 |..3,334.340 43,012,986 2,014,510 . <. | 1217/2012.
023608 10 2 | AMEREN CORPORATION.......oiiivirrireriiieirerisisisessssssssssessssssssessssssesessesssssessesssssns | onssne R 11,900.000 ..1,059,219 | ...... 89.010 ..1,059,219 ...294,109 26,180 |....... ....130, ..130,305 ... | 02/05/2010. ...
02376R 10 2 | AMERICAN AIRLINES GROUP INC.........coovueriiiriiiireiiieriiiereiseseiseseiseseissseeseseisnnees | cevevens O 48,800.000 | ..................876,448 | ... 17.960 876,448 1,015,430 | oo [ e | s 138,982) ... [ 10/07/2021. | ...
025537 10 1 |AMERICAN ELECTRIC POWER........ccovviimriinriiisnsiinsisnsisssisnsissssssssssssssssssssssnss | sovenns [ eon | oo 21,500.000 | ...............1,912,855 | ...... 88.970 ...1,912,855 ...934,968 64,500 .| 1211712012
025816 10 9 |AMERICAN EXPRESS CO.... 6,300.000 | ...............1,030,680 |..... 163.600 ,030,680 ...630,899 10,836 06/23/2020.
025932 10 4 |AMERICAN FINANCIAL GROUP INC [ 72,700.000 | ...............9,983,164 |..... 137.320 2,447,795 2,039,962 ... | 03/17/2011.
03027X 10 0 |AMERICAN TOWER CORP.........coociiiimiiiiieieeseiieceiiesesiesesiesesiesesssesessesesseseseessnens. | oeeens [ 12,700.000 | ...............3,714,750 |..... 292.500 | ..o 3,714,750 | o 183,642 17,652 63,881 ... | 09/28/2004.
03076C 10 6 |AMERIPRISE FINANCIAL INC......oviiiriiiiiiiieierisisiesisisssssiensssssesessssisssessssssssensns | covnsene [ 3,500.000 ..1,055,810 |..... 301.660 ..132,982 15,505 ... | 06/24/2010.
031100 10 0 |AMETEKINC......oooiiiiieiieceiieceiieceiieceiiesesiesessesessesessesessessssesssssesesssesssssenssssssssenns | eovnene [ eon | e 13,050.000 1,918,872 |..... 147.040 1,918,872 ...239,489 10,440 .| 06/24/2010.
031162 10 0 |AMGEN INC......coorvvrvrirrirrrrrririririnne 2,000.000 111,698,440 |..... 224.970 .11,698,440 2,878,151 366,080 . 03/15/2011.
032095 10 1 |AMPHENOL CORP CLASS A [ 22,400.000 | ..o 1,959,104 | ..... 87.460 | ....cooccceee. 1,959,104 | ...ccooovn. 231377 | e 4,480 | ..o , 494, .494, ... | 03/05/2021.
032654 10 5 |ANALOG DEVICES INC......coovvviiiiireriiiniesisississsiessssssiesssssssesessssssssesssesssssssssessessssses | onssee O 36,879.000 1,336,507 ... | 08/27/2021.
036752 10 3 |ANTHEM INC ..o | cevines [ 20,200.000 1,040,401 ... | 12/01/2004.
037833 10 0 |APPLE COMPUTER INC.......ccostiiiiimiiiiiininniiesie e esesssisssissienes | ceviens wor | .....893,200.000 10,687,809 .| 12/18/2013.
03784Y 20 0 |APPLE HOSPITALITY REIT INC . wor | -....148,300.000 1,391,529 03/25/2020.
038222 10 5 |APPLIED MATERIALS INC........oiiiiiiiiniinriiciisnisc e | coviens [V 7,000.000 ...323,078 ... | 09/26/2017.
039483 10 2 | ARCHER-DANIELS-MIDLAND CO.......cooiriimiiieriieriseeissesessesssssesssessesssnesisnesnnes | coveens [ 66,165.000 . . 1,403,085 ... | 12121/2011.
039653 10 0 |ARCOSAINC........oirirrirriscsins s | coveins [V 7,333.000 | .... 386,449 | ...... 52.700 386,449 | ..o 91,005 1,467 (16,353) | .... ... | 11/01/2018.
044186 10 4 |ASHLAND GLOBAL HLGS INC.........oooiieiieiiceiieneiieneieeceseesesissesssesessesessenessensssnns | coveees [ 11,300.000 | .....ccoceene. 1,216,558 |..... 107.660 ...1,216,558 ...332,283 13,278 ...321,598 ... | 06/23/2011.
045487 10 5 |ASSOCIATED BANC-CORP. I I o 10,400.000 234,936 22590 | .... 234,936 ...132,838 7,904 |.... 57,616 .| 06/24/2010. | ...
04621X 10 8 |ASSURANT INC......oiviieiimeiiceiiesesieseseesessesessesesses s | ceeeees [ R 4,500.000 | ..o 701,370 |..... 155.860 | ..oooovvrernns 701,370 ...161,760 11,970 | ....... 88,380 06/24/2010. | ..o
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

XA

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./AC.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
052769 10 6 |AUTODESK INC......civiiiieriiiieiieneiinssiississsssssssssss s sssssssssssssnssinns. | covins [ 10,000.000 | ....covvvnee 2,811,900 |..... 281.190 | oo 2,811,900 L3484 | s [ | s . (PZ3IR510[0) N R IR (P2 1010) 1211712012, oo
053015 10 3 |AUTOMATIC DATAPROCESSING.........ccocoomviimeiiiriiieneiesiessesssssssesssssssssssnenes. | covins [ I 5,600.000 | .....ccccenene. 1,380,848 |..... 246.580 | ............... 1,380,848 | ...ccooooen. 199,852 5,823 20,832 | oo | e 394,128 | . | e 394,128 | ..o 06/24/2010. | ..o
05338G 10 6 |AVALARAINC.......ccomoiirrrrinesssssssss s | coneiees OV 4,700.000 606,817 |..... 129.110 606,817 ...346,887 ..(168,166) | .... ....(168,166) ... | 10/30/2019.
053484 10 1 |AVALONBAY COMMUNITIES INC.......ccoooiiiriiiniiisniiieseissiisesesesesssssssssesssssnnss | covins [ 13,800.000 | ...............3,485,742 | ... 252.590 2,506,629 21,941 87,768 ... | 10/26/2015.
053611 10 9 |AVERY DENNISON CORP.........coovoiiiieiireiiseiiseiiesessesessssessesessssesssessssssessnssins | coviens 6,700.000 | ...............1,451,019 | ... 216.570 ...227,866 17,822 < | 1211712012.
05464C 10 1 |AXON ENTERPRISE INC........cooiimiiiriiiciiiiniissceisseeissseisesissssssesssssssseseseesssesnenes | ceveeens weo | eeerr4,400.000 | ... 690,800 |..... 157.000 | ... 690,800 ..419,294 . ... | 06/23/2020.
05605H 10 0 |BWXTECHNOLOGIES INC........coooiiiiiciiniiciinisiciiesisissississiesie s | v [V 7,450.000 | .ooovviciinnns 356,706 | ...... 47.880 | ..o 356,706 ...118,029 6,258 | ..ooevirenicenieni [ eeeieennnn(92,380) | e | s (92,380) | ..cvvvvvrirriiriiinns 08/02/2010.
060505 10 4 |BANK OF AMERICA CORP.........cocooimiiiimiiieiiiniisnciisssiisssesssissssissssssssssesssssessssens | covens ... | .....525,100.000 23,361,699 | ...... 44.490 23,361,699 4,406,440 409,578 ...7,445918 ... | 12117/2012.
064058 10 0 | THE BANK OF NEW YORK MELLON N [ 28,200.000 1,637,856 | ...... 58.080 | ..ccooovrrinnn 1,637,856 ..712,575 36,660 441,048 .| 1211712012,
075887 10 9 |BECTON DICKINSON & CO.......oovvviiriiriiiiiriinniisnsiesesisssisssissesissssssssssssnssesness | covens [ 15,313.000 | .......ccccee.s 3,850,913 |..... 251.480 | ...oocccvvvne 3,850,913 ...840,305 51,452 ..19,294 ... | 03/17/2015.
084670 70 2 | BERKSHIRE HATHAWAY INC........coooiiiiiiiiriiieseiieseiieceiiesessesessesessessssssessssssnnnes | ceviens I 78,754.000 23,547,446 | ... 299.000 23,547,446 4,758,546 . ,286,756 ... | 11/30/2015.
09062X 10 3 |BIOGEN INC.......ccooooiriiiriiiriiinnisenisssisssesssssssssssnsisssssssssssssssssssessnsesssssnssnns | ovnnene | oo | 000:15,100.000 | ... 3,622,792 | ... 239.920 W T3TA56 | s | e | e (74,594) | .... (74,594) .| 02/05/2010.
09215C 10 5 | BLACKKNIGHT INC.......ooosriirriiriiierriereisneiseseisseinsseissssssssssssssssessssssssssessisnnnes | vonevns | oee | 2000000:3,955.000 | i 327,830 | e 82.890 .39,112 (21,594) .(21,594) ] .. 10/02/2017.
097023 10 5 |BOEING CO...ccvvrviiiircccrisneissessesseisssssssssssssssssssssssssnssssssssssssssssssssssssnss | soenne | eon | 200000.6,600.000 | ovviecen 1,328,712 | 201.320 LAAB8B8 | ... [ | s (84,084) | .... ... | 06/24/2010.
09857L 10 8 |BOOKING HOLDINGS INC ..2,399.230 1,673,291 | oo [ e | oo ... | 06/25/2013.
100557 10 7 [BOSTON BEER COMPANY INC A.......ccovviiriiiniiineiisseiisseissscsssssssssssssssssssssssens | s v | 000 700,000 | oo 353,570 | 505.100 ...377,588 ... | 06/23/2020.
101121 10 1 |BOSTON PROPERTIES INC........ooriiimieiiieiireeiesesiesesiesesisssssssseseesessesessesessesesenss | wovenens | oo | oereee 16,100.000 | ...............1,854,398 | ... 115180 | ..............1,854,398 | ....cccocccccs 1,582,386 | ..o 15,777 | o 63,112 .| 06/08/2011.
101137 10 7 |BOSTON SCIENTIFIC CORP........ccccoomvvirriiirriiisniii, 7,100.000 1,072,728 09/29/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO..........ccccooeuucc. O 59,600.000 1,615,021 116,816 ... | 06/08/2011.
111200 10 5 |BRIXMOR PROPERTY GROUP INC.....c.vviiiriririiieinniieierisiesssisissnsssssssssssssessssssens | onnenee | e 66,900.000 ...764,399 57,534 ... | 03/25/2020.
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS.........coiuiriiirreiirreeieseeisesiseesseseseeseseesesenas | cenevens I 12,000.000 | ..............2,193,840 |.....182.820 | ...............2,193,840 | ...cc.cccrecrnen. 233,450 7,680 28,380 .| 06/24/2010.
11135F 10 1 |BROADCOM INC.......oriiiriinicnniissississssssssssssssssssssssssssssssssssssssssssssnns | conssees | oen | sovees 14,500.000 ..459,517 216,050 04/05/2018.
115236 10 1 |BROWN & BROWN INC.... 0,000.000 ..90,607 3,800 03/26/2008.
115637 20 9 |BROWN FORMAN CORP CLASS B. . [ 33,750.000 ...442,798 64,344 ... | 06/24/2010.
12508E 10 1 | CDK GLOBAL INC.......cooiiiiiiiiiceiieceiieceiiesesieseseesessesessesessesessesess e | ceneeens [ I 1,866.000 | ....coovvrrennn 77,887 | 41740 | e TT,887 | 27,950 1,120 ... | 10/01/2014.
125269 10 0 |CF INDUSTRIES HOLDINGS INC........ccooniiiriiniiiiririnniieissiiessesississeisesisssssssnnies. | voeeens RO 17,500.000 ..227,619 21,000 ... | 06/24/2010.
125523 10 0 [CIGNA CORP........ooiieiiieiceiiceticeiisceeisesi e enesseseseesesns | cvenine | oo | oereee 20,936.000 1,226,767 83,744 449,077 .| 12/21/2018.
12572Q 10 5 |CME GROUP 8,360.000 2,047,721 124,670 ,780,288 |.. 12/17/2012.
126408 10 3 |CSX CORPORATION [ 81,900.000 ...386,795 601,965 ... | 06/29/2021.
126650 10 0 [CVSHEALTH CORP FEOURTIRRIOTN U RO 45,020.000 2,447,409 ...1,569,397 ... | 11/29/2018.
127097 10 3 [COTERRAENERGY INC.......cosioiireiireiieeiiecesieceisesessesessesessessssesessessssessssssssssnees | wonenees [ 55,200.000 ...769,754 150,144 ... | 09/27/2011.
13765N 10 7 | CANNAE HOLDINGS INC OV 4,299.000 | ...cccoeeererer 151,110 | 10035150 | oo 151,110 | 19,912 (39,207) .| 11/20/2017.
14040H 10 5 |CAPITAL ONE FINANCIAL CORP 8,400.000 1,586,863 ,775,616 06/23/2011.
143130 10 2 [CARMAX ..cooviiireeeeesesi e OV I 8,348.000 | ...............1,087,160 |.....130.230 | .....ccc.0..... 1,087,160 | coooorioreiiirnne 85,442 298,608 ... | 09/28/2004.
14448C 10 4 |CARRIER GLOBAL CORP.........ccoooiiiirieriieiiceeiesesisesisesisesessesssssesessssssesessessnenens | coveins [ 28,200.000 240 | ... 1,529,568 | ... 639,209 | ....oooooveneen: 4230 | oo 13,536 ... | 06/23/2020.
149123 10 1 [CATERPILLAR INC....oiiiimiiiriiireiisreiieseiiseis i ssssssssssssssnnies | woenens [T I 7,200.000 | ...............1,488,528 | ..... 206.740 ..419,210 30,816 ... | 12/15/2009.
15135B 10 1 | CENTENE CORP.......ccoooiiiiieiiiceieceiiecesiesesiesesiesesie e esessenenes | ceneiens [ 10,024.000 825,978 | ...... 82.400 825,978 ..517,014 ... | 03/25/2020.
156782 10 4 |CERNER CORP.......ciiiiiiciiiicinsi st | cosnins o 10,000.000 928,700 | ...... 92.870 928,700 | ...coovvveninnae 190,682 2,700 8,800 .| 06/24/2010.
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15687V 10 9 | CERTARAINC ...ttt | cenesins I 38,200.000 | oo 1,085,644 | ... 28420 | .o 1,085,644 1,330,216 | .ooovverrriereiiennes [ e | e . (V2785772 L I IR (244,572) | covveoererieis 10/07/2021. | covoovvvienne
15872M 10 4 | CHAMPIONX CORP.........ooiiiiriiiniiineiieseisseiisesiesesessesesese s | coinees [ I 5,575.000 | .covviirriirnns 112,671 | ...... 20210 | oo 112671 | oo 10,403 | oo [ s [ e 27,373 06/05/2020. | .....oovvverenes
15961R 10 5 | CHARGEPOINT HOLDINGS INC.........covvormriirrircsiriensisssissssssissssissssssssssssssssnnss | coieis I 57,500.000 ..1,095,375 | ...... 19.050 ...1,095,375 1,068,712 | ..o [ e | e 26,663 |.... < | 12122/2021.
16119P 10 8 | CHARTER COMMUNICATIONS INC A.....ccooovmmmriiminiiineiiisiisssiiesssissssissssissssssnssins | coneeens [ I 1,222.000 135,269 | s [ e | e (11,707) | ... ... | 05/18/2016.
166764 10 0 [CHEVRON CORP........coiiiiiiriimreiireiiseiiessiie s | coenens I 32,693.000 2,910,452 173,600 | oo | e 1,075,600 ... | 10/26/2015.
171340 10 2 [CHURCH & DWIGHT INC......ccovviiiiiieiiieiicciieciiseseisessesesessessssessssesesseseseesessenens | s [ 66,000.000 1,260,638 66,660 | ... | e 1,007,820 . ... | 03/15/2011. | ...
171779 30 9 [ CIENA CORPORATION........vveuiiirreiireiiceisesesissesesessesessssessss s sssesesenns | woenees I 33,400.000 2 BT1BAB | s [ e | e | 805,608 | o [ s 805,608 | ....ooouriirriiierii 1212172011 | oo
17275R 10 2 |CISCO SYSTEMS INC.......ooviiriiiiriiiriisseiiessiisssisssissssssesssssssssssssssssssssessssseans | covens wor [ .....314,900.000 6,030,546 462,903 ...5,863,438 ... | 09/26/2017.
189054 10 9 [CLOROX COMPANY ......oiiuiiiiiiiiritiisiiss it | cosenens [V 7,500.000 ...395,250 34,050 |.... ....(206,700) ... | 09/28/2004.
18915M 10 7 |CLOUDFLARE INC A......iiiiiiiiiiseiseeseesesesssssssssssnsssssssssssssssssssnsssnnes | s [ I 5,600.000 LABT 80T | [ | s ... | 12/11/2020.
191216 10 0 [COCA-COLA CO....coomiviiieiieiireeiseeisssei e | coreeees vt [ --...216,400.000 5,877,329 363,552 |....... ... | 06/08/2011.
192446 10 2 |COGNIZANT TECH SOLUTIONS-A........cooiiiiiriinriiinniisseiisseiissssissssessesissesesssseenens | wovenens | s | ceneee 28,000.000 1,021,771 26,880 .| 1211712012
194162 10 3 |COLGATE-PALMOLIVE CO 9,800.000 2,438,671 107,042 .(10,166) 06/08/2011.
20030N 10 1 |COMCAST CORP [ I 43,800.000 ...393,455 42,924 | ... .(90,666) | .... ... | 06/24/2010.
200340 10 7 |COMERICA INC......coooiiiriiiieiieeeiseiiessi e | cevinns O 11,800.000 | ...............1,026,600 | ......87.000 | ...............1,026,600 | .................. 334,853 8,023 32,09 |....... ... | 12/15/2009.
200525 10 3 | COMMERCE BANCSHARES INC........ccoooimmiiimiirniiinsiseiisnsssssssssssssssssssssssnssens | covins [ 68,372.850 1,565,181 68,373 ... | 12/01/2021.
20825C 10 4 | CONOCOPHILLIPS.........ccooeieiireiireiieceiieseiieseiiesesiesessesessesessesesssesssssessssesssssnsinns | oenevns | oee | cevens 18,000.000 | ...............1,299,240 | .....72.180 | ..............1,299,240 | ........ccc.c..... 900,496 | ...coovovernenn. 3,600 | ..cooorvirnne 31,500 .| 06/08/2011.
217204 10 6 |COPARTINC.... 2,400.000 ...198,500 06/24/2010.
22052L 10 4 |CORTEVAINC I 37,706.000 | ... 1,782,740 | ... 47.280 | ... ..1,782,740 ..712,073 20,361 ... | 07/02/2019.
22160K 10 5 [COSTCO WHOLESALE CORP......c.ovviriiiriiiieiieierisisssiesssiesiesisssesssssssissssisssenes | sorenens RO I 29,600.000 16,803,920 |..... 567.700 16,803,920 1,411,698 90,872 ... | 06/24/2010.
22160N 10 9 | COSTAR GROUP INC.......ooiiemriiireiiceiieseiieseiieseiseseiies s | cenevens I 17,000.000 1,343,510 | ...... 79.030 1,343,510 1,228,620 ....(227,766) ... | 06/28/2021.
222795 50 2 |COUSINS PROPERTIES INC [ 19,100.000 769,348 769,348 ...517,568 23,493 .129,498 .| 03/25/2020.
22822V 10 1 |CROWN CASTLE INTL CORP 8,900.000 ,857,786 ,857,786 ..310,677 48,594 ..440,995 02/05/2010.
229663 10 9 |CUBESMART.....c.ccoovviirriinrisneisneisneiis [ 11,500.000 654,465 654,465 | ........cccoeee... 308,189 | ..ccoovvnn: 4944 | ..., 15,640 ..267,950 ... | 06/23/2020.
231021 10 6 |CUMMINS INC.......iviieiiceiieceiieceiieceiiesesiesess s | cevins [ 31,300.000 6,827,782 |..... 218.140 | oo 6,827,782 2,837,248 175,280 ....(280,448) ... | 03/24/2016.
235851 10 2 | DANAHER CORP......octiriiiiieinisisisee st sssntesssssssnsssssens | osssaee | e 64,400.000 21,188,244 | ..... 329.010 21,188,244 1,496,559 13,523 52,164 |.... . ... | 02/05/2010.
244199 10 5 |DEERE & CO.....oiiiiiiiiiiiiieeiiscciiesiisseiessisssissesissssssseessssessssesssessssssssssesenes | covnene [ eon | e 15,500.000 ..5,314,795 | ... 342.890 .5314795 | . 1,348,506 16,275 55,955 | ..o | s 1,144,520 .| 03/15/2011.
247361 70 2 |DELTA AIRLINES INC 3,900.000 324,812 | ... 39.080 ,324,812 ...315,148 (38,307) 06/08/2011.
25179M 10 3 |DEVON ENERGY CORPORATION o 122,203.000 ...5,383,042 | ...... 44,050 ...5,383,042 ...774,859 240,740 | ..o | e 4,608,183 ... | 01/07/2021.
253868 10 3 | DIGITAL REALTY TRUST INC.....cooiiiiiriniiieiinriiississiieiiesisesssississsiessensssssssiens | coviens R 19,400.000 | .....ccceee. 3,431,278 | ... 176.870 | oo 3,431,278 | oo 2,438,099 22,504 89,240 | .o | v 724,784 | ... 724,784 ... | 03/25/2020.
254687 10 6 | DISNEY WALT CO...coomvermceireiiieciiseneisseissesissesesessssssssssssssssssesssssssssssssssssesssesenes | covenee [ 74,249.000 11,500,428 |..... 154.890 11,500,428 2,797,377 FESTTURRTT BN (1,952,008) | .... .(1,952,006) ... | 03/20/2019.
254709 10 8 | DISCOVER FINANCIAL.......cooiviirrriimreiirceiinsesseisesessessssessssssssssssssessssssssssssssnnnes | aovinns o 13,900.000 ...1,606,284 |..... 115.560 | .... ...1,606,284 ...199,915 26,132 | oo | e 347,917 347917 .| 06/24/2010.
25470F 30 2 |DISCOVERY COMMUNICATIONS C 2,524.000 ..286,800 | ...... 22.900 ..286,800 .78,318 (41,204) .(41,204) ] .. 09/18/2008.
25470M 10 9 |DISH NETWORK CORP . [V 5,797.000 | ... 188,055 | ...... 32.440 ...122,067 12/05/2019.
256163 10 6 |DOCUSIGN INC.........oiiiiieirieiiieiisceiicseeiesesissesissesiesessesese s eneseenes | cevees 2,300.000 350,313 |..... 152.310 ...516,057 ... | 12/11/2020.
256746 10 8 |DOLLAR TREE INC......ccoiiiiiiiiiniiiiiiiiieie i ssssssissssesiesssnins. | coviens [ 27,868.000 | ....oocovveeee 3,916,011 |..... 140.520 ..977,278 ....| 07/07/2015.
25746U 10 9 | DOMINION ENERGY INC......ccovviiiriiiriiriiiereiieceeseseieseesssesssssssessssssssssssssssssssenes | coveeens [ 14,512.000 | .... ...1,140,063 | ..... 78.560 | ... ...637,571 36,570 ... | 01/02/2019.
260557 10 3 [DOW INC......ioireiceicecece s nsssnnnnns | coveis [ 37,706.000 | ... ..2,138,684 | ...... 56.720 | ... ...2,138,684 1,178,304 105,577 |.... 46,001 |.... . ... | 04/02/2019. | ...
26441C 20 4 |DUKE ENERGY CORP........cooooiiriiiieiiieeiiesisssissssisssssssssssessssssssssssssssssssesssssesenns | coneeens [ 37,974.000 | oo 3,983,473 |..... 104.900 | ....ccooovennes 3,983,473 2,080,497 148,099 | ..o | e 506,573 | ..o | e 506,573 | ..o 121712012, oo
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26614N 10 2 | DUPONT DE NEMOURS INC......cooivuimmriimrriieriisriinseisesssssssssssssessssesssssssssnssssnns | covevens [ 10,258.000 | ...oovvvrneenne 828,641 | ...... 80.780 | ..oovrrirrnnens 828,641 ...538,806 12,310 | oo | v 99,195 | oo | e 99,195 [ oo 09/01/2017. | oovvers
26884U 10 9 |EPRPROPERTIES.......ccooiiiiiimiiireiineieneieseiesesisssisessssssssssssssssnsssenssssssssnes | coneiens [ 52,500.000 | ....ccoeenene. 2,493,225 | ...... 47490 | ..o 2,493,225 | ............... 1,480,936 13,125 65,625 | ... | i 786,975 03/25/2020. | ..o
278642 10 3 |EBAYINC....oooicececccsss s | i o 70,800.000 | ...............4,708,200 | ...... 66.500 ...678,048 50,976 | .oooovverriiniceni | e 1,150,500 ... | 06/08/2011.
278865 10 0 |ECOLAB INC........coooiiiiciiiriiiseiisesissiisesi s sssssssssssssssssssnssssnenes. | covins [ R 4,574.000 | ...............1,073,015 | ... 234590 | .....occ.... 1,073,015 | oo 210,542 2,333 8,782 83,384 ... | 06/24/2010.
281020 10 7 |EDISON INTERNATIONAL s | e [ 37,800.000 | ...............2,579,850 | ...... 68.250 | ..............2,579,850 | .....cccoo.ece 1,080,737 | cooocvvvad 26,460 | ............. 100,170 ... | 02/05/2010.
28176E 10 8 |EDWARDS LIFESCIENCES CORP...........ccoiiiiimiiiicieinniiserisseeiesssiesesisssesssssesssssnsens | e [ 22,200.000 | ... ...2,876,010 |..... 129.550 | ... ...196,396 ....850,704 .| 06/24/2010.
28414H 10 3 | ELANCO ANIMAL HEALTH INC......oooiriiriiiriiireiieseiiceiissesiessssssssissssisesienssienns | ceveeens I 18,937.000 537,432 28.380 | oo 537,432 CTAAADT | [ | s (43,366) 03/08/2019.
291011 10 4 |EMERSON ELECTRIC CO......oovivviiiriiniinniisseiisssiissssissssisssssssssssssssssssessssesnenes. | covens [ 41,800.000 ...3,886,146 | ..... 92.970 ...3,886,146 1,282,006 84,854 ...526,680 | ... ... | 09/28/2004.
29272W 10 9 [ENERGIZER HOLDINGS INC.......cooiiiiririiniiciiiiiesissississississssssississssssssesssssies | coenens o 17,800.000 ...267,561 21,360 (37,024) | .... ....| 07/01/2015.
29355A 10 7 |ENPHASE ENERGY INC......ccooooiiiiiiiiriiiniiinnisseiisesessiesesisssissssssssessssessssesnens | coenees [ 14,400.000 2,551,437 82,899 ... | 06/28/2021.
294429 10 5 |EQUIFAXINC. ..o | covins I 11,900.000 ..424,237 18,564 | oo | e 1,189,405 ... | 03/15/2011.
29444U 70 0 |EQUINIXING.....cooooimiviiiriiireiersiereiereiins 5,100.000 1,041,872 58,548 |....... .| 11/10/2015.
29476L 10 7 |EQUITY RESIDENTIAL 9,400.000 521,883 5,664 22,654 12/17/2012.
297178 10 5 |ESSEXPROPERTY TRUST INC.......oosvviiriiiimriiinriisneisnsisnsssssssssssssssssssssssssennss | evveinne [ eon | s 13,300.000 2,329,358 27,797 111,022 | ... . ... | 10/26/2015.
30063P 10 5 |EXACT SCIENCES CORP.........coooviiiriiieiireiieseiieseiiesesiesessesessesessesessessssesessessinns | s 7,400.000 575942 | ...... 77.830 575,942 SABTB,083 | e [ e | e | i (404,484) | .... ... | 06/25/2018.
30212P 30 3 |EXPEDIA GROUP INC s | e o] 2en1,848.000 | .. 333,971 |..... 180.720 333,971 | oo 36,351 | oo | e | 89,295 ... | 07/29/2019.
30231G 10 2 | EXXON MOBILE CORP.........ccooomriiirriiieiiceiiesesiesesiesesissssiesssseseseesessessssesssesssnins. | ceneeens o 108,800.000 | ............... 6,657,472 | ...... 61.190 ...6,657,472 5,105,571 379,712 | oo | 2,172,736 .| 06/23/2020.
302491 30 3 |FMC CORP. 8,800.000 967,032 |..... 109.890 ..967,032 | .. 232,402 .(44,352) 06/24/2010.
302941 10 9 |FTICONSULTING INC.....coocoivveiiriiririieiisceiieeeeieseiiecenens [V I 5,100.000 | ...ooooervrirnnee 782,442 | ... 153420 | .... 782,442 ...538,245 ...212,670 ... | 06/23/2020.
30303M 10 2 |META PLATFORMS INC A....ooovmiiriiiiicierisisiesieisesssiessssssssessssssssesssssssssessesssssssnsenss. | eevnsene O 93,600.000 31,482,360 |..... 336.350 31,482,360 3,807,414 5,914,584 ... | 09/26/2016.
313747 20 6 |FEDERAL REALTY INVS TRUST ..ottt | cenevens IO 20,800.000 2,835,456 | ..... 136.320 | ..............2,835,456 | .......o.cc... 1,677,146 | ..coooonece. 22,256 | .oooves 88,400 | ... [ e 1,064,960 ... | 03/15/2011.
314211 10 3 |FEDERATED HERMES INCB........ccocviiiriiiriiinriisncississsssssssssssssssssssnsssis | coneiees [ I 42,300.000 | ...............1,589,634 | ..... 37.580 ...615,008 45,684 | ... [ i 367,587 .| 12/2172011.
31428X 10 6 |FEDEX CORPORATION 8,000.000 | ...............4,655,520 |..... 258.640 1,635,071 (17,640) 12/17/2012.
315616 10 2 [F5INC..oooiiiicccccnae [ I 8,200.000 | ...............2,006,622 |..... 244710 LA99,948 | [ | e | s 563,914 ... | 06/24/2010.
31620M 10 6 |FIDELITY NATIONAL INFORM.......civuuiimmrirrimneesinineiserssessssesesssssssssssesssessssessssssssssnes | sevsiens [ 13,372.000 | ...............1,459,554 | ..... 109.150 ...344.400 20,860 ... | 06/24/2010.
31620R 30 3 |FIDELITY NATIONAL TITLE.......oiiiiiiirirerieisieniersesssiessssssesesssssssesssssssssssesssssssnsenss. | sevevene | e 12,900.000 | .....ccoo..n. 673,122 | ... 52.180 673,122 ...101,523 20,124 ....| 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP..........cooooiiiiriiiireiieeeiiseeiesesisesiseseessssieseseesessesessesesns | ceneeins [ 37,400.000 | ...............1,628,770 | ...... 43.550 | ... 459,918 | ..o 11,220 | oo 41,514 .| 12/2172011.
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST. 8,100.000 | ..................536,220 | ...... 66.200 ..536,220 308,887 2,187 8,586 . 06/23/2020.
336433 10 7 |FIRST SOLARINC wi| 2..6,200.000 | ..................540,392 | ...... 87.160 502,028 | ..o [ e | s ...38,364 ... | 03/23/2021.
337738 10 8 [FISERV INC ...ttt ssensssssssasssssessns | sesenens R 12,000.000 | ...............1,245,480 |..... 103.790 WTA139 | | [ k (120,840) ... | 06/24/2010.
338307 10 1 |FIVE9INC ST PR [ 10,100.000 | ...............1,386,932 | ..... 137.320 1,518,675 | oo [ e | e ...(131,743) (131,743) ... | 10/07/2021.
343412 10 2 |FLUOR CORP e 113,800.000 | ...............2,818,826 | ...... 24.770 895,933 | s [ e | e | e .1,001,440 ...1,001,440 .| 03/25/2020.
34354P 10 5 |FLOWSERVE CORP 6,700.000 | .................817,020 | ...... 30.600 209,595 5,340 21,360 166,875) (166,875) | .. 09/28/2004.
34959 10 8 |FORTIVE CORPORATION.........coommimimriinniiinriinnissnniennienins o 31,452.000 | ..............2,399,473 | ... 76.290 ...392,089 8,807 ... | 07/05/2016.
34964C 10 6 | FORTUNE BRANDS HOME & SECURL.........cooirieireiireiiereiieceiiesesiesesesesssessenesns | coveeens 7,500.000 801,750 |..... 106.900 801,750 | ..o 68,875 7,800 ... | 10/04/2011.
36262CG 10 1 | GXO LOGISTICS INC......ocvimiiriiciieiiieiisisssiesie s sessssssiessssesienes | onvians v | verr..4,000.000 363,320 | ...... 90.830 363,320 ..132,738 .... | 08/02/2021.
363576 10 9 | GALLAGHER ARTHUR J. & CO.....ccoumiiiciiiiciieciiseceissesesesissesisesessesesessesesneseenes | coneeens [ 16,900.000 ..2,867,423 | ..... 169.670 ...2,867,423 ...388,881 32,448 . ... | 02/05/2010.
36467J 10 8 | GAMING AND LEISURE PROPERTIE.........c.osmivimiriirirsiiseieeseeiesesisssissssissesinens | ceveeins o 11,049.000 537,644 | ... 48.660 537,644 | .....cccooeinnn 409,695 2,652 29,390 ...69,167 .| 12/24/2020.
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36467W 10 9 | GAMESTOP CORP-CLASS A.......ooiiiirriimniiiseiiessisssssisssssesssssssssss s | neens [T I 5,300.000 | ..ovvvrerrirnnne 786,467 |..... 148.390 | oo 786,467 1,126,547 | oo [ e | e | s (340,080) | .vvvvereercriiins | e (340,080) | cvvvverevrrirriiis 06/28/2021. | oo
368736 10 4 | GENERAC HOLDINGS INC........oooiiiiriiineiiereisseisseissesiesesssssssnssssssssssssssnsssns | coneiens [ I 5,800.000 | ..o 2,041,136 |..... 351.920 | ..ccoovvennee 2,041,136 2,403,031 | oo [ s [ e | e (361,895) | ...oooovvrriians | e (361,895) | ovoooeiers 10/07/2021. | oo
369604 30 1 |GENERAL ELECTRIC CO....vvvimiiriiiiiiiiiceisisiiesisisssiss s | oneiens [ 31,462.000 | ..............2,972,215 | ... 94.470 | ..cc00.ee2,972,215 | e 3,231,978 . (259,763) | .... (259,763) ... | 03/23/2021.
370334 10 4 | GENERAL MILLS INC......coviiiiiiriiiriissieseesessssessssssessssssssssssssssssssessssens | ceneiens [ 25,200.000 1,697,976 | ...... 67.380 . 2565,614 | oo [ 51,408 | | 216,216 .216,216 ... | 09/28/2004.
372460 10 5 | GENUINE PARTS CO....ccoooriimmiiimiiriineiiseiiesesiese i sssssssssssssssssssssssseseses | ceneeins O I 4,000.000 560,800 |..... 140.200 560,800 | ...oovrvvrneenn 161,100 ...159,080 | ... 159,080 .. | 06/24/2010. | ...
384802 10 4 | GRAINGER W.W. INC.......ooiiiceiceecieseisseesesesssssssessssssssssssssssssesssssssnnens. | coneeens [ 12,800.000 | .... ...6,633,472 |..... 518.240 | ... ...6,633,472 2,346,813 . 11,406,720 | .... . ,406,720 ... | 03/24/2016. | ...
388689 10 1 | GRAPHIC PACKAGING HOLDING CO et | e I 51,600.000 | ....ocovevnene. 1,006,200 | ...... 19.500 | oovveoens 1,006,200 | ...cocvoonnveen. 708,437 | oo 3,870 | 15,480 | s | s 132,096 | .ovooeeciiiens | e 132,096 | oo 06/23/2020.
40434 10 5 [HPINC ..o | e Y 188,678.000 ..7,107,500 | ...... 37.670 ..7,107,500 | oo 1,225,157 2,467,908 ... | 12117/2012.
410345 10 2 |HANESBRANDS INC.......ooviiiiiiiiiiiiciicsierisensssississsesisiissississ s sssisssssssins | coviiens o 18,000.000 300,960 | ...... 16.720 300,960 .. 113,575 10,800 ... | 06/24/2010.
412822 10 8 |HARLEY-DAVIDSON INC........coooviiimiiimiiiiniiisriissiissiesssissssessssssssssssssssssssssssssnns | covins [ I 8,200.000 309,058 | ...... 37.690 309,058 ..182,916 4,920 ... | 02/05/2010.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.........cosriiiriiiiriiiereiiieceeiecesiesesiesesisssseeseseesesos | coviens I 26,000.000 | ... ..1,795,040 | ...... 69.040 21,795,040 | 409,240 | oo 10,010 | oo 35,750 .. | 12/23/2008.
422806 10 9 |HEICO CORP 6,400.000 | .... 923,008 |..... 144.220 923,008 ...509,285 1,088 .| 03/25/2020.
427866 10 8 |THE HERSHEY CO... 4,900.000 | ..................948,003 | ..... 193.470 ...242,861 16,709 06/24/2010.
42809 10 7 |HESS CORP [ I 48,400.000 | ...............3,683,052 | ...... 74.030 2,112,689 48,400 ... | 12120/2017.
42824C 10 9 |HP ENTERPRISE CO....ccooovouivimiiiieiireiieeseieseeiesssisssisssiessssssssssssssssisesssessssins | cesevens o 188,678.000 | ...............2,975,452 | ...... 15.770 | oo 2,975,452 | 856,222 22,641 90,565 . ... | 11/02/2015.
436440 10 1 [HOLOGIC INC........oooiriiireiiceiisceisssissssissssssis s ssssssssssnsssnnines. | coveins [P I 8,100.000 620,136 | ...... 76.560 620,136 LI1B,074 | [ | s 30,213 ..30,213 ... | 06/24/2010.
437076 10 2 |HOME DEPOT INC IO 98,800.000 41,002,988 |..... 415.010 41,002,988 4,235,837 652,080 4,759,732 14,759,732 .| 1211712012.
438516 10 6 |HONEYWELL INTERNATIONAL INC 9,600.000 ,001,696 ,001,696 ...376,997 36,192 .(40,224) ..(40,224) | .. 06/24/2010.
44107P 10 4 |HOST HOTELS & RESORTS INC........ IO 22,648.000 | ... 393,849 ...323,862 ...62,508 ... | 06/24/2010.
443510 60 7 [HUBBELL INC....cootiiiiiiciieieieineeiensseisesississ s ssssessssssssssssenssssnns | sonssaee 2,500.000 520,675 ...104,592 9,975 ... | 06/24/2010.
444097 10 9 |HUDSON PACIFIC PROPERTIES IN........iiiiriiiriiireiieceiieseseesesieseissesessssessssesnenes | ceviies IO 28,200.000 ...582,195 28,200 ... | 03/25/2020.
444859 10 2 |HUMANAINC [ 14,700.000 .| 1211712012
446150 10 4 |HUNTINGTON BANCSHARES INC.........coooiiiiiiiiiiiieiisneeieeeiiesesiesesiesesieseseesesisens . 3,631.000 06/10/2021.
447011 10 7 |HUNTSMAN CORP.......ccooiiriiiriiiriinninsiisssssssss s [ I 23,300.000 ...250,743 16,893 ... | 12/15/2009.
44891IN° 20 8 |IAC/INTERACTIVECORP........coociiiieiiriiieceiieseiiseseiiesesiesessesesssssssesssssssssssssssssseenns | ceneiens [ I 9,100.000 | ...............1,189,461 | ....130.710 | ............... 1,189,461 | .....ccoovvvurn 88,319 ... | 07/01/2020.
45031U 10 1 [ISTARINC ..ot ssssrenes | cerenene RO I 67,300.000 ..197,371 32,641 ... | 12/23/2008.
452308 10 9 |ILLINOIS TOOL WORKS........ 5,600.000 | ...............1,382,080 |....246.800 | ...............1,382,080 | ......ccocooeruu 244,712 6,832 25,984 .| 06/24/2010.
452327 10 9 [ILLUMINAINC....... 7,000.000 | ...............2,663,080 |..... 380.440 ...245,819 02/05/2010.
45784P 10 1 |INSULET CORP............. v | 00.2,180.000 | ..................580,033 | ..... 266.070 ...320,494 .. | 10/30/2019.
458140 10 0 [INTEL CORP......coviiriiieritiecisie sttt sss i sssenssnans | onsses OO 335,200.000 17,262,800 | ...... 51.500 17,262,800 7,270,933 465,928 ... | 09/26/2017.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP..........ccoiiiiirriiereiieneiieneeiseseeeesensenesienenens | woeeees [ I 9,000.000 | ..oooouvnae 1,230,930 |..... 136.770 1,230,930 ..143,311 11,880 . ... | 12/23/2008.
459506 10 1 |INTL FLAVORS & FRAGRANCE OV 2,623.000 395,155 395,155 | ..o 156,382 | ..ocovverriinn 2,072 | e 8,112 | oo | e 238,773 238,773 .| 02/04/2021.
46120E 60 2 |INTUITIVE SURGICAL INC 5,200.000 ,054,360 ,054,360 ...957,540 2,182,320 ,182,320 10/05/2021.
46284V 10 1 [IRON MOUNTAIN INC [V 6,867.000 359,350 359,350 | ..cooovriniinne 174,598 | .o 4247 | v 16,989 | ..o [ e 156,911 | .... .. | 11/04/2014.
46590V 10 0 [JBG SMITH PROPERTIES........iveeieeeeeeeeeeeeeeeeeeeeeeeseseeeseeeseseeeeseseessseesseesssesessnenesene | eveenne [ 4,550.000 130,631 130,631 | oo 100,609 (11,648) | .... ... | 07/18/2017.
46625H 10 0 |JP MORGAN CHASE & CO.......ooirririrrirreirnnisnsisssisssissssissssisssssssssssssssssssssnnnnes. | coneiees [ 35,400.000 ...5,605,590 |..... 158.350 | ... ...5,605,590 1,576,553 130,980 | oo | e 1,107,312 ... | 03/15/2011.
478160 10 4 | JOHNSON & JOHNSON........ooivierrriireiireiiesesieseeiesesiesesseseseesessessssessssssesssssssnnns | covies Y 118,900.000 20,340,223 | ... 171.070 20,340,223 14,686,760 498,191 1,627,741 . ... | 03/25/2020.
48203R 10 4 |JUNIPER NETWORKS INC........cosvriiiirriirriiereiesessiessessisssisssssssssssnssssnsisnnnes | coneiees o 10,500.000 | .... 374,955 | ... 35.710 | oo 374,955 ...206,560 8,400 |.... ...138,600 |.... 138,600 e [ 1211712012, .
493267 10 8 |KEYCORP.......cooiiieeiieeicceiceiisesisesisssis e enesssnsseenessnns | cevies [ 29,900.000 | ...cvvvnerernnc 691,587 | ...... 23130 | s 691,587 ...224.848 22425 | ..o | e 200,928 | ... | e 200,928 | ..o 12/23/2008. | .....coovveene.
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49338L 10 3 |KEYSIGHT TECHNOLOGIES IN.......cociviiririimreiineiiesiieesinessissssssssssssesssssssessins | covies [T I 2,250.000 | .ovverrrirnnn 464,648 | ... 206.510 | .oooorrvvrnnnns 464,648 | ....coooovrri 25,791 | oo [ e | e | e 167,445 | oo | e 167,445 | oo 11/03/2014. | oo
499049 10 4 |KNIGHT-SWIFT TRANSPORTATION.........cooiriiimiiiriiieniiiesiissiessseessssisssssssssesnnnes | covins [ 15,400.000 | .....coooeenneeee 938,476 | ...... 60.940 | ..o 938,476 ...499,451 5,852 | oo | e 204,448 | ... | s 294,448 | ..o 03/25/2020. | ..o
50050N 10 3 |KONTOOR BRANDS INC......cccsiieiiiriiiiieiiesisiisiissiissiessesississssssssssssssssisssins | onviens OO 1,485.000 76,106 | ...... 51.250 76,106 | oo 11,437 2,465 15,875 ... | 05/23/2019.
501044 10 1 [KROGER CO...ccoviiiiiiiiiiciisiiicsissisisssissssissss s sssssssnsnes | coneiens [ 27,800.000 | ...............1,258,228 | ...... 45.260 ,258,228 ...281,653 21,684 ... | 06/24/2010.
502431 10 9 |L3HARRIS TECH INC......oiiiiiiiiiriiiieiieceiieseieseiieseisessisesessessssessssessssessseseissnees | ceneiins IO 19,200.000 | ...............4,094,208 |..... 213.240 ...4,094,208 ...675,247 78,336 < [ 12121/2011.
512816 10 9 |LAMAR ADVERTISING CO.......coocviimiiireiiireiiemeeieeeeieneesesessesessesesssssssesssssssssssnsssns | coveeens [ I 7,500.000 | ... 909,750 |..... 121.300 | .... 909,750 ...190,335 30,000 |.... ....285,600 | ... .| 12/2172011.
518439 10 4 |ESTEE LAUDER COMPANIES INC CLASS A.....ccooviuiviinriiriiinneeinesiiesseissessesesisnens | ceveeens I 12,400.000 | ....ooovnnes 4,590,480 | ..... 370.200 | ..oorveornes 4,590,480 ...339,571 27156 | oo | s 1,289,724 | ..covvvvrirrs 02/05/2010.
521865 20 4 |LEAR CORPORATION........cocoiiiiiiiiiiriiisiiiseiiseiiesesisesessssessssissssssssssssssssnssens | coneeens [ 14,400.000 | ............... 2,634,480 |..... 182.950 | ...ccoooveneee 2,634,480 ...542,359 25488 | ..o | e 344,448 | ... ... | 12121/2011.
525327 10 2 |LEIDOS HOLDINGS INC......c.covuiiiiiiiiiniisiceississiissississssssssiissssssssassssnsies | oneiens 25.000 |...... 2223 | ... 88.900 | ..o 2,223 846 35 | s [ e (406) | .... .| 121212011,
52567D 10 7 |LEMONADE INC.....cooiiiiiiiiiiniiiscisssiseisesssssi s | coneiens [ e 581,118 | L . ...620,776 (39,658) | .... ... | 12122/2021.
526057 10 4 [LENNAR CORP A......oiiiiiiiiiiiriiieceiieceiiesesiesesiesessesessesess e | cenevens I ..2,218,656 |..... ...372,592 19,100 | oovveoceieereeieeeies | cereiieeenns 762,663 <o [ 12121/2011.
526057 30 2 |LENNAR CORP 6,182 382 |....... .| 11/09/2017.
530307 10 7 |LIBERTY BROADBAND A .23,747 11/05/2014.
530307 30 5 |LIBERTY BROADBAND C LATE215 | [ | s ... | 01/13/2021.
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A........covvviirrirmmrirnreiineceisneiienesssseissnessssesssssesnns | covevns | oee | 200000:,327.000 | v 270,878 | e 50.850 270,878 | .oovvvveerrienne 57,899 | oo [ e | s ... | 01/14/2013.
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C coee e [ | 12,156,000 | .................618,133 | ... 50.850 618,133 LTA7590 | [ | s .| 06/03/2020.
531229 70 6 |LIBERTY MEDIA CORP BRAVES A..........cooovimriimmriininrennneinnneisssesisssessssessssnssssennnns | venvins | oee | oererereenD32.000 | i 15,295 | L 28.750 ....15,295 5,212 | e [ s [ e 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIAC.......ccccovviiiriiinriiinniinniisneissnissssssnsssnsssesesnnsens | convis | e | 2000000:2,003.000 | e 168,408 | L. 63.240 ..168,408 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIAA.........ccccouvuvenae v | 1,331,000 | i 78,982 | i 59.340 78,982 | e 10,783 | i [ s [ .| 04/18/2016.
531229 88 8 |LIBERTY MEDIA CORP BRAVES C......cccoevviriireriiieiesisisissiessssessessssisssssssssssssssens | sennnene | s 1,817.000 | ......coe0ee.e....51,058 | Lo 28.100 | oo 51,058 | .ovovieinen 17,695 | s [ | e 06/30/2016.
532457 10 8 |ELILILLY & CO..ouuiiiiiiiciiiceiieceeieseiieseiiesesiesess e | cerevens IO 98,703.000 27,263,743 | ..... 276.220 27,263,743 3,646,537 335,590 |....... 12/17/2012.
534187 10 9 |LINCOLN NATIONAL CORP. [ 37,800.000 ...2,580,228 | ...... 68.260 ...2,580,228 ...703,020 63,504 |...... .| 12/2172011.
53814L 10 8 |LIVENT CORP...... 8,230.000 ..200,647 | ...... 24.380 | ... 200,647 | .. .35,774 03/04/2019.
548661 10 7 |LOWE'S COMPANIES... [ 94,700.000 24,478,056 |..... 258.480 24,478,056 2,696,811 265,160 ... | 12117/2012.
550241 10 3 |LUMEN TECHNOLOGIES INC.........ccoorieireiiniiiereiieceiiesesisesesissesssesssssssesssssssesssinns | coneeens O 28,600.000 ...397,008 21,450 ... | 03/23/2021.
55024U 10 9 |LUMENTUM HOLDINGS INC.....oovviiririiirirnrieisisieississeessssissesessssssssssesssssssssessensne | sennsene [ 7,900.000 | ..................835,583 |.....105.770 | .................835,583 | oo 58,627 ... | 08/04/2015.
B5087P 10 4 [LYFTINC Ao esssessssnssssssnnsnns | vnnene | s | oenens 55,200.000 2,033,531 .| 10/07/2021.
55261F 10 4 |M&T BANK CORPORATION . 6,800.000 1,448,246 75,600 06/23/2011.
552953 10 1 |MGM RESORTS INTERNATIONAL........cooviiriimriiieninneiseeiesesissesesessssessssessseseseons [ 25,300.000 ...266,702 ... | 12/15/2009.
553498 10 6 |MSASAFETY INC.....ciiiiiiiiiieiiiniiiecsniiesie i ensssnssssiens | eneiens [ 2,900.000 ..311,261 5,075 . 4,553 ... | 06/23/2020.
56585A 10 2 |MARATHON PETROLEUM CORP........ccooouieeireiireiieneeieseiiesesiesessesessesessesessenesonns | ceveeee [ 26,600.000 ..444758 61,712 | e [ e 601,958 | .... ... | 07/01/2011.
56600D 10 7 |MARAVAILIFESCIENCES HLDGS o 49,500.000 . 2,140,281 | oo [ s [ e (66,231) | .... .| 06/28/2021.
570535 10 4 |MARKEL CORP.... . ..1,234.000 ,480,800 ...676,253 12/18/2013.
57164Y 10 7 |MARRIOTT VACATIONS WORLD......coocmirrirriirrrineriesrieesiessssess s o] 0 1,329.000 | i 224,574 | 168.980 224574 | ...oovvvrriann. 78,605 718 718 | ... ... | 09/04/2018.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.......coovvviirririririerisnesiesesiesesessesienesiene | ceveeens o] ..14,960.000 | ..............2,471,990 |..... 165.240 ...978,060 ... | 09/23/2016.
573284 10 6 |MARTIN MARIETTA MATERIALS........coosiiiiiiiierninrieniesese s ssssisessensssssssenens | ceenene we| +....10,200.000 | ...............4,493,304 |..... 440.520 1,014,495 24,072 ... | 06/25/2013.
573874 10 4 |MARVELL TECHNOLOGY INC ST PR v | ...22,000.000 | ...............1,924,780 | ...... 87.490 ...482,555 2,640 ... | 04/21/2021.
574599 10 6 | MASCO CORP........ootiiirieiriiieceeiseiie et | cereiins wr| ...15,500.000 | ...............1,088,410 | ...... 70.220 ...161,680 13,098 .| 06/24/2010.
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57636Q 10 4 |MASTERCARD INC CLASS A.....oiviiiiriiriiinriiinseiinssiisssssssssssssssssssssssssnssssssssssnnnes. | vovsvns | one | cvvens 60,000.000 | ... 21,559,200 |..... 359.320 21,559,200 1,919,555 105,600 | .vvvveererreiieniis | e 142,800 | oovvorcvverriiens | e 142,800 | oo 1211712012, oo
57667L 10 7 |MATCH GROUP INC.......ccooooiiiiieiiiniiieneisseisesissesissssisssssssssssnssssssssssssssnssssnenes. | coneies | oon | covens 19,641.000 | ............... 2,597,522 |..... 132250 | oo 2,597,522 2283724 | i [ s | s | nenneenn(372,001) [ [ (372,001) | covvvoriecis 1211712012, oo
57686G 10 5 [MATSON INC.....ccooiiiiiiiiiniiiiiesii e ssssssssssesssssessensenins | consiens [ oo | cvv 13,300.000 1,197,399 | L 90.030 ...1,197,399 ...286,784 14,098 ..439,698 .| 1212112011,
579063 10 8 |MCAFEE CORP A........oiiiiieiiiriiiereiieseissesissesissssssnsssessssssssssssssssssssssssssssssssssss | coneses | oee | covens 20,600.000 531,274 | ...... 25790 | ... 531,274 ..455,713 . ...75,561 ... | 10/07/2021.
58933Y 10 5 [MERCK & COINC......coiiiiiiciiiiicciicsii s | cornens I 85,548.000 6,556,399 | ...... 76.640 | .....oo.cco..ud 6,556,399 | .....ccccoouu 2,785,073 59,028 222,425 | ..o | i (116,211) ] .... ...(116,211) ... 1 03/15/2011.
594918 10 4 |MICROSOFT CORP.......coosiiiiieriieiiieeisesisesisseesissesisseseesessssessesessessssessseenesiene | coveeens .|.....283,400.000 | ... 95,313,088 |..... 336.320 95,313,088 8,519,443 651,820 2,279,260 . .32,279,260 .| 09/29/2015.
595017 10 4 |MICROCHIP TECHNOLOGY INC.......covvuirrierrriiririieeriesesisessssssessesessesessssessssessnne | conevis | oee | cvvens 44,242.000 | ...cooovvennee 3,851,709 | ...... 87.060 | ..oooovvnnc 3,851,709 ...7124,496 37,694 | oo | e 796,577 | oo | coerviiereiinas 796,577 | .o 10/13/2021.
595112 10 3 |MICRON TECHNOLOGY INC.......cccoooiriiiriiiriiiniiieneisseiiesesissssissssssssssssnssssssssssnnes | coneies | oee | covens 25,500.000 | ....ocoovevene. 2,375,325 | ... 93.150 | .oovcriine 2,375,325 | oo 247,388 2,550 2,550 |....... ....458,235 ... | 06/24/2010.
60770K 10 7 [MODERNAINC......c.oiiiiiiiiiiierisniciseissssissisisssssissssssssssisssessesssssssssessssens [ cvenens | eon | oevees 39,600.000 10,057,608 |..... 253.980 10,057,608 2,536,393 | ovveoeeeeeeeeeeneeens | eeeeeeeeeeseeeeeeeeenene | oo | e 5,292,350 .... | 06/28/2021.
609207 10 5 |MONDELEZ INTERNTL INC.......ccovviiriiirriiniiisniiiesessseiesesissssssnsssssssssssssssssssneees | eoviene [ eon | e 59,900.000 | ...............3,971,969 | .....66.310 | ...............3,971,969 | ............... 1,115,461 | .ccoovovee. 20,965 | ..o 77,571 ... | 06/24/2010.
B0937P 10 6 [MONGODB INC........oivereiirceiiceiieceieecesiecesiesssiesessesessesessssessesessenessessssesssennies. | wvenens | oo | oeeenes 3,400.000 ...563,230 ... | 06/24/2019.
61174X 10 9 [MONSTER BEVERAGE CORP.........ccccoosiiiiriiiriiineiisnsissesisssissssissssissssssnsesssnssens | vnnene | oo | oonees 35,664.000 ...354,959 .| 1211712012
615369 10 5 |MOODY'S CORP 5,900.000 ...122,696 14,632 06/24/2010.
617446 44 8 |MORGAN STANLEY .......oiiiiiiiriiiiniiissiiinniisssissssisssssssisnsssssssssssssssssssssssssssnnses | sovinne [ eon | e 22,982.000 ...914,063 40,219 ... | 03/01/2021.
620076 30 7 |MOTOROLA SOLUTIONS INC......ooouiiimriimriiireiieseiieseessseissessssessssessssesssssssnseses. | evvnnne [ eoe | evvenes 7,800.000 | ...............2,119,260 |....271.700 | ..ooveeerrn2,119,260 | oo 349,554 6,162 22,152 ... | 06/24/2010.
629377 50 8 |NRG ENERGY INC......coooiiriiiriiiiniisceiisnesssssssssissssssssssssssssssssssssnsssssssssnnes | evvinne [ eon | oo 53,600.000 ..759,710 69,680 . ... | 06/22/2016.
631103 10 8 |NASDAQINC.......cccoovvvarnnes 7,300.000 . . ...134,659 15,403 | oo | e 564,071 .| 06/24/2010.
637417 10 6 |NATIONAL RETAIL 2,100.000 ..581,647 | ...... 48.070 ..581,647 ...444.800 25,410 86,515 06/23/2020.
64110L 10 6 |NETFLIXINC IO 21,900.000 13,193,436 |..... 602.440 13,193,436 8,019,326 | ..o | e [ e | s 1,351,449 ... | 10/19/2020.
64828T 20 1 |NEW RESIDENTIAL INVESTMENT ......ovviiiiirinriniiernsiseisssrsssissssesenssssessesssssssnsessens | onnenee e 435,200.000 ..4,660,992 | ...... 10.710 ...4,660,992 2,373,537 108,800 369,920 ... | 03/25/2020.
651229 10 6 |NEWELL BRANDS INC.......ccoooiiiiriiiieiiireiiesesieseiiesessesessesessesessessssesessessssesessnnes | cevinene [ eon | cveenes 9,971.000 217,767 | ...... 21.840 217,767 ...161,845 9,173 ... | 04/18/2016.
65249B 10 9 [NEWS CORP A.....cciiiiiniinsiissississississsssssssssssssssssssssssssssssssssssssssssnnnss | sonnnss | oon | onneies 8,225.000 183,500 | ...... 22.310 183,500 | .ovvvvriiinns 49,513 1,645 |....... .| 07/01/2013.
65339F 10 1 |NEXTERAENERGY INC . 0,000.000 ,601,600 | ...... 93.360 ,601,600 1,056,749 92,400 12/17/2012.
654106 10 3 | NIKE INC CLASS B.....coouiiirririieieinsieiierieesseisssse e e 103,200.000 | .... 17,200,344 | ..... 166.670 17,200,344 1,762,471 116,616 . ... | 06/08/2011.
655844 10 8 |NORFOLK SOUTHERN CORP...........ccooouiriiiiriireiiceiieseeiesessesesieseseesesssssesssssessnenens | eoviene [ eon | e 16,000.000 | ............... 4,763,360 | ..... 297.710 ...4,763,360 ...922,822 66,560 | ..o [ e 961,600 | .... ... | 06/08/2011.
670002 40 1 [NOVAVAXINC.....oiiiiiiiiiieieiiscieinsiss st sssessssssnses | onssane 3,900.000 557,973 |..... 143.070 557,973 759,009 | i [ | (201,036) | .... ... | 06/28/2021.
670346 10 5 |NUCOR CORP.........coooiiiiieiiieiiieeiceiiseseseecesisesesisesesseseseesessesessseseseesesssenssssessssenes | eoviene [ eon | e 20,800.000 2,374,320 |..... 114.150 2,374,320 | oo 450,060 10,400 33,69 |.... 1,267,968 |.... .| 09/28/2004.
67066G 10 4 |NVIDIA CORP... .105,200.000 .30,940,372 | ..... 294.110 .30,940,372 8,848,053 15,200 6,028,492 10/07/2021.
670837 10 3 |OGE ENERGY CORP........ccoooiiiiirieineiiecesieseeiesesiesessssessssessssessssssssssssssssssssnssnnnes | evvnnne [ eon | cveenes 7,800.000 299,364 | ...... 38.380 299,364 ...144.287 12,617 | oo | s 50,856 .. | 06/24/2010.
67103H 10 7 |O'REILLY AUTOMOT ....comiiiiiriririisissiersssseisessssisssessssssssssesssssssssessssssssssssessasssessenes | soesene 7,800.000 ..5,508,594 |..... 706.230 ...5,508,594 298,967 | oo [ | s | 1,978,548 ... | 02/05/2010.
68235P 10 8 [ONE GAS INC......ioceiiciieeeieeiieeeisee e | s 1,300.000 100,867 | ...... 77.590 100,867 | ..ovoorrrienes 14,490 3,016 |....... 1,066 ... | 02/03/2014.
682680 10 3 |ONEOKINC......ccoovvverriirriis 5,200.000 305,552 | ...... 58.760 305,552 ...101,852 19,448 ....105,976 105,976 .| 06/24/2010.
68389X 10 5 | ORACLE CORPORATION........coouiiiimiiiiiriiiieeieeiisesissesisseses s e 146,500.000 12,776,265 | ...... 87.210 12,776,265 3,371,478 175,800 .3,299,180 ,299,180 06/24/2010.
68622V 10 6 |ORGANON & CO......c.cocccovvivns 8,554.000 260,469 | ...... 30.450 260,469 ...135,728 4,790 124741 124,741 ... | 06/03/2021.
690742 10 1 |OWENS CORNING INC......cooovoireiirriiiceiiereeieneiieeessesesisesessessssessssensssssssssssssssnsssns | eovinne [ eee | cveened 6,500.000 588,250 | ...... 90.500 588,250 ...205,423 6,760 95,810 ...95,810 ... | 06/24/2010.
693475 10 5 | PNC FINANCIAL SERVICES GROUP L.......ccvuiiiiiniiniiiiiesisissississiesiesissssssiiens | seveens | ooe | o 24,100.000 | ...............4,832,532 |..... 200.520 1,394,963 115,680 | oo | v 1,241,632 ,241,632 . | 1211712012,
693506 10 7 |PPGINDUSTRIES INC........cosiiiiiiriireiiceiieneeieseiiesessesessesessessssenessensssesssssnsssnnenes | eovvene [ eon | e 13,400.000 ...2,310,696 |..... 172.440 ...580,093 30,284 ...378,148 ..378,148 ... | 03/15/2011.
69351T 10 6 |PPL CORPORATION s [ | e | s 35,800.000 | .... ..1,076,148 | ...... 30.060 | ... 21,076,148 | ..o 882,993 14,857 59,428 66,588 ...66,588 .1 06/08/2011.
701094 10 4 |PARKER HANNIFIN CORP.........cccoiiiiimiiiireiiareiieneeiesesienessesessssessesssssnesessessnnesnns | oonevns | oee | eevvens 6,000.000 | .....ccceenene. 1,908,720 |..... 318.120 | oo 1,908,720 ...327,109 23,820 | ..o | e 274,260 | ... | e 274,260 | ..o 02/05/2010. | ..o
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70432V 10 2 | PAYCOM SOFTWARE INC......ovimiiiririiniiessisseesiesessessssessssssessssssssssssssssssssssnnes | evvinnns [ eon | evvneees 5,200.000 | .coovornrenne 2,158,988 | ... 415190 | oo 2,158,988 | ..o ATTA35 | s [ erveeinenisseninenies [ e | v (192,712) | covvvoevvreerirens | v (192,712) | covvevevvivnrvvrenrrnenn | 062412019, | i,
70450Y 10 3 |PAYPAL HOLDINGS INC.......cooiiiiieiiineiisseiieseiisssiissesissssisssssssssessssssssessssssssnnsenns | eovinns [ eon | e 70,800.000 | ............. 13,351,464 | ..... 188.580 | ............. 13,351,464 | ..oooieein932,984 | i [ | e | s (3,229,89) | ....oovvvrririenins [ e (3,229,89) | .....ocvvvurvecrriranns | 071202015, | oo
70975L 10 7 [PENUMBRAINC......cooiiiiiiiiniiciisniis e ssisissssessessssssssssasssiessesssnes | cenniins [ eon | covioae 2,200.000 632,104 |..... 287.320 632,104 ...247,104 ..247,104
712704 10 5 |PEOPLE'S UNITED FINANCIAL INC........coooiiiiiiiriiiiriiisniisssisseiiesesissessssesssnessnnenes. | voneies | oes | cevens 43,100.000 768,042 | ...... 17.820 768,042 31,355 ...210,759 ..210,759
717081 10 3 ....578,878.000 34,182,746 | ... 59.050 34,182,746 903,050 | ... | e 12,874,247 12,874,247
718172 10 9 | PHILIP MORRIS INTL......coiiiiiiimiiireiieneiiesesissesisessesessssessesesssesessssessssnesssnssssnens | voneses | oee | covens 64,000.000 | .....ccccen.ne. 6,080,000 | ...... 95.000 | ..cooovvennne 6,080,000 80,000 310,400 | ..o [ i 781,440 | ... 781,440
718546 10 4 [PHILLIPS BB.........cvvveumciiociiiieiiseiisseeiesiisssiessissesisesissssssssssssessessssesessssessnnes | oenevins | oee | eevveons 9,000.000 | ..oovvvnrrinnac 652,140 | ...... 72460 | .o 652,140 32,580 |....... 22,680 | ..o | e 22,680 | ..ooovveverrreriinenns | 05/01/2012. | oo
72352L 10 6 |PINTERESTINC A....coimiiiiiiceieceeceesessiissesissessssssssssssnssssnsssssssssssssssssssnns | ooneies | oee | covens 41,700.000 | ..............1,515,795 | ...... 36.350 | ..o 1,515,795 | 1ot 1,008,867 | oo | e | s | e (1,232,235) | coooooverienins [ o (1,232,235) [ coooorniens
72919P 20 2 |PLUG POWER INC......cviiiiiiiriciiciisceissisississis s sssssssssssssssssssssienes | sovienss | oer | soens 49,600.000 | ...............1,400,208 | ...... 28.230 | oo 1,400,208 | oo 1,427,582 | s [ e | s (27,374) | ... (27,374)
74144T 10 8 | TROWE PRICE GROUP INC.........cooiiiiiiriiireiineiiieseisseisssisssssessesssssssnessssnsssnens | eevinne [ eon | cveenes 3,100.000 | ..................609,584 | ..... 196.640 22,692
74251V 10 2 | PRINCIPAL FINANCIAL GROUP.........ccooiriiieieiiereiiieceieseieseisesesieseisessssssssssssesssnees | cevivene [ eon | e 11,100.000 | ..................802,863 | ...... 72.330 27,084
742718 10 9 |PROCTER & GAMBLE CO........ccoooiiiiriiiiriireisneieseissseissesissesssssssssssssssssssssnssnnns | coneies | oee | covens 19,500.000 | ...............3,189,810 |..... 163.580 66,302
74340W 10 3 4,927.000 | .................829,510 | ..... 168.360 12,416
74460D 10 9 |PUBLIC STORAGE..........ccoomiiimiiiriiiniisncisnsississsississssnsssssssssssssnssssnsssnnns | convis | e | cevees 16,700.000 | .... ...6,255,152 | ..... 374.560 133,600
747525 10 3 |QUALCOMM INC......cooiviirriicriieneiieseiieseiieseiiessisessssesssssssessessssessssssssssssssssssssenns | cenevins | oee | covens 33,700.000 | ..o 6,162,719 |..... 182.870 90,653
749685 10 3 |RPMINTERNATIONAL INC 8,900.000 898,900 |..... 101.000 898,900 13,706
754730 10 9 | RAYMOND JAMES FINANCIAL INC........ccooirviiiriiiereiiereieneeseneieseissensssssseesssssssssssins | ceneves | oee | eeevens 9,600.000 963,840 | ..... 100.400 963,840 9,984
75513 10 1 |RAYTHEON TECHNOLOGIES CORP 5,488.000 ,054,007 ,054,097 71,153
758849 10 3 |REGENCY CENTERS CORP.........cooriiriiiriiieceiiereiieseiiesessesessssessssssssessssssssssensinns | oenevs | oee | eevvens 8,400.000 632,940 . 632,940 | ..................384,843 | ... 5,250 | ..coooriiens 19,992
7591EP 10 0 |REGIONS FINANCIAL CORP.........coovvirririiiiierieriesisssississsiesiesisssessssssssissssessseness | cenveens [ oo | cvve 95,300.000 ..2,077,540 | ...... 21.800 ..2,077,540 | .................655,035 | .....ccco.ee. 16,201 | .o 60,516
759509 10 2 |RELIANCE STEEL & ALUMINUM. .......ooiiiiiiiiriiiereiieceiiseceiieseisesessesessesessesessssesnns | ceneves | oee | eevvenns 4,100.000 665,102 |..... 162.220 665,102 11,275 .
759916 10 9 3,900.000 | ...............1,032,876 |..... 264.840 ...1,032,876 (25,703) | .... .
761152 10 7 [RESMED INC......coooiiiiiiiiieceinceiseceiseseseseisesesessissssssssssssssnsssssssssssssssssssnssssnssnnns | ooneeens | ooe | 200000:6,200.000 | 1,614,976 | oo 260.480 614,976 10,044 .
76169C 10 0 |REXFORD INDUSTRIAL REALTY IN.....cooiiiviiinriiinniinniisssiisssisseissseissnssssnssissnsinss | coneis | oo | 202.15,000.000 | ..............1,216,650 | ...... 81110 | ............. 1,216,650 | .................614,783 | ... 3,600 | ..o 14,025 ....480,000 | ...
76680R 20 6 |RINGCENTRALINC A.....cosiviirriiriiieneiieneeseseeenesssnessssessenessssesssenesssnsssensssnsssinns | veneens | ooe | eereersn010.000 | .. 95,549 | L 187.350 (97,726) | ....
76954A 10 3 |RIVIAN AUTOMOTIVE INC A o 1,900,000 | .......... 197,011 103.690
770323 10 3 |ROBERT HALF INTERNATIONAL INC........ccoooiiriiiiininriesieisseeiesesiesesissssisssnisnnsenns | ceneves | oee | cevvenns 6,800.000 758,336 |..... 111.520 758,336 10,336
773903 10 9 |ROCKWELL INTERNATIONAL CORP 4,000.000 ,883,900 |..... 348.850 ,883,900 60,620 ,372,560
TT543R 10 2 [ROKU INC ... esassssssssssssssssssssssssesnnns | coneees | oee | evevens 2,100.000 479,220 |..... 228.200 479,220 ....(207,469)
780287 10 8 |ROYAL GOLD INC.......ooiiiiiiniicinicieiscie s ssssesssssssssssssssssssssssssns | sovnnees | en | oeneee 13,200.000 | ...............1,388,772 | ..... 105.210 15,840 (15,180)
78409V 10 4 |S&P GLOBAL INC.......ooirviiviiciiiceiseceisseeieesissssiseseesesissessssessesssesesesssssssesessens | covnnne [ eee | e 16,100.000 | ...............7,598,073 | ..... 471.930 49,588 2,305,520 ...2,305,520
784106 10 4 | SBA COMMUNICATIONS CORP........cocuiiimriiiririntiissiissiieeiesissississssissssssssssssisns | coneiens [ oo | cvvs 14,100.000 | ...............5,485,182 | ..... 389.020 32,712 | oo | v 1,507,149 ,507,149
78440X 80 4 |SL GREEN REALTY CORP........ccoooomiriiinriiinreiiereiseneieseisesessesessenesssnsssssssssneessnnnns | eovinene [ eon | 200000 3,398.000 | v 243,422 | 71.700 17,933 35,380
78442P 10 6 792,701 | ...... 19.670 792,701 8,060 | ..ooorvvvrriirriienns | e 293,384
78486Q 10 1 | SVB FINANCIAL GROUP..........cooooreiireiiceiieneiiecesieseseesessessssesesssnessssesssnsssnnesnns | oonevs | oee | avevens 3,400.000 | ..o 2,306,016 |..... 678.240 | ............... 2,306,016 | ... 396,253 | o [ s [ e ...987,394
79466L 30 2 |SALESFORCE.COM INC.......cooiiiiiiiiiiiiiiciisnicsisissiesiesisessssssissssesssesssssssessins | conviens [ oo | coved 44,965.000 | .............11,426,955 |..... 254130 | .o 11,426,955 | i 7,037,881 | s [ | s | s 1,420,894 | .... ...1,420,894
803607 10 0 | SAREPTA THERAPEUTICS INC.......ooiiiiiiriiiriiinciieceiieseeiecssissesesseseesesisssesssnnsenns | eeviene [ eon | e 13,300.000 | ...............1,197,665 | ...... 90.050 ..(110,785) | .... ...(110,785)
808513 10 5 | CHARLES SCHWAB CORP.........coouiiiiiiinicsiissiesississississsssssssisssssssssssssssas | sovenss | oes | soeens 59,500.000 | ...............5,003,950 | ... 84.100 42,840 | ..o | e .1,848,070 ...1,848,070
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808625 10 7 | SCIENCE APPLICATIONS INTE........cisiiuimiriimieiimrrisnesissesssnessssesssssssssssssssssessssnnes | covies [ I 14.000 | oo 1,170 | ...... 83.590 | .o 1,170 375 21 | s [ e (UET:) ] O O (L) | 09/30/2013. | v
816851 10 9 | SEMPRA ENERGY I [ 13,500.000 | ...t 1,785,780 |..... 132280 | .o 1,785,780 | ..ooovvvereen: 486,540 14,850 58,658 09/28/2004. | .....cccvvvvrns
81762P 10 2 [SERVICENOW INC......ocoviiiiiiiiiiniissiieiiesi s | cossens OO 7,000.000 4,543,770 |..... 649.110 4,543,770 1,898,154 ... | 03/25/2020.
824348 10 6 | SHERWIN-WILLIAMS CO. SRRSO VPO [ 29,400.000 10,353,504 |..... 352.160 10,353,504 ...412,090 64,680 ... | 04/01/2021.
82968B 10 3 [SIRIUS XM HOLDINGS INC. s | s w.. | .....257,400.000 ..1,634,490 | ....... 6.350 ...1,634,490 ...274,929 16,958 ... | 06/24/2010.
830B7L 10 9 | SKILLZINC.....oooeiieeiceieceieseeiesesieseisesi e | cevies [ 52,600.000 | ... 391,344 | ... 7440 | ... 391,344 ..447,389 (56,045) | .... ..(56, [ 121222021, ..
83088M 10 2 | SKYWORKS SOLUTIONS INC......covveririrriiirieiieceiiesesiesessesessesessssessesessssessssesens | eoviees I 21,800.000 | ..o 3,382,052 |..... 155140 | ..o 3,382,052 ..446,819 46,216 | ..o | i 49,268 | ... | e 49,268 | ... 1211712012, oo
831865 20 9 |SMITH AO CORP.......coosiiiiiiireireceisese s | ceviins [V I 9,100.000 781,235 | ... 85.850 781,235 ...432,629 9,646 ..282,373 .... | 06/23/2020.
833445 10 9 | SNOWFLAKE INC........orvioreiireiiceiecsse s | coveas o 14,950.000 ...5,064,313 |..... 338.750 ...5,064,313 4,703,980 ..360,332 ... | 10/07/2021.
84265V 10 5 | SOUTHERN COPPER CORP...........coooviiiriiiniiiniissiissiisseississssssssssssssnssssnsssnens | s 5,255.000 | .................324,286 | ...... 61.710 ...152,555 16,816 | oo | o (17,920) | .... (17,920) ... | 06/24/2010.
848574 10 9 | SPIRIT AEROSYSTEMS HOLD-CL A....cciiireiireiieceiieseieeseiieseisesssssesessessisessieens | ceviees v | 40.9,500.000 | ..................409,355 | ...... 43.090 | ..ccoooverennn409,355 | o 452,633 95 (43,278) | ... (43,278) ... | 10/07/2021.
848637 10 4 | SPLUNKINC........coiiiiriiiiccsceeneieseeseissessesssssssssssssssssssssssssssssssnssssnssnnnns. | eoviens [ eon | s 12,100.000 | ...............1,400,212 | ... 115.720 ...632,705 .| 06/23/2014.
85208M 10 2 | SPROUTS FARMERS MARKET INC 7,300.000 | .................810,264 | ...... 29.680 ..472,992 03/25/2020.
852234 10 3 |BLOCKINC [ 12,500.000 | ...............2,018,875 |..... 161.510 ...931,189 ... | 06/23/2020.
855244 10 9 | STARBUCKS CORP. ettt | e IO 43,200.000 | ...............5,053,104 |..... 116.970 ..775,902 79,488 ... | 06/08/2011.
857477 10 3 | STATE STREET CORP........ooirviiriiiriccississsisssssssssssssessssnsssssssnssennnes. | coveis [ 15,700.000 | ...............1,460,100 | ...... 93.000 | ...............1,460,100 | .......ccc....... 726,054 8,949 33,441 . ... | 12117/2012.
858119 10 0 |STEEL DYNAMICS INC......oooiiiiriiiieiiereiieceiieseiiecessesessesessesessesessessssssssssssssssnsness | cevnene [ eon | e 18,900.000 | ............. 1,173,123 | ... 62.070 | .o 1,173,123 | L 319,875 | oo 4914 | 19,467 476,280 .| 10/01/2013.
871607 10 7 |SYNOPSYSINC.... 2,200.000 | ...............4,495,700 |..... 368.500 ...265,986 ,332,972 06/24/2010.
87161C 50 1 |SYNOVUS FINANCIAL CORP.. I 15,000.000 | ..................718,050 | ...... 47870 | oo 718,050 | oo 324,617 | oo 4,950 | .o 19,800 ... | 06/23/2020.
87165B 10 3 [ SYNCHRONY FINANCIAL......coovimriirrirniierssieiserisissssessssssssssssessssssssesssssssssssssessssssense | vevsnes O 33,557.000 | ...............1,556,709 | ...... 46.390 ..518,111 29,530 . | 111712015,
872590 10 4 | T-MOBILE US INC.......coiiiiiiiirriiieceiisreeieseeiesesiesesiesessesessessssssssissssssssssssessssesssoens | covins IO 23,520.000 | ...............2,727,850 |..... 115.980 ..455,811 ... | 07/22/2020.
874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE.........cccoouimmmiimnniinnniisnsiisssiisnsiisssiisnsissnsinnnss. | eovinne [ eon | 2eeen4,700.000 | oooocceoo.....835,284 .. 177.720 835,284 2876831 | s [ | s ... | 06/23/2020.
875372 20 3 | TANDEM DIABETES CAREINC......... . v | 2007,500.000 | ...............1,128,900 |..... 150.520 ,128,900 ...942,291 .| 10/07/2021.
88025U 10 9 [ 10X GENOMICS INC A ... | coneiens v | 0000e300.000 | oo 44,688 | 148.960 L A4688 | 43,720 | oo [ e | s 12/22/2021.
88160R 10 1 | TESLAINC ... essesnsinns | cereiens [ 43,000.000 45,441,540 |..1,056.780 45,441,540 1,165,252 ... | 06/23/2014.
882508 10 4 | TEXAS INSTRUMENTS INC......cooviiriiiriiriiineierieseiesissisesiesiesesessssiessssessensssens | coviens R 23,200.000 | ..ovovveerennn 4,372,504 | ..... 188.470 | covvevernns 4,372,504 ...160,679 97,672 |.... .... | 06/08/2011.
883203 10 1 | TEXTRON INC......oooiiiiiiiiieiireiieseeiesesiecesiesesssesessesess s | covies [ 39,400.000 | ...............3,041,680 | ...... 77.200 | ...............3,041,680 | .....cccccoonece. 724,938 788 3,152 | ... . .| 12/2172011.
88339) 10 5 |TRADEDESKINCA 9,000.000 | ...............4,490,360 | ...... 91.640 1,146,005 ....565,460 06/17/2021.
883556 10 2 | THERMO FISHER SCIENTIFIC INC......... [ 11,100.000 | ...............7,406,364 |..... 667.240 | ..............7,406,364 | .................. 625,441 | oo 2,886 | oo 11,100 | ....... 2,236,206 ... | 12117/2012.
88579Y 10 1 [BM GO | e O 40,000.000 .7,105,200 |..... 177.630 . 3,713,716 236,800 ....113,600 ... [ 12117/2012.
89055F 10 3 | TOPBUILD CORP.........ccoiieiiremirreiisesiecesiesessesessesessesessesessesessssessesssssssssssessssnness | covenees [ I 1,722.000 475,117 |..... 275910 | ... A75,117 | e 22,223 ....158,131 ... | 07/01/2015.
893641 10 0 | TRANSDIGM GROUP INC.......cooiiiiiiiisiiiiicsicisiississsissiiesiesississssssssssssessnnies | ceviiene | ee | cvvvenes 1,500.000 954,420 |..... 636.280 | .... 954,420 2B15,605 | s [ | e .| 03/25/2020.
89531P 10 5 |TREX COMPANY INC... . 7,400.000 999,222 | ... 135.030 ..999,222 ...457,866 06/23/2020.
896522 10 9 | TRINITY INDUSTRIES INC......ooiriiiriinninnisssssnesse s [ 22,000.000 664,400 | ...... 30.200 664,400 ...233,781 18,480 |.... o | 1212112011,
89832Q 10 9 | TRUIST FINANCIAL CORP........coosirrerririeeicenieseeiesesissesisesesessesesssesssssesssesesesssesinne | coveeens o 109,191.000 | ...............6,393,133 | ... 58.550 2,407,449 203,095 |....... ... | 12/09/2019.
90138F 10 2 | TWILIO INC A...ociiiiieiiicii s | ceviiens [V 8,900.000 | ...............2,343,726 |..... 263.340 1,334,000 | ..o [ e | e . ....(668,924) ... | 06/23/2020.
90184 10 2 | TWITTER INC..... oo | covins [ I 7,700.000 332,794 | ... 43.220 332,794 2BB1127 [ s [ e | s (84,161) | .... (84,161) ... | 10/19/2020.
902140 10 1 {2U INCoooo et | e I 25,600.000 | ... 513,792 | ... 20.070 | ... 513,792 CABABT2 | [ e | e | e (510,464) | .... ....(510,464) ... | 03/25/2020. | ...
902494 10 3 | TYSON FOODS INC CLASS A.......cosiiiiriiiniiieeisseiissesissesisssssssesssesessesessssssessnnens. | coveins [ R 8,900.000 | ...oooerrrirnnee 775724 | ... 87.160 | ...ccoovvrnen. 775,724 ...675,486 15,976 | oo | s 202,208 | ..o | e 202,208 09/26/2016. | .....cvvvverneees
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902681 10 5 [UGI CORP.....cooriirriiireiieiiiseit st | covins [T I 9,000.000 | ..oovvvurirnnn 413,190 | ...... 45.910 | oo 413,190 | oo 157,313 | oo 3,105 | oo 12,150 | covveeereieenieeniies | v 98,550 | ..vovurvrrrriirnnns | e 98,550 [ ..voouverrrrirriiniinns 06/24/2010. | .ovoovrirs
90353T 10 0 |UBER TECHNOLOGIES INC.........cooooimiiiniiiiniineiiessiisssiesssessssisssssssssesssssssssesnens | covens [ 31,200.000 | ..o 1,308,216 | ...... 41.930 | oo 1,308,216 993,032 | s [ | e | ennenenn(282,984) [ [ (282,984) | oovoovs 06/23/2020. | ...ooovvvernnes
907818 10 8 |UNION PACIFIC CORP.........coooirriimeiineiiensisssisns s | coieies [ 17,200.000 | ...............4,333,196 |..... 251.930 ...862,496 73,788 .751,812 ... | 06/08/2011.
910047 10 9 |UNITED AIRLINES HLDGS INC.......ccovviriimiiiieiieseiieseissesiesssisssssssssssssssssssesesness | covins [ 23,100.000 1,011,318 | ... 43.780 . ..379,733 ..12,243 ... | 10/01/2010.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B........c.ceouiiiciinriiiiiniissiscissiesesssississiins | coviens [V 2,900.000 621,586 |..... 214.340 621,586 ..175,157 11,832 133,226 ... | 06/24/2010.
911363 10 9 |UNITED RENTALS INC.......osiiiiiiiireiieeiieceiieseeieseiieseseesessesessssessssessesessssessenssens. | coveies [ 10,800.000 | .... ...3,688,732 | ..... 332.290 | ... ...3,588,732 ..458,415 ,084,104 .| 12117/2012.
912008 10 9 |US FOODS HOLDING CORP........ccoocriiriiriiniiiiicsiesississssississiesisssssssssissssissisnns | coviens [ 37,400.000 | ...ccoocovvenee 1,302,642 | ...... 34.830 | .o 1,302,642 ...588,900 03/25/2020.
91332U 10 1 [UNITY SOFTWARE INC.......cooomiiiiriiiriinisnesssessesiesesissssissssessssessssessssesnsnens. | coneiens [ I 4,000.000 571,960 |..... 142.990 571,960 ...448,208 ... | 06/28/2021.
91680M  1U 1 |UPSTART HOLDINGS INC........coooiiiiiiniiiiiiiinisiiesisiesisssisessssisssssssssisssiens | sevieens o 11,800.000 ..1,785,340 |..... 151.300 ...1,785,340 1,469,551 .... | 06/28/2021.
918204 10 8 |VF CORPORATION........cooiiirriiriiineiieseiesesisesisnssis s sssssssssssnssssnss | coveins [ 10,400.000 761,488 | ...... 73.220 761,488 ...183,306 20,488 ... | 06/24/2010.
92047W 10 1 [VALVOLINE INC.....coooiieimiiiiieiieceiieseiieseiiesesiesessessssesessesessesessessssessssesessesesoenees | coeeees I 31,022.000 ..1,156,810 | ...... 37.290 ...1,156,810 ...346,859 15,511 ... | 05/15/2017.
92214X 10 6 |VAREXIMAGING CORP........ccocosiiiiirriiniiinniisesissesisssssisssi s | s [ I 5,280.000 166,584 166,584 | ....ocoovvvn 63,517 .| 01/30/2017.
92343V 10 4 |VERIZON COMMUNICATIONS INC 8,500.000 ,520,060 ,520,060 2,321,641 122,341 12/20/2017.
925550 10 5 | VIAVI SOLUTIONS INC [ 39,500.000 695,990 695,990 | ...cccooviinnnnnns 77,253 ... | 12/23/2008.
92556V 10 B [VIATRIS INC ...t | oo IO 92,926.000 ..1,257,289 | ...... 13.530 ...1,257,289 ...949,320 30,866 | ..ooovvrnircrieeirieiis | e (484,107) | .... ... | 01/01/2021.
92719V 10 0 [VIMEO INC.....iioiiicicisssississs s | o [ I 40,073.000 719711 | ... 17.960 719,711 2782949 | [ | s (63,238) | .... ... | 10/07/2021.
928881 10 1 |VONTIER CORP.......coooiiriiiieiiiceiieceiieceiiesesiesesiesessesessesessessssesessessssesessesssssenenes | cevnens [ eon | s 12,580.000 | ..................386,583 | ...... 30.730 | oo 386,583 | s 76,820 944 (33,589) | .... .| 10/09/2020.
92939U 10 6 |WEC ENERGY GROUP INC 0,000.000 | ..................970,700 | ...... 97.070 ...253,686 27,100 06/24/2010.
931142 10 3 |WALMARTINC I 12,500.000 | ...............1,808,625 |..... 144,690 | .............1,808,625 | ............... 1,359,237 6,875 27,375 ... | 03/25/2020.
931427 10 8 |WALGREENS BOOTS ALLIANCE..........ccovviiiieriirerniieiresississisessssssssssesssssssessssssssenss. | onnees O 46,100.000 | ...............2,404,576 | ...... 52.160 1,797,191 87,129 .. | 12117/2012.
949746 10 1 |WELLS FARGO & CO......ccooomiuirieiieiiceiieceeiesesiesesiesesiesessessssesesssssessessssssssosssions | coviies I 13,100.000 628,538 | ...... 47.980 628,538 ...504,201 6,550 ... | 03/23/2021.
95040Q 10 4 |WELLTOWER INC....cooiiriiiiriiinrisssiisssinssssissssssssssssssssssssssssssssssssssssssssns | coneiees [T I 8,700.000 | ... 746,199 | ...... 85.770 | .... 746,199 ...508,747 21,228 .| 1211712012
95058W 10 0 |WENDY'S CO/THE.... . 5,729.000 X ,090,637 ...165,810 19,663 . 88,257 09/30/2008.
957638 10 9 |WESTERN ALLIANCE BANCORP..........cccovvimmriiniiinniinnianenes [ 11,000.000 ...430,367 13,200 | oo | e 524,700 ... | 06/23/2020.
958102 10 5 |WESTERN DIGITAL CORP........cooiiiirriiriiiereiieseiesesesiesesiesessesssssesesssesessssssssssnsssneens. | ceviiee [V I 739.000 | ..ccovvvverer.e48,190 | ......65.210 | oo 48,190 | i 26,870 . 7,257 ... | 05/13/2016.
969457 10 0 |WILLIAMS COS INC......cooiiiuiiiiiniiniiienisisnieiiessess s ssssssiesssssesssessssnss. | eoviens RO 42,500.000 ...630,695 69,700 | ..o | e 254,575 ... | 03/25/2020.
977852 10 2 |WOLFSPEED INC B [ 25,300.000 526,207 | oo [ e | e | s 148,511 .| 12/2172011.
983793 10 0 |XPO LOGISTICS INC 4,000.000 ...184,666 32,317 06/23/2020.
98389B 10 0 |XCELENERGYINC......... [ 10,100.000 | ..................683,770 | ......67.700 | ..................883,770 | ...c..cccc.c..... 210,911 | oo 4,621 | oo 18,204 ... | 06/24/2010.
988498 10 1 | YUMIBRANDS INC......coviiiiiiiiiininieisneisiessssiesesiss st ssssssssessssessesssssssssesssssnnss | onssne RO I 25,800.000 ..372,516 51,600 ... | 09/28/2004.
98850P 10 9 | YUM CHINA HOLDINGS INC........cooiriireeiieiiiseiiesesieeesiecesisesesesesessesesssesessesessenenes. | woeeees [ 25,800.000 ...145,548 12,383 | ... ... | 11/01/2016.
98936 10 1 |ZENDESKINC......ccosrviirriiinricessiscsissississsissssisssisssisssssssssssssssssssssssssanns | consisen | onn | eovees 10,800.000 2T08,085 | .. [ | e [ e (419,364) | .... .| 03/25/2020.
98954M 10 1 |ZILLOW GROUP INC A......oomiiiiiceiieeiseseisesisesisssis s . ...359,075 . (265,392) 10/19/2020.
98956P 10 2 |ZIMMER BIOMET HLDGS INC o] +....16,300.000 | ...............2,070,752 |.....127.040 | ..............2,070,752 | ............... 1,057,495 | ....ccvvvnrienas 3,912 | v 15,647 | oovoerienivciieis [ e, (440,915) | .... .| 1211712012,
989701 10 7 |ZIONS BANCORPORATION........coourvimeeiriemirceiissesisnesesnesesenesssesesssesessssesssensssenesenns | covens I 19,600.000 ...256,170 28,223 ....386,512 ... | 12/15/2009.
98978V 10 3 [ZOETIS INC.....ouiiiiiiiiieiiiei st | correns [ 14,175.000 | .... ...246,610 14173 | s | e 1,113,163 ... | 06/21/2013.
98980G 10 2 |ZSCALER INC......iiiiieiiceiieiiceisseeiceiiseesisesisesesi s esesseseseeneseenes | ceneiens [ 13,900.000 | ............... 4,466,487 | ... 321.330 1,693,052 | ..oooveoceieciiienins [ e | e | e 1,690,518 ... | 12/11/2020.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS A........ovvviriireiineeiessienesessssssnsssssnssssnsinans | covei 3,000.000 551,730 |..... 183.910 2551730 [ s | e | e 86,887 | ........ 601,811 ....(514,924) .| 06/28/2021.
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76131D 10 3 |RESTAURANT BRANDS INTERN......cccovviiiiiiniiiiiciiesissiisnsissiissiiesiesississsisssiinns | v Al ... 23,087.000 | ...coocvrrenee 1,400,919 | .....60.680 | ..............1,400,919 | ......c...ccc..... 363,550 | ...coovunnee 12,236 | oo 48,713 | s [ eerrirennenenn(9,927) | s | e (9,927) 12/15/12014. | oo

046353 10 8 |ASTRAZENECAPLC.......ccovviiriiiriceieseisseesesesesisesiessssssssssssssssssnsssssssnnes | covins C 5,948.000 346,471 | .....58.250 | ........c........346,471 | oo 74,362 2,617 | oo | verrneeeen 12,109 | i | e 272,109 | v 07/22/2021. | oo

733174 70 0 [POPULAR INC ...ttt | cenneins Cl 8,800.000 721,952 040 | e 721,952 | 340,745 | .....cocvvonne. 3,960 | oo 14,960 226,336 .... | 06/23/2020.

806857 10 8 | SCHLUMBERGER LTD........ccoomiiimiiiriiiriiisnisississesessssesssssssssssssssssssssssssssssssssnnees. | covens Cl.. 234,754.000 | ..............7,030,882 | ...... 29.950 3,395,599 29,344 117,377 ...1,906,202 ... | 03/25/2020.

GO176J 10 9 [ALLEGION PLC........ it sssessisnsins | s Cl . 11,466.000 | ...............1,518,557 |..... 132.440 ...328,758 16,511 184,144 ... | 12102/2013.

GO403H 10 8 [AON PLC.....coiieiceeiceiieceiieseisesiesessesesssesssess s | s Cl . 32,597.000 9,797,354 | ... 300.560 | ... 1,089,450 64,868 . ,910,586 .| 10/04/2010.

G06242 10 4 |ATLASSIAN CORP PLC A....cooouiiiiiiceiirss s sissssssssssiins | oniiens [ 800.000 305,032 |..... 381.290 | ..o 305,032 204,495 | e [ | [ e T17,936 | i | 117,936 06/24/2019.

G1151C 10 1 [ACCENTURE PLC ... | coinees Cl . 71,700.000 29,723,235 |..... 414.550 29,723,235 2,838,896 258,837 .10,994,478 ... | 03/15/2011.

G25839 10 4 |COCA COLA EUROPACIFIC PTNRS......c.osiiiiiriiiiiciiesissississiiesiesississssisssisssiens | v Cl .. 16,400.000 917,252 | ...... 55.930 | .o 917,252 ...329,476 26,568 100,040 ... | 05/31/2016.

G29183 10 3 |EATON CORP PLC.......oiiiiiriiiriiiriississiisssisssisssis s | coneiens Cl . 21,100.000 ...3,646,502 |..... 172.820 ...3,646,502 1,105,651 64,144 ..1,111,548 ... | 12117/2012.

G46188 10 1 |HORIZON THERAPEUTICS PLC.......c..ooiriiiriiiriiiereieneiieseiseseissseisseseisesssssssissssioes | ceneeens Cl 4,950.000 | .................533,412 | ..... 107.760 ...389,735 ... | 10/19/2020.

G47567 10 5 | IHS MARKIT LTD......oiiiiiiiiiiriissiiessiisesieseisesissssssssssesssssssssssssssssssssssnssssnsss | coneeens Cl . 6,800.000 | .................903,856 |..... 132.920 ...504,155 5,440 .| 06/23/2020.

G51502 10 5 |JOHNSON CONTROLS INTL PLC.... ......10,900.000 | ..................886,279 | ...... 81.310 380,536 11,663 06/23/2020.

G5494) 10 3 [LINDE PLC......ooiiiiririsnescesesssssssssssssss s | conees Cl .. 25,350.000 | ...............8,782,001 | ..... 346.430 4,170,075 107,484 ... | 10/31/2018.

G5960L 10 3 | MEDTRONIC PLC......coriiiiiiirieiireiiseiisseisesessesesssseesessssssssssssssssesssssssssssssesssinns | vesevens Cl . 12,000.000 | ...............1,241,400 |..... 103.450 | ..............1,241,400 | ...ccooovuennce 1,024,933 7,560 29,040 ... | 03/25/2020.

GBO9EL 10 9 [APTIVPLC. ... | coneiens Cl . 36,000.000 | ...............5,938,200 |..... 164.950 1,037,261 ... | 12117/2012.

GB6518L 10 8 | NIELSEN HOLDINGS PLC........oiiiimiiiiieiiiriieeeeieciisssiiesesisssisesisseseessssessssesesenns | cenevens Cl . 36,200.000 | .................T42,462 | ...... 20.510 ...481,985 8,688 .| 03/25/2020.

G6700G 10 7 [NVENTELECTRIC PLC.......coovvviiiriinniinnisnnineieseinenes ......25,481.000 | ..................968,278 | ...... 38.000 ...279,560 17,837 05/01/2018.

G7S00T 10 4 [PENTAIR PLC ...t essss s sssssssasssssens | soserins Cl . 25,481.000 | ...............1,860,876 | ...... 73.030 ..571,518 20,385 ... | 10/01/2012.

H1467 10 4 |CHUBBLTD....cooiiiiiicisinieisi ettt essessssssnses | sosssaee Cl . 33,700.000 | ...............6,514,546 | ..... 193.310 | ...coe.e...6,514,546 | ... 1,961,416 | .coocovenenee 26,960 | ..oooverene 106,492 .... | 06/08/2011.

H2906T 10 9 | GARMIN LTD .o | e Cl 4,200.000 | .....cooee...e. 571,913 | 136.170 571,913 ..134,316 11,004 ... | 06/24/2010.

H8817H 10 0 | TRANSOCEAN LTD....ociviiiriiiniiinsisssiessississssssss s sssssssssans | soseins Cl.. 508,900.000 | ...............1,404,563 | ....... 2.760 ...1,404,563 W T234T | [ | s | s 229,005 .| 03/25/2020.

L8681T 10 2 |SPOTIFY TECHNOLOGY SA 6,400.000 | ...............1,497,791 | ... 234.030 497,791 826,496 | ..o [ e | e ..(516,032) 03/25/2020.

N14506 10 4 [ELASTIC NV....oooiiiiiiiiiciscisssessssnsissss s sssssssssssssssssssssnnss | s Cl . 11,900.000 1,464,770 | ..... 123.090 ..1,464,770 W BT1T24 | [ | s (274,176) | .... .| 03/25/2020.

N2451R 10 5 |CUREVAC NV.....oiiiiieiieceiieceieseiiesesiesesiesesie e | cevinns Cl . 12,200.000 418,581 | ...... 34.310 418,581 L4875 | s [ e | e (28177) ] .... 12/22/2021.

N72482 12 3 [QIAGEN NVttt senssnssssensens | nensanes Cl... 12,100.000 | .... 672,518 | ...... 55.580 | ... 672,518 LABINT [ [ [ 33,033 |... 03/25/2020. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........cccooucviiiiins oo | o, 1,740,314,102 XXX | 1,740,314,102 ..423,503,724 . 1,157,795 | ....... 21,509,384 | ...ccoovenriien0 | e 389,216,549 | ....... 601,811 388,614,738 XXX XXX
9799999. Total - Common Stock 1,740,314,102 XXX 1,740,314,102 .423,503,724 L A,167,795 | 21,509,384 0] 389,216,549 | ........601,811 ...388,614,738 XXX XXX
9899999. Total COMMON ANM PrEfEITEd SHOCK..............c..uivirieiirciiiceeieceeiceeie e eneseeness s | ereveoas 1,791,048,102 XXX | 1,797,740,852 474,603,724 2,052,275 23,415,796 0. 388,850,549 | ........ 601,811 388,248,738 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1B s 0 1C s 0 D s 0 1E 0 TF 0 L LCTR
1B. 2A 0 2B 0 2C 0
1C. 3C .
1D. 4C .
1E. 5C .

1F.
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912828 4V 9 |US TREASURY NOTE = 2.875% 08/15/28..........coovvrvviererrrirerins 01/05/2021........ BarClays Capital..........ccevueiriiieiieiiiei et | eriesi et nsennnes | erenes 45,306,109 | ..ovvvrenenee 39,070,000 439,538
912828 6B 1 |US TREASURY NOTE 2.625% 02/15/29.... 02/05/2021........ BarClays CaPItal..........vuriuueiiiriireii e | bbb 258,799,175 228,050,000 2,741,245
912828 YB 0 |US TREASURY NOTE 1.625% 08/15/29.... 03/17/2021........ BarClays Capital..........oevueiiiiieiciee et nrnes | reriesi et nsennnes | erens 59,315,332 58,814,000 81,844
91282C AV 3 |US TREASURY NOTE 0.875% 11/15/30.... 02/08/2021........ Barclays Capital. ..o 58,601,563 60,000,000 99,344
91282C BC 4 |US TREASURY NOTE 0.375% 12/31/25 01/19/2021 Various 44,904,688 45,000,000 6,215
91282C  BJ 9 |US TREASURY NOTE 0.750% 01/31/28.... 02/24/2021........ Various 135,256,250 137,500,000 | oo 64,744
91282C  BL 4 |US TREASURY NOTE 1.125% 02/15/31.... 05/04/2021........ VIOUS. ...ttt | Hres st r et enies | eerenes 34,463,047 36,000,000 80,304
91282C  BM 2 |US TREASURY NOTE 0.125% 02/15/24.... 02/24/2021........ VIHIOUS ...ttt | bbb 139,560,938 140,000,000 | ..ooocvvrriiriiiees 4,696
91282C  BP 5 |US TREASURY NOTE 1.125% 02/29/28.... 03/19/2021........ VIIOUS. ...ttt | Hres sttt enires | eereres 69,490,430 ...710,000,000 23,234
91282C  BR 1 |US TREASURY NOTE 0.250% 03/15/24 04/05/2021 Various 118,278,047 .118,600,000 5,451
91282C BS 9 |US TREASURY NOTE 1.250% 03/31/28.... 04/272021........ CHIGIOUD. .ottt s s ss st ssnssnnts | essessesssnssesssssnssensessessanssensenssnssensnnns | sessees 39,937,500 ...40,000,000 38,251
91282C BT 7 |US TREASURY NOTE 0.750% 03/31/26.... 04/16/2021........ VIHIOUS ..ttt | Hres sttt | ceeres 82,605,941 83,100,000 20,697
91282C  BU 4 |US TREASURY NOTE 0.125% 03/31/23.... 04/27/2021........ Barclays Capital..........ccevueiiiiiiciicie st | bt snnnes | eniaes 69,946,680 70,000,000 6,574
91282C BV 2 |US TREASURY NOTE 0.375% 04/15/24.... 04/19/2021........ Barclays Capital..........ccevueruiiiiireiieei s 20,014,844 20,000,000 1,025
91282C BW 0 |US TREASURY NOTE 0.750% 04/30/26 05/18/2021 VMIOUS. .....oveeeverecee st sae s snaa 99,756,055 .100,000,000 30,163
91282C  BZ 3 |US TREASURY NOTE 1.250% 04/30/28.... 05/25/2021........ Barclays Capital...........couuiviiiireiice s 15,996,563 216,000,000 | ..ovoviniriieeees 10,564
91282C CB 5 |US TREASURY NOTE 1.625% 05/15/31.... 08/03/2021........ VIIOUS. ...t | s | e 53,450,195 52,000,000 143,645
91282C  CC 3 |US TREASURY NOTE 0.250% 05/15/24.... 06/02/2021........ GOIAMAN SACKS.......cevviii bbbt | cosesbee bbbt | erbeees 47,626,430 47,700,000 6,037
91282C CE 9 |US TREASURY NOTE 1.250% 05/31/28.... 06/25/2021........ Barclays Capital............ccuurueiiimeriiriiiiis e 45,191,219
91282C  CF 6 |US TREASURY NOTE 0.750% 05/31/26 06/28/2021 CHIGIOUD...... v 12,515,836
91282C CK 5 |US TREASURY NOTE 0.125% 06/30/23.... 07/27/2021........ JP Morgan Securities Inc.................. 179,710,352 | . .180,000,000
91282C  CN 9 |US TREASURY NOTE 0.125% 07/31/23.... 08/03/2021........ MOTGAN SEANIEY. ...ttt | b ienb e 134,865,820 | ...oovverecerrcs 135,000,000
91282C  CP 4 |US TREASURY NOTE 0.625% 07/31/26.... 08/17/2021........ CHIGIOUD. .ottt ents | eres bbbt | enernenas 5,464,551 5,500,000 1,681
91282C  CR 0 |US TREASURY NOTE 1.000% 07/31/28.... 08/13/2021........ VAIHOUS. ....ecvveiitete ettt ettt s st s st b st es st b enaeans 29,768,945 30,000,000 12,636
91282C CS 8 |US TREASURY NOTE 1.250% 08/15/31 11/09/2021 Barclays Capital 29,449,805 30,000,000 66,236
91282C  CV 1 |US TREASURY NOTE 1.125% 08/31/28.... 09/21/2021........ Barclays Capital 4,005,781 4,000,000 2,735
91282C CW 9 |US TREASURY NOTE 0.750% 08/31/26.... 09/24/2021........ CHIGIOUD... vttt | rtesneb bbbt | ereias 17,227,359 9,733
91282C  CX 7 |US TREASURY NOTE 0.375% 09/15/24.... 09/20/2021........ BarClays Capital..........ceruereieiiieiiieieii et | ereesi ettt nienines | erins 24,441,621 1,623
91282C DA 6 |US TREASURY NOTE 0.250% 09/30/23.... 10/12/2021........ VBTHOUS. ...ttt | eniee bbbttt bbbt | berins 74,900,391 75,000,000 5,323
91282C DD 0 |US TREASURY NOTE 0.375% 10/31/23.... 11/01/2021........ BarClays Capital..........cuevuereiirireiieicieii et | bt nienines | erins 59,831,250 | . . 60,000,000 1,243
91282C  DF 5 |US TREASURY NOTE 1.375% 10/31/28 11/22/2021........ VBMHOUS. ...t bbbttt | ensee bbbttt bbbt | berins 49,874,609 | ..covvviviee 50,000,000 | ..ooeveceriiiieeiieee e 27,728
91282C DG 3 |US TREASURY NOTE 1.125% 10/31/26.... 11/08/2021........ MOTGAN SEANIEY........oveviciriii et | reriesieeeens et nsennnes | erenes 25,050,781 25,000,000 6,992
91282C DL 2 |US TREASURY NOTE 1.500% 11/30/28.... 12/22/2021........ VTHOUS. ...ttt bbb bbbttt | ebsee bbbttt | benens 95,671,289 95,000,000 | c.ovoveireiieeene 78,503
91282C DM 0 |US TREASURY NOTE 0.500% 11/30/23.... 12/07/2021........ JP MOrgan SECUMHES INC......c..iuiiiiiiiiiisirissrsiisri s sen s snssensenesene | cerensensssesenssenssnssnesensensssesensensssssensnnes | sessees 49,835,938 50,000,000 5,495
0599999, TOtal - BONAS = U.S. GOVEIMIMIENE. ...t ersitteserssttseessss st eessse st ess st em1e s 128408808881 08 408401 e08 088408101 4041 e0 8808 o0E 140840 E 0848488 E 8L E 18£8 E 08 £ E £ E 8oL E 8084881 EE 401 o088 4E £ E L8414 E L84 £E o0 b8 108 E 8L 808 E 1 £EE 10 b0k E e Hheb et enbenb et en bbb nens s eneninntses | cbrensensnsenssenssns s senes 2,231,115,334 2,201,034,000 | ..o 4,075,013
Bonds - U.S. Special R e and Special A
3137F9  YZ 8 |FHMS 2021-K124 X110 0.721% 12/25/30..... 02/03/2021........ Bank Of AMETICA COMP.......cuuruririiriirieiiieiiieie st | ersesb e s bbb 10,993,206 34,871
3137F9  ZA 2 |FHMS 2021-K125 X110  0.585% 01/25/31..... 02/18/2021........ Barclays Capital. ..o nnnes | ereesi et nienines | enieennes 6,492,726 52,124
3M37FX  Z5 0 [FHMS 2021-K127 X110 0.331% 01/25/37....ccviiiiiiisiiieiistissnsns s 03/17/2021........ WEIIS FArGO BaK.......vueiuiuiiiiiiiiiiiiteit sttt | dhes bbbt 8,994,736 91,569
3199999. Total - Bonds - U.S. SPECial REVENUE ANT SPECIAl ASSESSMENES. ... . ieueiieeereuseeetesesaesseeeateaessessraessesseses | eeseseeseesesassesseeaseseseeseesesaeseeseeaesseseeseeseseeseeseeaesseseeseeseseesesseeassseseeseeseseesessesaeseeseeseeseseeseesesaeseeseesesseseeeeseseeseeseeseseesee et sesensesetaetaes | £8eesetossassesssssesassessesansessessnssasassessesanes 26,480,668 | ..o 0 [ o 178,564
Bonds - Industrial and Mi:
00914A AL 6 |AIRLEASE CORP  0.700% 02/15/24.........oooermieirnrineieeineieierireesiseiesiesissesesssensesensesssssseens. | oeveseronesnnens 01/19/2021........ CHIGIOUD....eve st ssnntee | cesebieebneses bbbt entnnes | oeesens e n et 9,933,600 | oo 10,000,000
023608 AH 5 | AMEREN CORPORATION 2.500% 09/15/24. 12/08/2021........ MATKEEAKESS.........overvir ittt bbb bbbt sns s s | absebsessssesse s et st s b st s st ten 1,025,480 1,000,000 5,903
023608 AL 6 | AMEREN CORPORATION 1.950% 03/15/27. 11/15/2021........ MOFGAN SEANIEY.........cveeiiii st | ebinss et es st nes | enieeranes 7,498,575 7,500,000
03066 AB 9 |AMCAR 2021-3A2 0.410% 02/18/25. 11/09/2021........ CHIGIOUD. ...ttt nnte | ceresbeb e bbb 21,499,678 | oo 21,500,000
03073E  AS 4 |AMERISOURCEBERGEN CORP...........ccccoummirriirnineirernnincienies 07/19/2021........ VIOUS. ...t | st | seeres 44,489,766 | ...ooverrree 44,453,000 | cooovvrreiree o 44,205
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04016G  BF 4 |ARES 2016-40A A3RR  0.000% 01/15/29. 11/10/2021........ GOIAMAN SACKS. ...ttt | ceresb et s 14,500,000
04636N  AA 1 | ASTRAZENECA FINANCE LLC 05/25/2021........ JP MOTGAN SECUMHES INC.......ouoveuciriiiiciieieieie et | cereriesinesesseessss st sentennes | oeesessessessessessessssesessensees 9,987,400 | .
05359A AG 8 |AVMT 2018-AVM C  4.112% 07/05/40 11/01/2021........ GOIAMAN SACKS.......vvveiirrii bbb | ceresb bbb R 10,598,438 | ..o 10,000,000
05369A  AH 4 |AVIATION CAPITAL GROUP 02/16/2021........ MOTGAN SEANIEY.........veeeirririce et | eereeessee st enines | enierenes 6,819,120 6,000,000
05369A  AK 7 |AVIATION CAPITAL GROUP 02/22/2021........ Mizuho Securities...........coeverrireriereeennnn. 3,963,800 4,000,000
05524U  AA 7 |BAMLL 2012-PARKA  2.959% 12/10/30 08/18/2021 Bank of America Corp. 7,486,511 7,282,000
05525B AL 4 |BAMLL 2013-WBRK D 3.534% 03/10/37......ccomvuiiririireiirieierieiesiesissisesissessesssesssssssenssssssens | revssesonssnsin 11/16/2021........ VIHOUS. ...t 2,611,458 2,844,000
05551  AA 8 |BAMLL 2020-BOC A 2.627% 01/15/32 12/14/2021........ Bank Of AMENICA COM.........ucuuviiieiiiieieiisrieee et nine | ereess e ess s eerees 946,391 925,000
055522  AA 4 |BLOX2021-BLOXA 0.860% 09/15/26........... 08/18/2021........ GOIAMAN SACKS.......evveiirri bbb | cesesb bbb s 56,050,000 | ....ccovenee. 56,050,000
056057 AG 7 |BXTRUST 2018-BIOAB 0.981% 03/15/37 12/14/2021........ JP MOTGaN SECUMHES INC........ouvuurirriiiciiciieerieic e essenssnsseine | coreriesssssessser e sseessessesssensennes | oeesenerenes 8,787,833 8,793,329 240
05606F AN 3 |BXTRUST 2019-OC11E 4.075% 12/09/41 06/22/2021 VMHOUS. ...ttt 25,916,649 | . . 25,312,000 35,061
056083 AG 3 |BXP2017-GMB 3.425% 06/13/39............ 10/26/2021........ Bank of America Corp. 1,256,977 1,180,000 3,132
056083 AL 2 |BXP 2017-GM D 3.425% 06/13/39......ccevururerirircirrirereiiseireresiseeenisnaes 08/30/2021........ VIHIOUS ..ottt | Hetes st bbbttt | ereeninnin 5,285,840 5,000,000 5,653
05608K  AJ 9 |[BXTRUST 2021-VINO E = 2.062% 05/15/38..........coervrrireiirriiiirerssiseiesiesissesessssssesssisessssssiens. | evsesnesnnens 05/03/2021........ WEIIS FArgO BaNK........ccuvviiuieiiieieiie et sannss | essebenes bbb R 60,861,115 | oo 61,000,000
05608R  AJ 4 |BXTRUST 2021-ARIAD 2.005% 10/15/36..... 10/13/2021........ JP MOTGaN SECUMHES INC.......vvuivuiriiiiciiieie ettt | coresisebses e enienes | eeveees 68,655,000 69,000,000
05609  AA 0 |BXHPP 2021-FILM A  0.760% 08/15/36.......... 08/17/2021 Barclays Capital 15,338,000
05609R  AG 9 |BXTRUST 2021-BXMF B 1.132% 10/15/26. 10/28/2021........ Bank of America Corp. 32,668,155
05682Q AU 0 |BCC 2017-1ABR  1.632% 07/20/30.........ccoomirrrererrirriierinerierierisseinniens 05/06/2021........ CHIGIOUP. .ottt | bbb R 15,000,000 15,000,000
071813  CJ 6 |BAXTER INTERNATIONAL INC 11/16/2021........ JP MOTGaN SECUMHES INC.......cuuieurirriiiciiiiie ettt nsninnine | coreriesise bbbt entnnes | oeesenenenes 9,999,800 10,000,000
08179H  AE 0 |BSP 2017-12A AR 1.074% 10/15/30 10/04/2021........ Societe Generale........ 15,000,000 15,000,000
08180E  BL 7 |BSP 2013-1lIA A2R2 1.782% 07/20/29.... 04/20/2021 Natixis Securities Americas LL........... 30,000,000 30,000,000 13,255
085770  AB 1 |BERRY GLOBAL ESCROW CORP 06/24/2021........ VTHOUS. ...t ene s st en st s e seessetenesnansnesnea 15,870,056 14,985,000 | ..oovvrerricrriieiseeis 376,383
094234  AA 9 |BLOOMIN' BRANDS INC/OSI... 04/13/2021........ VIHOUS. ...ttt | Heres sttt | seenes 34,954,438
12433X  AG 4 |BXTRUST 2020-VIVAD  3.549% 03/09/44 07/09/2021........ VIIOUS. ... bbbt | s | e 55,735,119 53,788
12433X  AJ 8 |BXTRUST 2020-VIVAE 3.549% 03/11/44 06/30/2021........ VHOUS. ...t 50,880,338 52,245,585 90,753
12477B AG 9 |CAMB2021-CX2C 2.771% 11/10/46 10/22/2021 Deutsche Bank 58,984,663 | . . 60,000,000 36,947
12482H AN 4 |CAMB 2019-LIFEE 2.260% 12/15/37 12/20/2021........ JP Morgan Securities Inc.................. 5,242,000 5,242,000 2,304
1256136 BG 3 |CDW LLC/CDW FINANCE 2.670% 12/01/26 11/23/2021........ JP MOFGaN SECUMHES INC.......ouuuvvreieuiiriiiiierisriiiieisieiesi st sessssiessenes | eeesnsssssese s sssssssssesssiessenssenenns | eveons 30,000,000 30,000,000
12530B  AA 7 |CFMT 2021-HB7 A 1.151% 10/27/31 10/22/2021........ BarClays Capital..........ceruereieiiieiiieieii et | ereesi ettt nienines | erins 15,732,672 15,732,692
125354  AA 8 |CGRBS 2013-VNO5 A 3.369% 03/13/35.........couuiiieriiiicririnieiissiiesiesisssisssssssisesiessesesns | sevesssesnsions 12/06/2021........ VBTHOUS. ...ttt | eniee bbbttt bbbt | berins 11,104,405
125354  AJ 9 |CGRBS 2013-VNO5D  3.584% 03/13/35 04/22/2021........ CIEAIL SUISSE......euvvrveerireii et | coress b ne bbbt | eereres 10,447,266
12549B  AY 4 |CIFC 2013-2A A1L2  1.134% 10/18/30, 04/13/2021........ JP MOTGaN SECUMHES INC.....vvveeairiiiciieee b sssnsesne | ceressessnssesse st sssssensnnes | seveees 30,000,000
12549B  BA 5 |CIFC 2013-2A A2L2  1.634% 10/18/30. 04/13/2021........ JP MOTGaN SECUMHES INC........uuveurirriiciieieeiiee et | coresseesnes e sseennssensenes | eereres 10,000,000
12550Y AQ 7 |CIFC 2017-2ABR  1.634% 04/20/30 05/05/2021........ Morgan Stanley. RO OUORY DU OURRSURORSRRSRUROR) ISR 50,000,000 | .
125523  AF 7 |CIGNA CORP  3.750% 07/15/23 11/22/2021........ JP MOTGaN SECUMHES INC.......couveuirriiiciiieie et | ceresissne bbbt s 10,663,321 | oo 10,198,000 | coooveerrierrerrrirereireerenis 137,036
12592T  AA 3 |COMM 2015-3BP A 3.178% 02/10/35........evuririrreiiriireriiisissiesesssiesessssiesssssssssessesssssssensens | sesessersesses 04/20/2021........ CHIGIOUD. ...ttt nntes | corensesbsb s bbbttt | oeesensenes 1,193,369 1,120,000 2,076
12598E  AF 9 |COMM 2020-SBX C  2.056% 01/10/38, 11/15/2021........ Bank Of AMETICA COMP.........uruuiriiiciririiieiri et nsenine | rebeesistesessnes e ensessenes | ceresiesinesensessenes 835,656 850,000 77
12625C AA 1 |[COMM 2013-WWP A1 2.499% 03/10/31 12/07/2021........ MOTGAN SEANIEY. ...t | b senb bbb 7,980,910 7,886,032 | oo 4,379
12625C AL 7 |[COMM 2013-WWP C  3.544% 03/10/31 07/21/2021........ Bank Of AMENICA COMP..........cuuviiiriiiieieiierieeeris et sasnine | reriess e s s ses st erees . 1,044,375 1,000,000 2,166
12625C AN 3 |[COMM 2013-WWP D 3.898% 03/10/31 07/21/2021........ Bank 0f AMETICE COMP........uuruuieiiiriiririiieiieiie e | oebnssssisesesb s en bt ensenines | ceniessanes 8,477,747 8,020,000 17,037
12654Y AJ 8 |CPTS2019-CPTD 2.997% 11/13/39 11/16/2021........ VIIOUS ...t | et R 64,722,622 | ......ccone... 62,427,000 39,219
13876G  AJ 7 [CANYC 2017-1A AR 1.112% 07/15/30......cuiemeimriirieiieiceiiseieeisieisesie e essssissssensssssssenes | oevsesnesnnins 08/03/2021........ JP MOTGaN SECUMHES INC......vuuivuiriiiiciriee bbbt enssni e | coresiesbnes bbb | eeveees 35,000,000 | ..ccovrenee. 35,000,000
14987B  AE 3 | CC HOLDINGS GS V LLC/CRO......coierriricireriiisrieeisersesesiseresssseesiesissenes 12/142021........ Suntrust RODINSON HUMPRAIEY..........cvuiiiieiiiiciecec e sssnesssenins | ceressernes et nes 802,073 774,000 5,048
15189W  AM 2 |CENTERPOINT ENERGY RES 02/26/2021........ MItSUDISHE SECUIEIES.......uvvvveieaisiici i | ersesb et es bbb . 14,985,450 | ..o 15,000,000
165183  CJ 1 |CFIl2020-1A A1 0.870% 08/16/32................ . 05/12/2021........ MItSUDISHi SECUNILIES. ...t | ebiess et ees 884,744 879,761 617
172967 MX 6 |CITIGROUP INC 0.981% 05/01/25 04/27/2021........ CHIGIOUP. ..ottt | bbb R 10,000,000 | ..o 10,000,000
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22822V AB 7 | CROWN CASTLE INTL CORP........cviiiiirriiieirerisisisesiessssssse s essessssisesssssssssssssssessassessens | nevsssssnssnnens 11/15/2021........ US BANK....1oteirisiii et | bbb 2,998,365 2,720,000 30,932
23305 AJ 1 |DBUBS 2017-BRBKD 3.530% 10/10/34 06/03/2021........ Bank Of AMEIICA COMP.....eueuuererreeieiaeeeireesee et es s se et essesesenane | sesesssesesesssesesaesessee st sesesseeesansessesnnsnes 210,125 200,000 118
233262  AA 2 |DLLAD 2021-1A A1 0.158% 08/22/22...........ccoconvvnee. 07/20/2021........ JP MOrgan SECUMHES INC..........cuuiiuuiiiiiiiiiiiiie s | erestssssbis bbbt | esesnioas 4,298,202 4,298,202
23918K  AS 7 | DAVITA HEALTHCARE PARTNERS INC 03/10/2021........ VIHOUS. ...ttt | et 31,558,750 | .o 31,000,000 | .oooverrerirererierreieereis 373,854
25267T AN 1 |SHINE 2021-1A A 2.305% 11/20/51.... 11/10/2021........ BarClays Capital..........ceiuueiiiriireiiciesi bbb | bbb nines | e 52,000,000 | ..ccovrrnee. 52,000,000
25755T AL 4 |DPABS 2019-1A A2  3.668% 10/25/49. 05/05/2021 Barclays Capital 93,731 88,425 108
25755T AP 5 |DPABS 2021-1A A2l 3.151% 04/25/51... .| 04/08/2021........ Guggenheim SECUMHES LLC........c..oiuiiiiiiiiiisie et | eresrssssie s | orieas 29,850,000 | ..coccovvrnee 29,850,000
262104 AB 8 |DRIVE 2021-2 A2 0.360% 05/15/24 08/17/2021........ CHIGIOUD...... e snsnnie | cesesies et 17,480,141 | oo 17,480,925
262108 AB 9 |DRIVE 2021-1 A2 0.360% 12/15/23 04/13/2021........ JP MOrgan SECUMHES INC..........cuuiuuiiiiiiiiiiiiiie s | erssnssssiss bbb | eneinioas 5,650,057 5,650,200
26245E  AJ 8 |DRSLF 2017-47A ATR  1.104% 04/15/28..........o oo ensees 04/15/2021........ Goldman Sachs 20,000,000 20,000,000
26245E AL 3 |DRSLF 2017-47A A2R  1.394% 04/15/28.........comiieiriiiiieineiieissese s 04/15/2021 Goldman Sachs 33,000,000 33,000,000
29374E  AB 2 |EFF 2021-1A2 0.440% 12/21/26 02/17/2021........ Mizuho Securities..........ccccoevveerererieeennn. 18,776,187 18,777,120
29429M  AA 1 |CGCMT 2019-SMRT A 4.149% 01/10/24.... 12/08/2021........ MOTGAN SEANIEY ...ttt | ebiesb ettt enines | erins 52,013,722
30165 AB 2 |EART 2021-4A A2 0.400% 04/15/24 11/10/2021........ CHIGIOUD....evvi st nnts | cesessesbnes et | eereres 47,147,789 ...47,150,000
31620M  BS 4 |FIDELITY NATIONAL INFORM 02/23/2021........ JP Morgan Securities Inc.. 6,959,610 7,000,000
341081 FK 8 | FLORIDA POWER & LIGHT CO 11/15/2021 Morgan Stanley. 3,968,912 3,791,000 56,812
35564K  ED 7 |STACR 2021-DNA3 M1 0.800% 10/25/33 04/19/2021........ Nomura Securities Intl 17,558,027 | ..o 17,558,027
361841  AK 5 |GLP CAPITALLP/FINII 01/07/2021........ CHIGIOUD.....c.coorver s 5,446,162 4,610,000 29,453
38141G  ZE 7 | GOLDMAN SACHS GROUP 1.217% 12/06/23 12/01/2021........ Goldman Sachs..........cceuveeernivirenrreers 10,000,000 | ..coovvreerrierenieierines 10,000,000
40438P  AD 4 |HPEFS 2020-2AB  1.200% 07/22/30 1117/2021........ Mitsubishi Securities 12,402,289
44421L  AA 0 [HY 2016-10HY A 2.835% 08/10/38.........corvmriireiririieiisiiceesiseisesesie e 12/21/2021 Goldman Sachs 15,598,242
44421 AE 0 [HY 2019-55HY B 2.943% 12/10/41........oovriiirirriiricierieeeeessiss e 11/02/2021........ Wells Fargo Bank....... 4,438,426 4,269,000 | ..ovvviernieienne 1,047
444859  BP 6 |HUMANAINC 0.650% 08/03/23..... 07/29/2021........ JP Morgan Securities Inc 9,993,300 10,000,000
46591H BR 0 |CACLN 2021-1B 0.875% 09/25/28 03/16/2021........ JP Morgan Securities Inc 14,743,667 14,743,667
46592F  AE 3 |JPMCC 2021-2NU B 2.076% 01/05/40.........coeveriiirierniiiiieineieresiie e essnesseses 01/13/2021........ JP Morgan Securities Inc. 15,432,142 | oo 15,000,000 | ooovvrereririierneieeieieeen 24,226
46652B  BJ 7 | JPMCC 2020-NNN DFX  3.620% 01/16/37 05/26/2021 JP Morgan Securities Inc.. 5,707,603 5,565,000 10,072
46652W  AG 8 | JPMCC 2021-410T C  2.576% 03/05/42 02/25/2021........ JP Morgan Securities Inc. 128,379,962 | ..o 126,000,000 | ..ooverrerererriereeieeirerenis 102,496
481280 2M 0 |CACLN 2021-2B 0.889% 12/26/28 07/13/2021........ JP MOFGaN SECUMHES INC.......ouuuvvreieuiiriiiiierisriiiieisieiesi st sessssiessenes | eeesnsssssese s sssssssssesssiessenssenenns | eveons 21,499,669 21,499,669
49271V AL 4 |KEURIG DR PEPPER INC 0.750% 03/15/24............. 03/01/2021........ Bank Of AMENICA COMP.........ruuviiieiiriiieiierieeie et nssnine | reriesissesessess s ess s sss e neesssneseninnines | orines 19,999,400 20,000,000
50184K  BL 1 |[LCM13A AR3 0.000% 07/19/27 11/29/2021........ GOIAMAN SACKS.....vuvvviirri bbbt | ceressesbne ettt | eebeees 30,000,000 30,000,000
50212Y  AF 1 |LPL HOLDINGS INC = 4.375% 05/15/31.......ovverrriernrireienirereieeirereninsines 05/21/2021........ VIHOUS. ...ttt | Heres ettt | ceenes 30,662,500 30,600,000 6,295
53218C AL 4 |LIFE2021-BMRF 2.460% 03/15/36.......... 12/20/2021........ VBMHOUS. ...t bbbttt | ensee bbbttt bbbt | berins 54,264,931 | oo 54,263,000 48
55293B  AD 7 |MHP 2021-STORB 1.010% 07/15/38 12/30/2021........ VIHOUS. ...ttt | et 11,357,875 | oo 11,360,000 725
55303X AB 1 |MGM GROWTH/MGM FINANCE 03/02/2021........ MOTGAN SEANIEY ...t | sebsens et enines | enrenines 7,037,000 6,600,000 28,475
56578J AL 6 |MCLO 2017-10A ATAR  0.000% 11/15/29.....ccoviririiriiieriniiiereeniieiesise e eneenes 12/07/2021........ DEULSCNE BANK.........ovuirriiiiti et ssns | rereesinee sttt nienines | erines 35,000,000 35,000,000
573874 AL 8 |MARVELL TECHNOLOGY INC 05/04/2021........ CHIGIOUP....t et | etes bbbt | i 14,863,380 14,000,000
61763X  BM 7 | MSBAM 2014-C18 300D  5.279% 08/15/31.......vomerurerirerieiieiniieeieeesieresiseeesissi s sessessenes 04/30/2021........ Bank Of AMENICA COMP.........ruueviiieiiririieieeieee e nssnine | rebiesistesesiessse st b seesessesensnnines | erines 10,588,281 | ..o 10,000,000 | ooovrrereririreierineieeerieienin 14,664
62432L AL 5 |[MVEW 2017-2A AR 1.144% 01/16/31 ... | 07/2912021........ MIZURO SECUMIES. ...ttt enres | rebiess st es s es bt ensenines | onins 35,000,000 35,000,000
626738 AF 5 |MURPHY OILUSAINC 3.750% 02/15/31 .| 07/07/2021........ VIIOUS ...t | s st | eerenes 22,609,997 22,769,000 200,516
64131Q  AJ 9 [NEUB 2017-26A AR 1.065% 10/18/30.......0ucvriveriiirerrrieiseisieisesssiessss e 10/22/2021........ WIS Fargo BanK...........ccouuriiiriniiicis s | s | i 22,925,000 22,925,000
65339K  BX 7 |NEXTERA ENERGY CAPITAL 10/27/2021........ SMBC NIKKO SECUHIES INC.......ooieeririiiieieiiieeisieeesessie et sesssneenes | coressssnssesie s ssssesesseesanesensenes | seseees 15,000,000 15,000,000
671026  AA 0 |OSD 2021-23A A 0.000% 04/17/31.....coovemrereririrerniirereriscierineiees 12/01/2021........ CIAIE SUISSE......vuvrerriaice it | cosesb et bbbt | erbeees 19,990,000 | ..ovvvrianee 20,000,000
67571A  AA 3 |OCTL 2021-1A A 0.930% 03/22/27........voereeeirirerieireieiseiseeesssisesesie s 04/27/2021........ CIEAIL SUISSE........uvvrveeiireii ettt | cesess bt | eerenes 14,150,208 ...14,151,511
67590E  BJ 2 |OCT152013-1ABRR 1.625% 07/19/30. 07/20/2021........ BNP Paribas SECUMIIES COMP...........cuuuiiuiiiiiieiiiiiissie st | seesisenssssss s nesensssssesesienes | coenes 11,000,000 5,181
682413  AC 3 |ONP 2021-PARKB 1.060% 03/15/36...... ... [ 02/10/2021........ DEUISCRE BANK. ..ot | b 33,000,000 | ....ccocenee. 33,000,000
68241F  AB 8 |OLCMT 2004-C3 A2 5.724% 10/15/30 .| 04/30/2021........ GOlAMAN SACKS.......ieieiiiiii bbb | eres bbb | e 5,585,938 5,000,000 18,285
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68241F  AC 6 |OLCMT 2004-C3B  5.724% 10/15/30 04/30/2021........ GOIAMAN SACKS. ...t naas | coressesbsesen ettt st | eerenrenes 7,261,719 6,500,000 23,771
68241F  AD 4 |OLCMT 2004-C3 C  5.724% 10/15/30......ccemurerirerrnrieireeiereiinsieresiseiesiessssesesssessesesesessssssseens. | revseronesnnens 04/30/2021........ GOIAMAN SACKS. ...t | ceresiens e ss ettt | oeeseneenes 7,261,719 6,500,000 23,771
68241F  AE 2 |OLCMT 2004-C3 D 5.724% 10/15/30.......0cuuermirrirrerieirieisisisnsiesessssiessessssesessssssesesssesssssssens. | rosssesnssnnene 04/30/2021 Goldman Sachs..........ccvveerivirnesenis 2,792,969 2,500,000 9,143
68245H  AJ 3 |OMPT 2017-1MKT E  4.142% 02/10/32 04/20/2021 Morgan Stanley...........ccccvvvuee SO IO 663,203 653,000 1,578
74368C BB 9 | PROTECTIVE LIFE GLOBAL 04/05/2021........ CHIGIOUP.... ot | etes bbb | e 7,500,000 7,500,000
74969T  AA 8 |RBIT 2021-HB1A  1.259% 11/25/31 .| 111712021 NOMUIA SECUMHES INM........voceoeceeee ettt sssensssanes | evsesssssssssssssesssssssssssssssssnsenssssesnanns | oeseres 33,187,283 | ...ccovvvne. 33,187,326
75951A  AQ 1 |RELIANCE STAND LIFE Il .| 09/21/2021 WEIIS FArGO BaNK.........vvuiveiriiiiicrieiseieiieiesii st sssines | coressesssssessssssssesse s ensessssssensenses | sessessnenes 5,000,000 5,000,000
783897  AB 7 |SCFET 2021-1A A2 0.420% 08/20/26 .| 09/23/2021 MItSUDISHi SECUNIHIES.........cevveieirricerieeieese e niens | rereessssesesse e s s ensenanes | creniesanes 3,985,555 3,986,178
78403D AM 2 | SBA TOWER TRUST  3.448% 03/15/23. . | 04/29/2021.. Barclays Capital 10,535,100 .10,000,000
78449R AN 5 |SLG 2021-OVAF  2.851% 07/15/41 ..o 06/29/2021 VIIOUS. ...ttt | Hres sttt enires | eereres 71,868,397 | .... .78,500,000
80285V  AD 1 |SDART 2021-4 B 0.880% 06/15/26.........cccovvurerriririeiiirerieristisesisiseesiessssesiesssssssessessssesensenes | sevsesnesnnins 10/19/2021 CHIGIOUP....o bbbt | enes bbb | i 27,996,884 | ............... 28,000,000
80286N  AB 2 | SDART 2021-1 A2A  0.290% 11/15/23 02/09/2021.. JP Morgan Securities Inc.. 3,045,331 3,045,412
80287E  AB 1 |SDART 2021-3A2 0.290% 05/15/24................... 07/14/2021 BarClays Captal..........cuueiuuiieieiiieiii it | bbbt enines | erins 13,430,323 | oo 13,431,179
817826  AA 8 |7-ELEVENINC 0.625% 02/10/23.........coovvrrirriirieieireireieieeeniens 01/27/2021 SMBC NIKKO SECUHIES INC.......ooveirieiiieieiici e sssssneenss | coressessnesess s sse s nssensenes | eevenes 24,979,250 25,000,000
85208N  AD 2 | SPRINT SPECTRUM / SPEC | 12/20/2021.. Variou 18,576,553 17,676,750 84,795
85236W  CE 4 |SREIT 2021-MFP2 A 0.922% 11/15/36. 1112412021 CHIGIOUD. .ot sssssnnts | eosessesssnssessesssssansessessanssensensessensnnns | sessees 67,721,540 .67,980,000
863162 1 | STRAS 2021-1A A 0.000% 12/29/29 11/15/2021 CHIGIOUD. ...ttt nnts | ceresbs b s st bbbt | eebeees 35,000,000 35,000,000
879360 AA 3 |TELEDYNE TECHNOLOGIES IN 03/08/2021.. Bank of America Corp. 19,994,000 | .... 20,000,000
88161K 3 | TESLA 2021-B A1 0.120% 09/20/22 09/14/2021 BarClays CaPItal...........ceiuuiuuiiiiireiicieri bbb | ebesi bbb eniees | eniesiees 3,068,913 3,068,913
92558E  AJ 1 |VIBR2017-6A AR 1.164% 06/20/29 05/17/2021 CHIGIOUP... oot 19,639,698 | ..ovvvivre 19,639,698 65,376
92564R  AA 3 |VICI PROPERTIES / NOTE .| 01/22/2021.. Morgan Stanley..... 3,116,250 3,000,000 19,478
92868K AB 9 |VALET 2021-1 A2 0.490% 10/21/24 . | 12/07/2021 Wells Fargo Bank....... 23,998,003 | ...ovvviereiieenine 24,000,000
92916M  AG 6 |VOYA2017-TAA2R  1.634% O4/17/30......cccvuiveieiiirieieniierniiciesiesessssie s sesenisesennis | seesissesesenees 04/30/2021 NatiXis SECUMtIES AMEIICAS LL.........cuueriierciiiieieiisiieieii sttt esseniens | seriesisssesssss s esse s ssssseeneesessssensnsines | orins 30,000,000 30,000,000
96042P  AD 4 | WLAKE 2020-2A B 1.320% 07/15/25.. 11/18/2021.. Bank of America Corp. 20,204,393 20,107,000 5,160
96043  AE 5 | WLAKE 2021-3A A3 0.950% 06/16/25.........ccovvuereiireereiiniieriniecienieiesieseessesissssessessssesesssesessns | soeseseeessnnes 11/10/2021 WEIIS FArgO BaNK.........cvuuivecirriiiieiiiiceieici ettt snns | cosessssbses s bbbt | eereees 44,999,217 45,000,000
96328D  BX 1 |WHLS2021-1A A 0.384% 08/20/29 04/26/2021 WEIIS Fargo BanK..........cvuuiiuiiiiiiiiiiiicii st | onesssessss st | seenes 27,206,573 27,206,573
97314C  AC 4 |WINDR 2013-2A BR2  1.703% 10/18/30. 07/20/2021 BNP Paribas Securities Corp... SOUOT IV 10,000,000 | .... 10,000,000 | .vooverrerieirerieriseererieeeeenies 1,926
983130  AX 3 |WYNN LAS VEGAS LLC/CORP......c.rvvirieiriiiiriiiiesiesitessessssiesieseesesssssssssssssessessssssssssssnens. | sevesssanesinens 02/03/2021........ VIIOUS. ...t | st | e 15,462,033 | oo 15,157,000 | cooovvrierieseceis 167,776
98956P AV 4 | ZIMMER BIOMET HLDGS INC 11/15/2021 BarClays Capital..........ceruereieiiieiiieieii et | ereesi ettt nienines | erins 12,496,750 | ..ooovvrveieeererecenis 12,500,000
13645R  BD 5 | CANADIAN PACIFIC RR CO A 11/17/2021 Goldman SachS..........cvvvereriiiriiresenies cereen | e 4,993,400 5,000,000
00774M  AS 4 | AERCAP IRELAND CAP/GLOBA 01/29/2021........ VIHOUS. ...ttt | Heres ettt | ceenes 24,697,600 | ....ccoovenee. 25,000,000 9,235
47216F  AA 5 | JAZZ SECURITIES DAC  4.375% 01/15/29 04/23/2021 Bank of AMEMCA COMP........uvuuuieuiiiiiiiieii e nssns | seresisenas bbbt esssesesenssssseesienes | soenes 15,368,750 .15,000,000
78081B  AG 8 |ROYALTY PHARMAPLC 0.750% 09/02/23 . | 111222021 VAMHOUS. ... SO IOV 12,974,835 | ... .13,035,000 22,268
82620K AV 5 | SIEMENS FINANCIERINGSMAT Do 03/02/2021........ JP MOIGan SECUMHES INC......cvuiviiiriiriisisisiisiisisssesssensssisn s ssensssessnsnsssnsansense | ceressonsosssesssesssssassenssssasesensenssssansenses | svsnes 24,986,500 | ...ococvenne 25,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 2,655,973,141 2,643,140,199
8399997. Total - Bonds - Part 3, . .. . 4,913,569,143 | .... 4,844,174,199 | ... .
8399998. Total - Bonds - SUMMANY M fTOM P 5.tttk & ote o8 E e E et L E R e f£EE R fEE e £Ef Lo £EE SR Ef L EEEEfEEE LR £ £EE oL £E SR oEEf£EE R eEEHEE £ EE £ EE 1 EE b0 E£E L E L8R ee ke h e e e fhehb e en b bt en bbbttt rnes | ceressensnnsenssen st snes 1,831,915,068 | ..o 1,821,678,745 | oo 1,404,811
8399999, TOAl = BONGS. ...t ereittesersstts etttk 8 18£8 8884488888848 810k 0E1o0E  feLE1eEE e R AR oL E R e R oL R LR LR E LR L E LR LR R R R84 E R eEE LR E R LR R LR £E L L L LR LR btk e | Hienbeeen s bttt entntes | chrentent st enes 6,745,484211 | ......... 6,665,852,944 8,225,912
Preferred Stocks - Industrial and Miscell. Perpetual Preferred
902613 AD 0 |UBS GROUP AG ..ooorcssessssssessesstssssssesre Do [ 02101/2021....... | UBS Financial Services............ 30,000,000.000 | ...... 30,000,000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred .30,000,000 XXX 0
8999997. Total - Preferred Stocks - Part 3 . . e .30,000,000 XXX 0
8999999, TOHal - PrEfEITEA SHOCKS. ...ttt ettt es ke seR e seEeeE e e EfeesoEEeEfoEESEE o0 E e R LR oEE R e EoEEEEfeEEoEE 8 EEEE LR f L E R LA E £ e RS EE SR eEfEEE R EE R L e RS SRR R LR R E LR E LR neEen e fedenEenE et Rttt ent e | fterenseeren et 30,000,000 XXX 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
007903 10 7 | ADVANCED MICRO DEVICES........cooiiieiriiiieiiiicriesissisiesise s ’ ................ ’ 10/07/2021........ State SIrEBt BANK..........vieiice s | et 31,100.000 | oo 3,254,211 XXX
02376R 10 2 | AMERICAN AIRLINES GROUP INC.......ocviiiiiiiieiiniieisississisisisssiessssssiesssssssessssssssessensnns | sossseersnsses 10/07/2021........ State SIEEE BANK.......vveiverieciiiice e | e 48,800.000 | cvovvuerrrrieiennieineieien 1,015,430 XXX
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032654 10 5 [ ANALOG DEVICES INC.....couviiiirriiiriresisisisssie st sssssssssesssssssssessesssssessessans | nessessonssesens 08/27/2021........ Tax Free Exchange ......8,379.000 XXX
15687V 10 9 |CERTARAINC 10/07/2021........ State Street Bank cevees.38,200.000 XXX
15961R 10 5 | CHARGEPOINT HOLDINGS INC 12/22/2021........ State STEEE BANK.......vvceeieeicic et | et 57,500.000 XXX
200525 10 3 | COMMERCE BANCSHARES INC 01/14/2021........ State Street Bank 1.000 XXX
25179M 10 3 | DEVON ENERGY CORPORATION.......couiiiiruririireriniieiserisisisesisisisessesssssssessessssssessessssssensnss | soesisesensnes 01/07/2021........ TaX FIE8 EXCRANGE. .. ..uivucveiiiciiciieci et siens | oebsessesiese s enses 122,203.000 XXX
29355A 10 7 |[ENPHASE ENERGY INC.......coovvrvvivierrrrrirerreis 06/28/2021 State Street Bank 14,400.000 XXX
336433 10 7 |FIRST SOLAR INC 03/23/2021........ State Street Bank 6,200.000 XXX
338307 100 1 {FIVEIINC ... 10/07/2021........ State Street Bank ....10,100.000 XXX
36262G 10 1 |GXO LOGISTICS INC 08/02/2021........ Spin Off..... 4,000.000 XXX
36467W 10 9 | GAMESTOP CORP-CLASS A 06/28/2021........ State Street Bank ......5,300.000 XXX
368736 10 4 | GENERAC HOLDINGS INC 10/07/2021 State Street Bank XXX
369604 30 1 |GENERAL ELECTRIC CO.. 03/23/2021........ State Street Bank XXX
446150 10 4 |HUNTINGTON BANCSHARES INC.......ccovvriiririieriiineirerisistisesisssesesiesessssseesssssssssessesssssssinens. | nevsssssesesens 06/10/2021........ Tax Free Exchange XXX
459506 10 1 |INTL FLAVORS & FRAGRANCE 02/04/2021........ Tax Free Exchange. ......2,623.000 XXX
52567D 10 7 [LEMONADE INC.......cooviiimririrriniirernrincienineiens 12/22/2021........ State SIEET BANK.......ceuiererceiiicici s | et 13,800.000 XXX
530307 30 5 |LIBERTY BROADBAND C 01/13/2021 State Street Bank 1.000 XXX
550241 10 3 |LUMEN TECHNOLOGIES INC 03/23/2021........ State SrEEE BANK........vueeriieciieicie ettt nenns | ebeeense et 28,600.000 XXX
55087P 10 4 [LYFTINCA 10/07/2021........ StAtE SIEEE BANK....... vt nnres | eesiess e sees 17,400.000 XXX
566000 10 7 | MARAVAI LIFESCIENCES HLDGS, 06/28/2021........ State SrEET BANK........vueeeiieriieiece sttt nenns | ebessnie st 49,500.000 XXX
573874 10 4 |MARVELL TECHNOLOGY INC......coovvirirerirrerriinniinsriesireresseiesiens 04/21/2021........ TaX Free EXCRaNGE. ..o | onsiessssisss s sseessessanes 22,000.000 XXX
579063 10 8 |MCAFEE CORP A 10/07/2021 State Street Bank 20,600.000 XXX
60770K 10 7 |MODERNAINC 06/28/2021........ State Street Bank ......5,300.000 XXX
617446 44 8 |MORGAN STANLEY. 03/01/2021........ State Street Bank reeennnn22,982.000 XXX
670002 40 1 |NOVAVAXINC 06/28/2021........ State St BANK........coviviciiiriiiei | st 3,900.000 XXX
67066G 10 4 |NVIDIA CORP 10/07/2021........ State Street Bank ......6,000.000 XXX
68622V 10 6 | ORGANON & CO 06/03/2021 XXX
72919P 20 2 |PLUG POWERINC 12/22/2021........ State Street Bank XXX
759916 10 9 |REPLIGEN CORP 10/07/2021........ State Street Bank ......3,900.000 XXX
76954A 10 3 |RIVIAN AUTOMOTIVE INC A 12/22/2021........ State Street Bank ......1,900.000 XXX
77543R 10 2 |ROKU INC 10/07/2021........ StAte ST BANK.......vvveeiriiiiciies e nses | s 2,100.000 XXX
78440X 80 4 |SL GREEN REALTY CORP 01/15/2021........ State Street Bank 92.000 XXX
803607 10 0 | SAREPTA THERAPEUTICS INC.....ccoiiririiieireiiiisisesieisssseiesssssssesesssssssss s essesssssssnssssanes | nessssnssenens 10/07/2021........ StAtE ST BANK... ... v | et 13,300.000 XXX
83067L 10 9 | SKILLZ INC 12/22/2021........ State SrEEE BANK......c. vt | ettt 52,600.000 XXX
833445 10 9 | SNOWFLAKE INC.... 10/07/2021........ StAte ST BANK... ... cvveiverieiiic s | et 14,950.000 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HOLD-CL A 10/07/2021........ State Street Bank ......9,500.000 XXX
875372 20 3 | TANDEM DIABETES CARE INC 10/07/2021........ State Street Bank 7,500.000 XXX
88025U 10 9 | 10X GENOMICS INC A. 12/22/2021........ State SIrEEE BANK.......c..vererceiiiciciicie e | et 300.000 XXX
913320 10 1 |UNITY SOFTWARE INC 06/28/2021........ State Street Bank 4,000.000 XXX
91680M  1U 1 |UPSTART HOLDINGS INC 06/28/2021........ State Street Bank ....11,800.000 XXX
92556V 10 6 [VIATRIS INC.....ovviviiicriciresscies e 01/01/2021........ State Street Bank 2.000 XXX
92719V 10 0 |VIMEO INC 10/07/2021........ State SrEEE BANK......c. vt nrenns | ettt 25,300.000 XXX
92719V 10 0 |[VIMEOINC 05/25/2021........ SPIN Off s | et 14,773.000 XXX
949746 10 1 |WELLS FARGO & CO....... 03/23/2021........ State Street Bank ....13,100.000 XXX
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS A.....ocvvmiiiniiniiieiieriesisseississiiesienes 06/28/2021........ State Street Bank 1,400.000 XXX
046353 10 8 |ASTRAZENECAPLC 07/22/12021........ State Street Bank ......5,948.000 XXX
N2451R 10 5 |CUREVAC NV.............. 12/22/2021........ State Street Bank XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffili@ted) PUDICIY TrOE. ... .. .ot iiieiiiieiiiiis ottatset sttt ses e e sesees e eseesees e ses e ee a8 eee oS e ee8 o8 eE 128428 £ e84 8408 £ 018428401 £E e R 4L 0 o8 E L8 #8421 £ 08 4E 0S8 L8 E 4084820408421 e e e st e 08 oo h e b ente  fedseE et eeseeseb et ensee et et ensensen st enser et et XXX 0
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9799997. Total - Common Stocks - Part 3 XXX 0
9799998. Total - Common Stocks - Summary ltem from Part 5.........coooiiieiss s XXX
9799999. Total - Common Stocks...........cccocvvueuec. XXX 0
9899999. Total - Preferred and Common Stocks XXX 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............cviveiiiiiieieieieiieie ettt s bt be sassessessessssesses b es s s s bt s s s st s s s bt s s s sntes XXX e 8,225,912
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

[ 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 | in B/A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 5W 6 |USTREASURY TIPS  0.875% 01/15/29......ccocmemrvrircrriiranerrirsennes . 01/22/2021. | Barclays Capital.........cccooooovvvvvvvvvvvvvsvceeeena | | 60678.778 | .. 50,000,000 | ...... 49,644,435 (1,640,764) | ..oovvoee 1,734 | o | (1,639,030) 10,982,700 |...10,982,700 | ..... 237,977 | 01/15/2029.
912828 6F 2 |USTREASURY NOTE 2.500% 02/28/26. .. | 06/10/2021. | Barclays Capital..........ccccooovvvvvvvvvvvvvseeceeccnc | 14423207 | 13,300,000 | ...... 13,410,168 | .........13,383,814 | coovcoorrerrcr. (6,805) 1,046,218 | ....1,046,218 | ..... 259,314 | 02/28/2026.
912828 7D 6 |USTREASURY TIPS 0.250% 07/15/29 | 08/17/2021. | Barclays Capital.........c.coovvvsssssn | 56,136,850 | ... 50,000,000 | ......51,191,611 |.........51,940,547 |...... (916,394) .(941,491) 5,137,794 | ...5137,794 | ....... 85,456 | 07/15/2029.
912828 7F 1 |US TREASURY NOTE 1.750% 07/31/21. .| 07/31/2021. | MatUTitY......vovvvvvvevvevevvvsvssssssssssssssssssssssssnns | | 15000,000 | ...... 15,000,000 | ...... 15,057,422 15.018.429 | oo ...(18,429) 0 262,500 |07/31/2021.
912828 X4 7 |USTREASURY NOTE 1.875% 04/30/22. .. | 11/08/2021. | Barclays Capital..........cccooooosvvvvsvvssvsrssceecana | 20,171,875 | ...... 20,000,000 | ...... 20,068,363 20,018,984 | covveeeeeeereeeeeene | eeeee(12,153) | oo | v (12,153) 20,006,830 ...165,045 | ........ 165,045 | ... 384,323 | 04/30/2022.
912828 Y2 0 |USTREASURY NOTE 2.625% 07/15/21. .| 06/29/2021. | CHIGrOUP......vvvvvvvvvvvvvvvvvvvvsvsssssssvsssssisinis | 5.005.664 | . 5,000,000 | ....... 4,993,750 | ...oovoo... 4,998,789 | .oovvvvvoverre 1,052 4,999,841 5,823 5823 | ... 125,811 | 07/15/2021.
912828 Y2 0 |USTREASURY NOTE 2.625% 07/15/21. .. | 07/15/2021. | Maturity. ...10,000,000 | ...... 10,000,000 9,987,500 9,997,579 2421 ....10,000,000 0 262,500 | 07/15/2021.
912828 Y3 8 |USTREASURY TIPS 0.750% 07/15/28 | 01/06/2021. | Barclays Capital 120,715,745 | ....100,000,000 |......99,325,866 |....... 102,666,761 |...(3,082,010) | ..o 1,822 | oo | (3,080,188) 99,586,574 21,129171 | ..21,129171 | ....369,936 | 07/15/2028.
912828 YW 4 |USTREASURY NOTE 1.625% 12/15/22. o [ 101472021 | GItIGrOUD.....vvvvvvssvvvrrsssvnvvrssssnnvsssssisseesss | 54 406.063 | . 53,200,000 | ..... 53,276,477 53,251,251 (20,748) | cvvvvvrssesrnvces | cerrrrss 53,230,505 | ..vvvvvvvrerrssns ....875,558 | ... 875,558 | ... 720,417 | 12/15/2022.
912828 ZD 5 |USTREASURY NOTE 0.500% 03/15/23. | 1211412021, | CHIGrOUP.....vvvvvvvvvvvvvsvvvsssssssssssssssssssssssins || 90018.750 | ... 20,000,000 | ...... 20,036,719 20,027,030 | covveeeerereeeeeene | veeree (11,675 | eoerreeeeecrrssses | eevevvnenns (11,675) 20,015,355 3,395 3,395 | ... 125,138 | 03/15/2023.
91282C AE 1 |USTREASURY NOTE 0.625% 08/15/30. .. | 01/15/2021. | Barclays Capital...........ccocooovvvvvvvvvvvvssssseeecna | | 43140234 | . 45,000,000 | ...... 44,097,070 |.........44,110,335 | .o 4360 | oo | e 44,114,695 | o (974,461) | ....... (974,461) | .....119,990 | 08/15/2030.
91282C AG 6 |USTREASURY NOTE 0.125% 08/31/22. | 11/09/2021. | Goldman SaChS.......ceervrrrrsrmsrsrsns | | 43600000 | . 13,600,000 | .....13,598 406 699 658 658 20,334 | 08/31/2022.
91282C AR 2 |US TREASURY NOTE 0.125% 10/31/22. .| 11/03/2021. | Barclays Capital ...49.970,703 | ...... 50,000,000 | ...... 49,962,305 49,964,509 | ..o | e 16,286 | o | oo 16,286 | .oovvvvvvvvvvvvrrnns | 49,980,795 | oo | o (10,092) | oo (10,092) | ....... 63,191 | 10/31/2022.
91282C AT 8 |USTREASURY NOTE 0.250% 10/31/25. ..| 01/19/2021. | Morgan Stanley...............cocoveveevvrverreeereneeees ..19,832,031 | ..... 20,000,000 |...... 19,871,094 | .........19,873,739 1,359 [ oo | e0rreeenn 19,875,098 | oo | e (43,067) | ........ (43,067) | ....... 11,188 | 10/31/2025.
91282C AU 5 |US TREASURY NOTE  0.500% 10/31/27. . | 02/25/2021. | Barclays Capital..............coowwvvssvesinnse | 77,093,750 | ...... 80,000,000 |...... 79,337,109 | ......... 79347123 | oo | e 14883 | e | e FE: T — (2,267,856) | ....(2,267,856) | .....130,387 | 10/31/2027.
91282C AV 3 |US TREASURY NOTE 0.875% 11/15/30. .. | 01/15/2021. | Goldman Sachs...........ccccereemerererermnrrennes 97,921,875 | ....100,000,000 | ...... 99,737,500 99,739,036 1213 (1,818,374) | ....(1,818,374) | ..... 157,113 | 11/15/2030.
91282C AX 9 |US TREASURY NOTE 0.125% 11/30/22. .. | 11/22/2021. | Variou: ..128,931,328 | ....129,000,000 |....128,921,523 | ........ 128,924,829 33,326 | oo | 000 128,958,155 [ s | e (26,827) | ........ (26,827) | ..... 150,174 | 11/30/2022.
91282C AY 7 |USTREASURY NOTE 0.625% 11/30/27. | 0111612021 | Goldman Sachs... 44,546,484 | .....45,000,000 |.....45,001,953 | ........45,001,651 () PP - 45,001,628 .(455,143) | ......(455,143) | .......38,633 | 11/30/2027.
91282C AZ 4 |USTREASURY NOTE 0.375% 11/30/25. | 01/15/2021. | Variou ..124,588,672 | ...125,000,000 |...124,850,195 | .......124,852,231 | ..oooorcc. 1,009 | oo | 124,853,240 ..(264,568) | .......(264,568) | ......60,680 | 11/30/2025.
91282C BA 8 |USTREASURY NOTE 0.125% 12/15/23. ..| 01/15/2021. | Goldman Sachs.............cccvvvvvvvvvvvvvvvvvvirirnns | 14,964,844 | ... 15,000,000 | ...... 14,980,664 | .......... 14,980,735 K T N B 14,981,057 | covvvvvveecrierins | o (16,213) | ......... (16,213) | ......... 1,803 | 12/15/2023.
91282C BC 4 |US TREASURY NOTE 0.375% 12/31/25. | 02/23/2021. | VAIOUS........vvvvvvveeesssssssnvvvnnsnsssssssssssissnnns | | 24799414 | ... 25,000,000 | ...... 24,999,023 ...24,999,024 1) I 24,999,043 ...(199,628) ] ....... (199,628)| ....... 13,622 | 12/31/2025.
0599999. Total - Bonds - U.S. Government 1,015,646,287 | ....984,100,000 |....982,349,153 ..988,030,147 |..(5,639,168) | .........(14,825) | .....c......... 0 ... (5,653,993) | ...vvvvvvvereeend 0 | 982,376,156 33,270,133 |...33,270,133 | ..3,600,487 XXX
Bonds - U.S. Special Revenue and Special Assessment
03444R~ AB 4 |ANDREW W MELLON FDN  0.947% 08/01/27......rocoooooooorr | - 02/03/2021. | Wells Fargo Bank...........ccwvcrcrccrc | .| e735800 | 6,750,000 | ... 6,750,000 6,750,000 0 6,750,000 [ covvorrcrses | o (14,380) | ........ (14,380) | ...... 32,290 | 08/01/2027.
15976R  AC 2 | CHARLES CITY VACNTY ECON DEV... | 02/02/2021. | Barclays Capital.............ooocovsorscomscmscn | 11,252,505 | .. 10,000,000 | ...... 10,000,000 | .......... 10,000,000 (0 S P 10,000,000 | cooevvrrvvenns 1,252,595 |.....1,252,595 | ....... 73,672 | 02/01/2029.
167593 RE 4 |CHICAGO IL O'HARE INTERNATIONA.. .| 02/09/2021. | Bank of America Corp. ...10,000,000 | ...... 10,882,600 | ... 10,748,540 | covvvvveeccees [ e (19,933) | coovvoveeress | oo (19,933) | covvveeeeeeciins | e 10,728,607 | ..vvvvvvccccrrnen .1,048,293 |....1,048,293 | ..... 305,556 | 01/01/2028.
20775C KX 1 |CONN ST FIN AUTH HSG MTG .. | 05/15/2021. | Maturity. roooeen 585,000 685,000 685,000 0 685,000 0 5,309 | 05/15/2021.
235036 4K 3 |DALLAS-FORT WORTHTX 2.039% 11/01/24.......ccovvvrrevrrnerrracren. .| 06/02/2021. | Morgan Stanley...........ccooouwrevvvvvvciiisemmnnee | | 8 BATAAQ | o 8,000,000 | ........ 8,000,000 8,000,000 0 [ o [ e 8,000,000 | ..coovrrirrirnns 34T 440 | ........ 347,440 | ... 96,513 | 11/01/2024.
235036 4L 1 |DALLAS-FORT WORTHTX 2.156% 11/01/25......cccovvvverevrincrrrennene . | 06/07/2021. | Morgan Stanley. 3,235 000 3,214,490 3,218,083 | covvvveeecereeeeens | v 1,468 1,468 3,219,551 181,242 |, 181,242 | ....... 42,235 | 11/01/2025.
3137AJ) MG 6 |FHMS2011-K016 X110 1.398% 10/25/21... | 10/01/2021. | Paydown............covvvvvvsssssiicvnnnnnsssssssssi | i 10,656,745 666,886 | ..ovvvvvvereeeeeeeees [ e (666,886) [ vvrvveccccerrvees | o (666,886) 0 909,910 | 10/25/2021.
3137B2 HP 8 |FHMS 2013-K028 X110 0.218% 02/25/23... .. | 12/01/2021. | Paydown. 113,457 37,292 [ oo | e (37,292) (37,292) 0. 15,307 | 02/25/2023.
3137BA HB 1 |FHMS 2014-K715X110 1.160% 01/25/21... .| 01/01/2021. | Paydown. 1,747,366 0 0. 26,206 | 01/25/2021.
3137BF DR 9 |FHMS 2014-K717 X110 0.534% 09/25/21... .. | 08/01/2021. | Paydown. 3,557,546 190,489 0f... 341,088 | 09/25/2021.
3137F8 2T 9 |FHLMC 2020-K122 X110 0.883% 11/25/30........cevvercrriecrircrrircnens . 112/01/2021. | Paydown..............ccommemmneevvvvveisismmnnnnvisiiens | i 11,817 L7220 DR (11,827) 0 11/25/2030.
3137FB TC 0 |FHMS 2017-K728 X110 0.381% 08/25/24... .. | 12/01/2021. | Paydown, 329,970 L T72:10 TR N B (162,503) 0. 50,548 | 08/25/2024.
3137FD  EU 2 |FHMS 2018-K154 X110  0.443% 11/25/32... .| 0510/2021. | Morgan Stanley............coocomcomvomcn | | 4,060,441 1. 4,865,970 2,877,512 (50,227) 2,827,285 1233156 | ....1,233,156 | ....272,568 | 11/25/2032.
3137FD EU 2 |FHMS 2018-K154 X110  0.443% 11/25/32... .. | 05/01/2021. | Paydown, 37,462 22,153 (22,153) {0 [ I 1,499 | 11/25/2032.
3137FE  ZW 3 |FHMS 2018-K076 X110  0.117% 04/25/28... .. | 12/01/2021. | Paydown, 10,064 | .ooooooeeeeeeeeeenens | verereen (10,064) | .... 0 984 | 04/25/2028.
3137FG  6U 4 |FHMS 2018-K155 X110 0.256% 04/25/33..........cooocvvvemerrrrreviiiiinnes .| 05/10/2021. | Morgan Stanley..............cccocovevvvvvvvvvvvvveeeenns | 8,863,088 8,201,502 | coovvveeerereereeeess | o (182,319) 8,019,183 ....843,905 | ... 843,905 | ..... 378,969 | 04/25/2033.
3137FG  6U 4 |FHMS 2018-K155 X110 0.256% 04/25/33... .. | 05/01/2021. | Paydown, LX:7C: 3 [ DA (12,878) 0 300 | 04/25/2033.
3137FH  PL 1 |FHMS 2018-K080 X110  0.119% 07/25/28... . | 12/01/2021. | Paydown. 11,951 | oo | e (11,951) 0 11,095 | 07/25/2028.
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3137F) XX 2 |FHMS 2018-K083 X110 0.033% 09/25/28... .1 12/01/2021. | Paydown 6,626 5,227 (5,227) (5,227) 0 [ e 419 |09/25/2028.
3137FK  JE 7 |FHMS 2018-K085 X110 0.068% 10/25/28... .| 12001/2021. | Paydown...........ovvvvvvvvvvvsssssssssssssssssssssssirinns | i 110,236 LY 15y I I (54,857) (54,857) 0 10/25/2028.
3137FK  SK 3 |FHMS 2018-K086 X110  0.243% 11/25/28... - 12/01/2021. | Paydown, 21,169 L ZVLE T I D (A L)) P - (17,013) 0 | oo 11/25/2028.
3137FL  6G 4 |FHMS 2019-K088 X110 0.507% 01/25/29 . | 12/01/2021. | Paydown. 4,725 3,925 (3,925) (3,925) 0 325 | 01/25/2029.
3137FL  6R 0 |FHMS 2019-K089 X110 0.539% 01/25/29... .. | 12/01/2021. | Paydown. 25.927 21,344 | oo | e (21,344) (21,344) (0 [ I 1,839 | 01/25/2029.
3137FL N5 9 |FHMS 2019-K734 X110  0.646% 02/25/26... - 12001/2021. | Paydown...........oovvvvvvvvvvvssvsssssssssssssssssisinins | i 19,353 13,904 | oo | e (13,904) | cooveveeeeeeeeeeee | e (13,904) 0 2,026 |02/25/2026.
3137FL  NB 6 |FHMS 2019-K091 X110 0.558% 03/25/29... - 12/01/2021. | Paydown 9,502 L1 T I (7,985) (7,985) 0 670 | 03/25/2029.
3137FL YL 2 |FHMS2019-K1511 X110 0.929% 03/25/34. -1 05/10/2021. | Morgan Stanley...........c..eeeevevsvcvsieens | V21K £ T B 5,021,233 [ covvccn: 4497554 | oo | oo (115,919) [ oo | v (115,919) | covvcvvverecns [ o 4,381,636 363,540 363,540 | .....225,976 | 03/25/2034.
3137FL YL 2 |FHMS 2019-K1511 X110 0.929% 03/25/34. . | 05/01/2021. | Paydown. 6,224 5,575 (5,575) (5,575) (| 160 | 03/25/2034.
3137FM  CT 7 |FHMS 2019-K093 X110  0.951% 05/25/29... - 12001/2021. | Paydown..........covvvvvvvvvvvssssssssssssssssssssssssssnns | i 13,663 LRI 170 P B [CRIHE:) ) [ - (11,615) 0 972 | 05/25/2029.
3137FM U2 6 |FHMS 2019-K094 X110 0.880% 06/25/29... .| 12001/2021. | Paydown.........ovvvvvvvvvvssvsssssssssssssssssssssssinnns | i o 12,522 10,463 | covooerreeeeereeeee | e [0TSR (10,463) 0 878 |06/25/2029.
3137FN - WZ 9 |FHMS 2019-K736 X110 1.311% 07/25/26... . | 12/01/2021. | Paydown. 28,196 22,358 (22,358) (22,358) 0 3,852 | 07/25/2026.
3137FN X7 0 |FHMS 2019-K097 X110 1.089% 07/25/29... -1 12/01/2021. | Paydown, 6,094 6,133 | cooveereeeseccroes | e (6,133) (6,133) 0 551 | 07/25/2029.
3137FP  HM 0 |FHMS 2019-K098 X110 1.143% 08/25/29 .| 12001/2021. | Paydown........vovvvvvvvvvvsvssssssssssssssssssssssssninns | i o 44,408 RIKToX TN IR I (39,163) (39,163) 0 2,975 |08/25/2029.
3137FQ 3C 5 [FHMS2019-K 100 X110 0.649% 09/25/29.. . | 12/01/2021. | Paydown. 26,828 23,924 (23,924) (23,924) (0[N I 1,906 | 09/25/2029.
3137FW  G9 5 | FHMS 2020-K115 X110 1.327% 06/25/30... -1 12/01/2021. | Paydown, 7,241 A0S 30 [ (7,055) (7,055) 0 | oo 485 | 06/25/2030.
3137FW  HV 5 | FHMS 2020-K116 X110 1.426% 07/25/30... .. | 12/01/2021. | Paydown. 23,100 22459 [ oo (22,459) (22,459) 0 e 1,689 | 07/25/2030.
313921 6F 0 |FNW2001-W3 A 7.000% 09/01/41 .. | 12/01/2021. | Paydown. 3,047 3,047 3,188 3,037 9 9 3,047 0 89 | 09/01/2041.
31392C MS 0 |FNW2002-W12A 5.199% 02/25/42 .. | 12/01/2021. | Paydown. 9,942 9,942 ...10,430 9,903 40 40 9,942 0 294 | 02/25/2042.
368497  JX 2 |GEISINGER PAAUTH 5.000% 04/01/43........cooovvvvvveeeircneeeineeeccceeees .| 01/27/2021. | Raymond James Morgan Keegan.......... | | . 21,798,175 | ...... 17,500,000 | ..... 21,242,550 20,946,147 | covveeoeeeeeeeeee | e [CEX:T: 72 ) [ - (45,882) 20,900,265 ...897,910 | ....... 897,910 | ..... 286,806 | 04/01/2043.
49130T PR 1 |KENTUCKY HSG CORP HSG REV .| 11/02/2021. | Redemption  100.0000.......cvevvvssvvrwess | 1,880,000 | ... 1,880,000 | ... 1,949,786 | ........... 1,898,998 | .ovvvvoeeeecccs | o [GETELEL:) ) [ (ERELET:) ) [ O 1,880,000 07/01/2033.
56052E 7K 8 |MAINE ST HSG AUTH MTGE REVENUE........cccccooooooiivvvvvvvvvvvciciiiins .| 11/19/2021. | Redemption ~ 100.0000..........ccveesssssviiecc | | 345,000 | ......... 345,000 358,107 350,347 (5,347) (5,347) 345,000 11/15/2043.
56052F CE 3 |MAINE ST HSG AUTH MTGE PURCHAS... ..| 11119/2021. | Redemption  100.0000. 520,000 520,000 | oo 545,672 534,022 | oo | v 507272 ) O B (14,022) 520,000 11/15/2035.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DE .. | 08/25/2021. | Redemption  100.0000..........ccoomwvmmve | 1,380,000 | .o 1,380,000 | oo 1,429,004 | ..ooovvo. 1,406,328 (26,328) (PLIR7L:) ) T B 1,380,000 09/01/2047.
60416S BU 3 |MINNESOTA ST HSG FIN AGY. ..| 12/01/2021. | Redemption  100.0000. cooeee510,000 535,679 519,014 (9,014) (9,014) 510,000 07/01/2031.
61212R  5G 7 |MONTANA STBRD HSG  3.000% 12/01/43.........ocoooireerrrrrrrreerrrrnnns .. [ 12/01/2021. | Redemption ~ 100.0000.........oovvvvcccccceee | 435000 | o 435,000 | ..ooo... 448,050 VU TN O (6,839) (6,839) 435,000 12/01/2043.
647200 V3 5 |NEW MEXICO MTG FIN AGY ..| 12/01/2021. | Redemption  100.0000. 230,000 243,522 233,761 (3,761) (3,761) 230,000 03/01/2043.
64971X PP 7 |NEW YORK CITY NY TRANSITIONALF .| 02/05/2021. | Barclays Capital.........ccoossssssivvvessssa | | 6607.924 | . 6,295,000 |....... 6,563,104 6,551,175 (2,504) (2,504) 6,548,671 59,253 05/01/2031.
686087 LC 9 |OREGON ST HSG & CMNTY  5.000% 07/01/3 .. | 04/01/2021. | Redemption  100.0000 469,337 448,805 (3,805) (3,805) 445,000 07/01/2030.
708692 BJ 6 |PENNSYLVANIA STECON DEV FING .| 08/01/2021. | Call  100.0000 ..r....5,500,000 5,500,000 0 5500,000 08/01/2037.
708796 5R 4 | PENNSYLVANIA HSG FIN 4.000% 04/01/39... .. | 07/01/2021. | Redemption ~ 100.0000.........coovvvvecccceeee | 615.000 | oo 815.000 | oo 658,683 640,995 (25,995) (25,995) 615,000 04/01/2039.
83712D XJ 0 |SOUTH CAROLINAHSG 4.000% 01/01/47 ... | .| 10/01/2021. | Redemption  100.0000. ...610,000 654,725 631,367 [ .ooooereerierienes [ v (21,367) (21,367) 610,000 0. 21,150 | 01/01/2047.
91412H FQ 1 | UNIV OF CALIFORNIA CA REVENUES - | 12/28/2021. | Morgan Stanley 017,405,000 | ......17,405,000 | .......... 17,405,000 (I P P 17,405,000 | ccovvcerrirns (263,979) | .......(263,979) | .....293,086 | 05/15/2028.
91412H GG 2 |UNIV OF CALIFORNIA CA REVENUES o | 12812021, | VaTOUS .o | 38,630,200 | ......40,000,000 |......40,000,000 |......... 40,000,000 (U1 IS PR 40,000,000 | ..o (1,369,800) | ....(1,369,800) | .....291,865 | 05/15/2030.
917436 8L 4 |UTAHHSG CORP SF  3.875% 01/01/50.........ccoommmveevivvmvivinnininninnnnnnes .1 07/01/2021. | Redemption  100.0000.............c00vmmmvvnens 805,000 805,000 833,368 829,785 | covvvvvvereeerrreriss | v (24,785) (24,785) 805,000 0 ... 23,734 | 01/01/2050.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ...157,332,362 |....133,157,989 |....174,806,787 | ........ 154,727,757 | oo 0 | (1,97457T1) | oo 0. (1,974571) | oo 0 [ 152,753,187 | coocorind 0 | .4579,175 | ...4,579,175 | 4,012,745 | XXX
Bonds - Industrial and Miscellaneous
00206R KG 6 [AT&TINC 1.650% 02/01/28 | 08/04/2021. | VAIIOUS........oovvvvvrrsssssssssnvvvnnssssssssssiennns | 04367900 | 25,000,000 |......24,968,500 | .........24,969,990 | ....oovvvvvvvvvvreccs | o 1177 1177 ....(603,267) | ....... (603,267) | .....298,833 | 02/01/2028.
00252F CU 3 |AMIT 2005-4 M2 0.827% 10/25/35 .. | 07/26/2021. | Paydown, 1,127,100 2,692 2,692 0 2,874 | 10/25/2035.
009158 AY 2 |AIR PRODUCTS & CHEMICALS INC. .. | 02/08/2021. | Various 1,876,000 18 18 99 623 99623 | 7,457 | 05/15/2027.
015271  AM 1 | ALEXANDRIA REAL ESTATE EQUIT. | 0211072021, | CIIGrOUP. ..o | 11,024,200 | +..10,000,000 | 10,256,500 | oo 0464611 | oo | o (5,824) (5,824) ...865,413 | ........ 865,413 | ..... 227,778 | 01/15/2024.
015271 AU 3 |ALEXANDRIA REAL ESTATE EQUIT. .1 10/07/2021. | US Bank 7,500,000 7,494,975 (1) (1) .1,637,765 | .....1,537,765 | ..... 303,188 | 12/15/2030.




cvia

Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

o 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 | in B/A.C.V. Change in | 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
0258M0 EB 1 |AMERICAN EXPRESS CO  2.250% 05/05/21.........ccomvumrvvvvceurriininenns .| 04/04/2021. | Call ~ 100.0000........occvvvvvvrrrrrrrrrrrnrrrrrrrrene | 7,842,000 | ... 7,842,000 | ... 7,910,618 | .o 7,858,443 | covvvveeeeeeeeeeens | v (16,443) | coovvveeeeeeeeeeees | e (16,443) | coovveeeeeeeeeeeeeee [ v 7,842,000 (I I 73,029 | 05/05/2021.
02665W DC 2 | AMERICAN HONDA FINANCE .. | 06/12/2021. | Market/ 1,464,266 | ... 1,420,000 | ........ 1,419,475 1,419,663 28 28 1,419,691 | covveorvceenns | e 44576 | .......... 44,576 | ....... 20,154 | 01/10/2023.
03066E AB 0 |AMCAR 2020-2 A2A 0.600% 12/18/23 .| 12/18/2021. | Paydown, ..A7,642,143 | ... 17,642,143 | ..... 17,641,473 17,641,742 401 401 ..17,642,143 0 52,899 | 12/18/2023.
032654 AM 7 |ANALOG DEVICES INC  3.125% 12/05/23 .. | 10/04/2021. | Citigroup. 3,161,340 | ........ 3,000,000 | ........ 2,882,983 2,929,686 | ..ooovorrveeeeerrnns | e L 77.T; 3 N I 17,446 2,947,132 214,208 | ........ 214,208 | ....... 78,125 | 12/05/2023.
037833 CG 3 |APPLE COMPUTER INC 3.000% 02/09/24.. wee | -+ | 05/27/2021. | Key Bank NA, Cleveland.................ccoevvee.. ...10,665,900 | ......10,000,000 9,696,650 9,812,739 23,801 23,801 9,836,539 ...829,361 | ........ 829,361 | ... 243,333 | 02/09/2024.
037833 CU 2 |APPLE COMPUTERINC  2.850% 05/11/24........cccoooovuiiuuiiruvirrririacns .| 05/27/2021. | Mitsubishi Securities...............occcccwweeeessess | 3,501,841 | ........ 3,279,000 | ........ 3,178,433 3,213,915 | oo | e 7,696 7,696 3,221,611 ...280,230 | ........ 280,230 | ....... 51,918 | 05/11/2024.
053332 AS 1 [AUTOZONEINC 2.500% 04/15/21 .| 03/15/2021. | Call  100.0000 6,307,000 6,307,000 6,206,214 6,292,704 | ..ooovvveeereesssis | e 10,056 | covvvvveeeeeeeess | v 10,056 6,302,760 | ..oovvevrrrrcrrrs | overrnn 4,240 4,240 | ... 65,698 |04/15/2021.
053332 AZ 5 |AUTOZONE INC 4.000% 04/15/30. .| 06/29/2021. | MarketAXess...............ccoomwwmmmvmmmmvmssvsmirriin | | 588,453 | ......... 518,000 | ..o 517,653 517,658 14 14 517,672 | oo | s 70,781 | ........70,781 | ...... 14,734 | 04/15/2030.
054926 AJ 7 |BBCMS 2019-CLPC 1.183% 12/15/31 .| 06/15/2021. | Paydown 14638145 | .. 14,638,145 | ... 14,494,493 208,595 0. 83,699 | 12/15/2031.
05492G AL 2 |BBCMS 2019-CLPD 1.829% 12/15/31 .| 06/15/2021. | Paydown 13408952 | ... 13,408,952 | ... 13,278,941 208,872 0| ...117,845 | 12/15/2031.
055258 AA 8 |BAMLL 2013-WBRK A  3.534% 03/10/37.. .| 06/18/2021. | Morgan Stanley..........oeevmesmeicssen || 1,596,680 | ... 1,500,000 | ...... 1,510,781 (860) 90234 90,234 29,894 | 03/10/2037.
05526Q AG 1 |BAMLL2015-200PC 3.596% 04/14/33.... | 09/10/2021. | Bank of America Corp.. .. 13,776,574 | ... 12,950,000 | ...... 13,796,891 [ 00000 13,771,136 | covvevvevverees | o (K71 O (ERVELTS) | D— ...138,204 | ... 138,294 | ....371,792 | 04/14/2033.
055298 AN 9 |BBCMS 2013-TYSND 3.631% 09/05/32.. .. | 01/19/2021. | Morgan Stanley... ...12,300,000 | ..... 12,300,000 | ...... 12,571,026 | ......... (3.473) (3.473) 12,334,266 [ oo | s (34,266) | ......... (34,266) | ....... 62,035 | 09/05/2032.
055298 AQ 2 |BBCMS2013-TYSNE 3.708% 09/05/32.. | 01/19/2021. | Morgan Stanley. 24,450,000 |......24,450,000 | .....24,713,078 | ....... 24,450,000 (I P DR 24,450,000 0 |....125907 | 09/05/2032.
05545 AA 7 |BCAP LLC TRUST 2015-RR3 1A1 .. | 01/24/2021. | Paydown. 50,682 50,682 51,632 50,845 (163) (163) 50,682 0| .. 132 [ 07/27/2035.
05564U AN 0 |BMWFT 2018-1 A2 0.435% 05/15/23 .| 05/17/2021. | PaydOWN......vvvvvvvvvvvvsvssssssssssssssssssssssssssssinns | 25,395,000 | ...... 25,395,000 | ...... 25,315,641 25,363,021 [ oooevvveererrrcees | o 31,979 31,979 25,395,000 (V] IO 47,812 | 05/15/2023.
05588C AB 8 |BMWOT 2019-AA2 2.050% 05/25/22 .. | 03/25/2021. | Paydown. 13,308,592 3,308,592 3,308,523 3,308,583 10 10 3,308,592 (V] I 10,204 | 05/25/2022.
056054 AF 6 |BXTRUST2019-XLC 1.360% 10/15/36.. .. [ 10/15/2021. | Paydown 4,304,560 4,304,560 4,304,039 | ........... 4,297,573 6,087 6,987 | oo | e 4,304,560 0 36,957 | 10/15/2036.
056054 AG 4 |BXTRUST2019-XLD 1.560% 10/15/36.. .. | 10/15/2021. | Paydown. 3,301,652 3,301,652 3,301,652 3,296,343 5,309 5,309 3,301,652 0 32,507 | 10/15/2036.
056057 AJ 1 |BXTRUST2018-BIOCAC 1.231% 03/15/37.. .. | 12/15/2021. | Paydown 547,899 | ........... 547,899 | ........... 545,662 547,085 814 814 547,899 0 6,805 | 03/15/2037.
056059 AG 3 |[BXTRUST2018-INDB 0.984% 11/15/35 .. | 10/15/2021. | Paydown. 2633975 2633.975 2,631,595 2630646 3329 3329 2633975 0 22,392 | 11/15/2035.
05605N AA 5 |BXTRUST 2020-VIV2C 3.542% 03/09/44... | 01/13/2021. | CIGROUP...vvssssvvvvvvrvenessssssssvvisnnsnsssssssss | | 15036328 | ... 15,000,000 | ...... 14,476,172 | .......... 14,486,987 | ..o ...1,945 1,945 | e [ e 14,488,931 | .o (1,447,397 | ....1,447397 | ....... 63,960 | 03/09/2044.
056083 AA 6 |BXP2017-GMA 3.379% 06/13/39 .| 10/27/2021. | Variou 60,545,605 | ...... 54,500,000 | ...... 56,794,785 56,571,334 (78,244) | s | v (78,244) 56,493,091 .4,052,515 | ....4,052,515 | ....432,230 | 06/13/2039.
05608E AA 2 |BXTRUST 2020-VIV3B  3.544% 03/09/44... .| 01/08/2021. | Variou 19,425,703 | ..... 18,000,000 | ...... 18,168,169 18,164,414 (181) ((E:30 ) R B 18,164,234 | ..vvvvvvvcriinens .1,261,469 |....1,261,469 | ...... 69,696 | 03/09/2044.
058498 AR 7 |BALLCORP 5.000% 03/15/22 .| 10/28/2021. | Call - 100.0000 9,319,000 | ........9,319,000 | ....... 9,691,760 | .1v000 9,545,273 | oo | oo (154,345) | oo | e (154,345) 9,390,928 | ..ocovvvcivrrr | oo (71,928) | oo (71,928)| ....679,096 | 03/15/2022.
07274N- AA 1 |BAYER US FINANCE Il LLC | 06/26/2021. | Call - 100.0000..c..vsevsvromonononomee | 10,000,000 | .....10,000,000 | ........ 9,994,100 | ........... 9,998,909 508 508 9,999,417 583 583 | ....146,806 | 06/25/2021.
08162Y BH 4 |BMARK2019-B14225B 3.404% 12/15/61.........cccovvvvervrvrrcinneriian .. | 07/21/2021. | Citigroup. ..33,645,251 | ..... 33,958,000 | ...... 33,949,110 33,609,251 | ....... 332,052 | oo (1,109) 330,943 33,940,195 ..(294,944) | ....... (294,944) | .....556,683 | 12/15/2061.
110122 CN 6 |BRISTOL-MYERS SQUIBB CO | 06/23/2021. | Royal Bank of Canada. 5,484,550 | ....... 5,000,000 | ........ 4,986,400 4,989,205 888 888 | v | i 4,990,183 | oo 494367 | ...... 494,367 | ...... 84,444 | 06/15/2026.
110122 CZ 9 |BRISTOL-MYERS SQUIBB CO .| 03/09/2021. | Call - 100.0000 282,000 282,000 293,847 289,773 (701) (701) 289,072 | oo | oo (7,072) | oo (7,072) | oo 5,654 | 02/20/2023.
115236 AC 5 |BROWN &BROWN INC  2.375% 03/15/31.......cvorerreerrircrrirecerrennene .| 04/09/2021. | VANOUS....covvvvvereeeeerereceeeeeeeneeeeeeeesesccsceiceeeens | | 11,621,480 | ... 12,000,000 | ...... 11,986,800 | ......... 11,986,891 378 378 | oo |, 11,987,269 | oo, ....(365,789) | ... (365,789) | ..... 156,222 | 03/15/2031.
12433X  AG 4 |BXTRUST 2020-VIVAD 3.549% 03/09/44.. .| 05/10/2021. | VaMOUS...ccovvvevverrrrrrenennnnnnnncnnennnnsesnsssssnsinnns | 45,320,683 | ...... 45,000,000 | ...... 44,635,000 | .......... 44,638,631 | .ovvvoveeeveeeeeeeees [ v 4,812 L /2 O B 44643443 | .................. ...877,240 | ... 677,240 | ..... 484,375 | 03/09/2044.
12433Y AN 7 |BXTRUST 2020-VKNGE 2.210% 10/15/37 .. | 10/15/2021. | Paydown, .5,859,879 5,859,879 | ........ 5,859,879 5,859,857 23 23 5,859,879 0 ... 109,195 | 10/15/2037.
1248EP BR 3 |CCOHOLDINGS LLC 5.500% 05/01/26... .1 09/01/2021. | Call - 100.0000.........ccorvrvvrrrrrrrrrrrrrnnrnrrnes 13,518,000 3,518,000 3,535,500 3,532,419 (2,738) (2,738) 3,529,682 | ..vvoooceeerrrnnns | e (11,682) | ... (11,682) | .....209,863 | 05/01/2026.
12510H AD 2 |CAUTO 2020-1A A4  3.190% 02/15/50. v | | 12/15/2021. | Paydown, 95,000 95,000 94,984 94,966 34 34 95,000 0 |...1,644 |02/15/2050.
125282 AJ 2 |CGDBB2017-BIOCC 1.162% 07/15/28........ccoorvreeerrrreeiirnrsenssreenns .| 03/15/2021. | PaydOWN.......covvvvvvvvvvvvvivssssssssssssssssssssssssnnns | 13,703,151 | ... 13,703,151 | ...... 13,708,004 | .......... 13,700,584 2,567 P15 A R O 13,703,151 0 |.....40,538 | 07/15/2028.
12529F AA 1 |CFMT 2020-HB3 A 2.812% 05/25/30... .| 06/25/2021. | PaydOWN........ovvvvvvvvvvvvvsssssssssssssssssssssssssnnnns | 15,376,441 | ...... 15,376,441 | ...... 15,376,421 | .......... 15,376,436 5 L5 T TN I 15,376,441 0 ... 211,798 | 05/25/2030.
12529F AB 9 |CFMT 2020-HB3 M1 4.083% 05/25/30. .. | .. | 06/25/2021. | Paydown 19,800,000 9,800,000 9,799,989 | ........... 9,800,006 6) (6) 9,800,000 0 |....200,077 | 05/25/2030.
12520L  AA 8 |CFMT 2020-HB4 A 0.946% 12/26/30.......c.ccocooomrroorseesseersseenes . | 12/25/2021. | Paydown 5,776,218 | ......5,776,218 5,776,215 5,776,119 99 99 5776218 0. 29,751 | 12/26/2030.
125523 AE 0 [CIGNA CORP 3.400% 09/17/21 .| 03/18/2021. | Call - 100.0000..........coovvrvvrrrrrrrrrrrrrrrrrrns ...10,000,000 | ...... 10,000,000 | ...... 10,000,000 ...10,000,000 0 ....10,000,000 0 ... 331,916 | 09/17/2021.
12502T AA 3 |COMM2015-3BP A 3.178% 02/10/35 .| 10/13/2021. | Bank of America Corp...............ccuummmeeees ..10,574,60 | ... 10,000,000 | ...... 10,286,719 10,244,638 | oo | e (46,488) | ..vvvvreecccrres | cerrrin (46,488) | ...oovvvvvvves 110,198,150 | ..ovvvvvvvrvirnnnns 376,460 | ........ 376,460 | ..... 277,192 | 02/10/2035.
12625C AA 1 |COMM 2013-WWP A1 2.499% 03/10/31.. .| 12/01/2021. | Paydown, 6,221,805 6,221,805 | ........ 6,126,660 6,172,431 | cooeeeeeeeeeeeeessies | cevvrren LTSy 2/ T 49,374 6,221,805 0 | . 84,586 | 03/10/2031.
126408 HD 8 |CSX CORPORATION 3.350% 11/01/25... .1 02/17/2021. | Various. ...10,640,754 9,575,000 | ...... 10,571,375 ..10,427,370 (22,138) (22,138) ...10,405,232 235522 | ........ 235522 | ....... 92,786 | 11/01/2025.
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12655Q AA 3 |CSMC 2020-WEST A 3.040% 02/15/35........cccocvvvvmnmrvierinnrriirisnnrrenns o [ 1211612021, [ VAMOUS.....oorrrvvvivissssssnsssssssssissssssssssnii | 15,533,125 | ...... 15,000,000 | ...... 15,449,925 | .......... 15,414,226 (22,478) (V2274 S B 15,391,748 | .ooovvrririrnnns L AA3TT 141,377 | ..... 280,974 | 02/15/2035.
14042W AB 6 |COPAR2019-1 A2 2.580% 04/15/22 .. | 01/15/2021. | Paydown. 208.927 208.927 208.909 208.926 1 1 208.927 0 .......449 | 04/15/2022.
14315X  AB 4 |CARMX2020-1 A2 1.870% 04/17/23 o | 1171512021 | PaydOWN.......ovvvvvvvvvvvvvvsssssssssssssssssssssssissinns || 28,097,454 | ... 28,097,454 | ... 28,095,583 28,096,758 696 696 28,097,454 0. 247,871 | 04/17/2023.
14576A AA 0 | CARM 2020-1A A1 2.010% 12/15/50 .. | 12/15/2021. | Paydown. 90,000 90,000 89,963 89,963 37 37 90,000 0 981 | 12/15/2050.
152314 NB 2 |CXHE 2005-B M1 0.686% 03/25/35 .| 10/25/2021. | PaydOWN.........oovvvvvvvvvvvvssssssssssssssssssssssssininns | | 1,535,355 | ... 1,535,355 | ........ 1,446,592 | oo, 1,536,297 (942) ((SL:7) ) U DU 1,535,355 0 [ oo 5,475 | 03/25/2035.
165183 AL 8 [CFII2017-2A A1 1.990% 07/15/29. .. | 02/15/2021. | Paydown 621,293 621,293 | ......... 618,896 625,800 | oo o (4,507) (4,507) 621,293 0 e 1,454 | 07/15/2029.
165183 AM 6 |CFIl2017-2AB  2.810% 05/15/29 | 02/16/2021. | Paydown. ..12,300,000 | .....12,300,000 | ......12,365,527 12,325,816 (25,816) (25,816) ...12,300,000 0] 57,605 | 05/15/2029.
165183 AN 4 |CFII2017-2AC  3.010% 05/15/29 .| 02/15/2021. | Paydown, 4,100,000 | ........ 4,100,000 | ........ 4,130,734 AMN2783 | | e (P L) ) O E— TRPAL:) ) D— 4,100,000 0 20,568 | 05/15/2029.
165183 AR 5 | CFII2017-3A A1 1.910% 08/15/29 | 04/15/2021. | Paydown 2,010,278 2,010,278 2,010,143 135 135 2,010,278 0 | o 7,823 | 08/15/2029.
165183 BF 0 |CFIl2017-4AA2 0.416% 11/15/29, .. | 04/15/2021. | Paydown. 002,963,000 | 2,962,001 999 999 2,963,000 0 3,619 | 11/15/2029.
165183 BH 6 |CFIl2018-1AA2 0.523% 04/15/30. .| 07/15/2021. | Paydown........ovvvvvvvvvvvsvssssssssssssssssssssssssisnnns | | 3,345,756 | ....... 3,345,756 | ... 3,349,024 3,328,642 | covvvveeeecereereens | e LA R O I 17,114 3,345,756 0 8,959 | 04/15/2030.
165183 BY 9 |CFII2019-1AA1 2.940% 04/15/31 .. | 12/15/2021. | Paydown 2,864,730 2,864,730 2,864,305 2,866,577 | vooooerrvecerereres | o (1,847) (1,847) 2,864,730 (V1 IO 48,223 | 04/15/2031.
165183 CJ 1 |CFII2020-1AA1 0.870% 08/16/32 - | 12/15/2021. | Paydown 8,572,595 |........8,572,595 | ........8,573,464 8,573,357 (763) (763) 8,572,595 0 [ 42,702 | 08/16/2032.
20030N DJ 7 |COMCAST CORP 3.100% 04/01/25. .| 12003/2021.| Call  100.0000.......ooreeveveeeeeeeereeeerrrreeeeene | 7,500,000 | ........ 7,500,000 | ....... 7,496,175 | .o, 7,496,512 694 694 | ..o | e 7,497,206 | ..oooooceee 04/01/2025.
20267T AA 0 |CBSLT2016-AA1  3.320% 05/25/40.........covveemrrereeereeereeerseresneees .. [ 12/25/2021. | Paydown 80,259 80.259 81,664 81,482 | covveeeeeereeeeenns | e (1,222) (1,222) 80,259 05/25/2040.
20267T AB 8 |CBSLT2016-AA2 2.302% 05/25/40.... .. | 12/27/2021. | Paydown. 567,258 567,258 567,258 567,690 (431) (431) 567,258 05/25/2040.
20267V AA 5 |CBSLT 2017-AGS A1 2.550% 05/25/41 | 12/25/2021. | Paydown 1,187,338 1,187,338 202 202 [ oo | o 1,187,338 05/25/2041.
20268K AB 6 |CBSLT2017-BGS A2 0.753% 09/25/42... .| 12127/2021. | Paydown 00002,062,355 | ........2,062,355 | ..ooorri1,991,966 | oovveeeceees | e (U T O I 70,389 2,062,355 09/25/2042.
21871F  AJ 7 |BCORE2019-COREC 1.426% 12/15/31. .| 02/02/2021. | Credit SUISSE...........orvrrivvvviiiviiiiiiiiiiiiiiiiins | 2,000,000 | o 2,000,000 361 3671 | oo | e 1,996,551 | oovveorrveenis [ e 3,449 12/15/2031.
22160K AP 0 |COSTCO WHOLESALE CORP  1.600% 04/20/30 .. | 03/25/2021. | BNP Paribas Securities Corp 0,000,000 443 443 9,983,997 ....(383,297) 04/20/2030.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40 .. [ 12/01/2021. | Paydown 5.086 895 (981) (86) 5,086 03/25/2040.
22550L 2A 8 |CREDIT SUISSE NEW YORK | 111202021 | MaLUTiLY...ooovvvvvvvssssssssssssssssssssssssssssnninns | | 15.000,000 | 15,000,000 | ...... 14,998,200 950 950 ....15,000,000 11/12/2021.
228227 BD 5 |CROWN CASTLE INTL CORP .1 03/10/2021. | Call  100.0000.........ooovrvvvvverrvvvvrvvrvvreeeeens | 4.000.000 | 4,000,000 | ........ 4,146,880 | ........... 4,076,004 | .o | o (7,032) (7,032) 4,068,972 | coovvveeeeercrens | e (68,972) 01/15/2023.
23291R AC 4 |DLL2019-MT3 A3 2.080% 02/21/23 | 12/20/2021. | PaydOWn............ccvvvveesssssssvevnnnnsssssssssi | 47889737 | 17,889,737 | ...... 17,751,371 | oo AT 811,715 | oo | e 78,022 | e | e 78,022 | oo, ...17,889,737 0| . 265,589 | 02/21/2023.
233046 AJ 0 |DNKN2019-1A A2l 3.787% 05/20/49..........coocomvevrerinnereernserririnnnnes ..| 10/20/2021.| Call  100.0000 7,962,500 |........ 7,808,839 30,558 7,865,945 | ...ooovvvrries | o 96,555 | .......... 96,555 | ... 298,003 | 05/20/2049.
233046 AJ 0 |DNKN2019-1A A2l 3.787% 05/20/49... .. | 08/20/2021. | Paydown 60,938 59,762 59,965 973 973 60,938 (VN 1,154 | 05/20/2049.
233062 AA 6 |DBCG2017-BBGA 0.859% 06/15/34.. wooe | .. | 01/05/2021. | Morgan Stanley.........cccooovvvevvvvecviisvmnveec | 49963970 | ... 49,295,000 | ...... 49,256,891 ...49,095758 ...7,595 7,595 ...160,617 |........ 160,617 | ....... 26,445 | 06/15/2034.
23306P AA 5 |DBWF 2018-AMXP A 3.747% 05/05/35.......crvcommrrerrmereerserressannenes .. | 04/22/2021. | Key Bank NA, Cleveland............cccoeweeee | | 10183594 | ... 10,000,000 | ...... 10,400,000 ..10,201,746 LTI ) S E— (76,681) | covvvvvvvvveverveers [ 10000000 10,125,086 | oo | v 58,528 | .......... 58,528 | ... 151,964 | 05/05/2035.
23340L AA 2 |DRB2015-BA1 2.025% 10/27/31 .. | 02/25/2021. | Paydown, 471,203 480,332 480,519 (9,316) (9,316) 471,203 0 . 10/27/2031.
23340L AB 0 [DRB2015-BA2 3.170% 07/25/31 . | 02/25/2021. | Paydown, 5,979,413 | ........6,040,300 6,052,863 | ...oovvvverrecscrs | e TCRTE10) ) [ - (73,450) 5,979,413 0 30,440 | 07/25/2031.
23342N  AC 2 |DLL 2019-MA2 A3  2.340% 09/20/23 « [ 121202021, | PaYAOWN.....ovvvvcvveessivnnssssivesssssssesssn | o 3468084 | 3,158,984 | ........ 3,143,929 3,150,825 8,159 8,159 3,158,984 0 [ . 46,101 | 09/20/2023.
24703K  AB 1 |DEFT 2019-2A2 1.950% 12/22/21 .. | 08/22/2021. | Paydown, 25,595,128 25595 128 25 592.730 25,594,547 582 582 25,595,128 0... 174,586 | 12/22/2021.
24704G AB 9 |DEFT 2020-2A2 0.470% 10/24/22 [ 1212212021, | PAYAOWN. ..cvvovvvvesivnesssivessssssnssss | 14,096,769 | ...... 14,096,769 | ...... 14,095,092 | ......... 14,095,443 [ coooovoococcceens | o 1,325 1,325 | oo | v 14,096,769 0| e 49,681 | 10/24/2022.
25755T AF 7 |DPABS 2017-1A A2 1.468% 07/25/47........ccooommmrvvvvvricciiinnnnrnncrrnns | o | 04125/2021. | PAYAOWN. ... | | 5,833,580 | ........ 5,833,580 5,827,694 5,831,210 2,370 2,370 5,833,580 (I - 42,291 | 07/25/2047.
25755T AL 4 |DPABS 2019-1AA2  3.668% 10/25/49........cconmevrrerrrecrrreerineeriennens .. | 10/25/2021. | Paydown. 750 750 638 644 106 106 750 0 21 | 10/25/2049.
26208Q AD 9 |DRIVE 2020-1A3 2.020% 11/15/23 | 09/15/2021. | PAYdOWN. ...oovvevevvvssivnesssirnssssssssesss | 12,000,000 | ...... 12,000,000 | ...... 11,998,937 | ......... 11,998,903 [ covvvvocccccceeens | o 1,097 L0 R IR 12,000,000 0] ... 122,301 | 11/15/2023.
26209W AD 5 |DRIVE 2019-3A3 2.490% 06/15/23 .| 04/15/2021. | Paydown ...10,705,169 | ...... 10,705,169 | ...... 10,704,187 10,705,079 90 90 ...10,705,169 0. 45575 | 06/15/2023.
268571 AB 2 |ELFI2018-AA2 3.430% 08/25/42 o | 1202502021 | PAYAOWN. .o | 1,006,681 e 1,006,681 | ........ 1,006,565 1,006,565 116 116 1,006,681 0. 16,871 | 08/25/2042.
26857L AA 0 |ELFI2020-AA 1.730% 08/25/45 .. | 12/25/2021. | Paydown, 4,925,009 4,923,472 4,927,901 (2,892) (2,892) ..4,925,009 0| . 36,975 | 08/25/2045.
27034M  AA 2 |EARN 2016-D A1 0.000% 01/25/41 .. | 07/26/2021. | Paydown oo 1,406,835 | oo 1,419,145 | oo A A15670 | oo | eeverrenend (8,834) (8,834) reee 1,406,835 0. 11,322 | 01/25/2041.
27034M AB 0 |EARN2016-D A2 2.720% 01/25/41 .| 07/25/2021. | Paydown..............coomeemnmecvvvvvcisisemnnnennsens | 4 472.905 | 1,472,905 | ........ 1,472,022 | oo, 1,472,332 573 YT R 1,472,905 0. 19,129 | 01/25/2041.
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27409L AC 7 |EAST OHIO GAS CO/THE 2.000% 06/15/30... .. | 04/14/2021. | Wells Fargo Bank.... B R B 9,742,700 | ...... 10,000,000 9,969,400 9,970,861 746 746 9,971,607 (228,907) (228,907) | ...... 67,222 | 06/15/2030.
291011 BN 3 |EMERSON ELECTRIC CO 1.950% 10/15/30... o | -+ | 02/09/2021. | Wells Fargo Bank.... . 2,026,528 | ........1,975,000 1,964,059 | oo, 1,964,665 108 H[0]: 10 SRR I 1,964,772 | oo | o Y GT I I— 61,755 | ..ooo.e 12,410 | 10/15/2030.
294429 AS 4 |EQUIFAXINC 3.100% 05/15/30 .| 06/28/12021. | VaNOUS...cvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesseeeeee | 7,506,170 | ........7,000,000 | ........6,986,700 6,987,399 572 572 6,987,971 ...518,199 |........ 518,199 | ..... 133,042 | 05/15/2030.
30166N AB 2 |EART2020-3AA2 0.460% 10117/22 | 0715/2021. | Paydown. ....38,000,000 | ......38,000,000 | ......37,998,450 37,999,227 773 773 vrer:38,000,000 0] 55,467 | 10/17/2022.
337738 AL 2 |FISERVINC 4.750% 06/15/21 .| 08/15/2021. | Maturity. 4,100,000 | ........ 4,100,000 | ........ 4,197 457 | oo 8118407 | oo [ [GE 074 ) S — TREK 07 ) — . 4,100,000 0| ... 97,375 | 06/15/2021.
337738 BC 1 |FISERVINC 2.650% 06/01/30 .| 11/02/2021. | VaHOUS...coveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesessereeeene | 12,686,650 | ...... 12,500,000 | ...... 12,478,000 | .......... 12,479,180 | voovvevvreeeereeens | e, 1,634 1,634 | oo | i 12,480,814 | .coovvvvvces +..205,836 | ........ 205,836 | ... 304,198 | 06/01/2030.
34528D AB 9 |FORDL 2019-B A2A  2.280% 02/15/22 .. | 03/15/2021. | Paydown. 3962 832 3962 832 3.262.829 3.262.831 2 2 3.262.832 0 9,589 | 02/15/2022.
34531M  AB 4 |FORDL 2020-A A2A  1.800% 07/15/22 .| 07/15/2021. | Paydown..........oovvvvvvvvvvvvssssssssssssssssssssssisinnns | 16,270,881 | ...... 16,270,881 | ...... 16,269,961 | .......... 16,270,627 254 /S R O 16,270,881 0. 100,752 | 07/15/2022.
35803Q AA 5 |FRESENIUS MED CAREUS  5.750% 02/15/21.... | 02/15/2021. | Maturity 7,822,000 | ....... 7,822,000 8,565,090 7,848,230 [ v | i (26,230) (26,230) 7,822,000 0 | ....224,883 | 02/15/2021.
361886 BM 5 |GFORT2018-2B 3.240% 03/15/23 | 03/16/2021. | Paydown. 10,000,000 | ......10,000,000 | ........9,997.489 |...........9,999,808 192 192 10,000,000 0] o 81,000 | 03/15/2023.
3622N6  AG 4 |GSR2007-AR2 4A1  2.614% 02/25/51 .. | 12/01/2021. | Paydown. 229,385 229 385 223278 223278 6.107 6.107 229385 (| 4135 | 02/25/2051.
362341 KD 0 | GSAMP 2005-HE4 M2 0.827% 07/25/45.. w... | .. | 07/26/2021. | Paydown, 4395324 | .. 4395324 | ... 4,080,487 | ............ 4,417,597 (22,273) (V7)) B DO 4395324 0. 11,508 | 07/25/2045.
36253X AG 0 |GSMS 2017-500KB 1.013% 07/15/32 | 03/15/2021. | Paydown, ....22,400,000 | ...... 22,400,000 | ..... 21,684,250 22,049,946 | ...oovvveeeeeecs | v 350,054 350,054 22,400,000 0| e 57,878 | 07/15/2032.
36253X AJ 4 |GSMS 2017-500K C 1.113% 07/15/32 .| 03/15/2021. | PaydOWN.......vvvvvvvvvvsvvsssssssssssssssssssssssssisinns | 6,165,000 | ........ 6,165,000 | ........ 6,172,448 (ORI 10 I 1,197 1,197 6,165,000 (I 17,467 | 07/15/2032.
36257A AD 3 |GMALT 2019-2A3 2.670% 03/21/22 .. | 06/20/2021. | Paydown. 9,027,103 9,027,103 9,026,791 9,027,052 51 51 9,027,103 0. 66,757 | 03/21/2022.
368306 AA 4 |GB2020-FLIXA 1.213% 08/25/37 .. | 05/24/2021. | Goldman Sachs...........ccocvvvevvvvvvvvvvvvvvrrrirnns | 10,018,750 | ... 10,000,000 | ...... 10,000,000 | ...ovvvv.... 9,991,522 324 324 9,991,846 26,904 26,904 55,914 | 08/25/2037.
368306 AA 4 |GB2020-FLIXA 1.213% 08/25/37 | 08/15/2021. | Paydown. ...30,000,000 | .....30,000,000 | ......30,000,000 29,974,565 25,435 25435 | oo | o 30,000,000 0| ...249,252 | 08/25/2037.
370334 CL 6 |GENERALMILLSINC 2.875% 04/15/30.. .. | 04/08/2021. | Royal Bank of Canada............ccccoveeuumereeene 7,295420 | ... 7,000,000 | ........ 6,986,000 6,986,777 499 499 6,987,276 ...308,144 | ... 308,144 | ....... 98,149 | 04/15/2030.
38406H AL 6 |GRCE2014-GRCEE 3.710% 06/10/28 | 01/01/2021. | Paydown. ...20,000,000 | .....20,000,000 | ......20,193,613 20,036,526 | oo | o (36,526) ... (36,526) 20,000,000 0] 61,830 | 06/10/2028.
38406H AN 2 |GRCE 2014-GRCEF 3.710% 06/10/28.... o |+ | 01/01/2021. | Paydown 8,245,000 | ......8,245,000 | ...... 8,314,046 8,258,520 [ .ooovvvrvri | v (13,520) | .... (13,520) 8,245,000 0 o 25,489 | 06/10/2028.
39154T BB 3 |GALC 2020-1 A2 1.760% 06/15/22 .| 121512021, | Paydown.........oovvvvvvvvvvvsssssssssssssssssssssssssinnns | 60,179,635 | ...... 60,179,635 | ... 60,173,804 60,176,452 3,183 3,183 60,179,635 0 ... 545,841 | 06/15/2022.
40438D AB 5 |HPEFS2019-1AA2 2.190% 09/20/29 .. | 06/20/2021. | Paydown 7,695,542 7,695,542 7,695,086 | oot 7,693,070 2472 P2y /2 I 7,695,542 0 ... 38,727 | 09/20/2029.
40438F AB 0 |HPEFS2020-1AA2 1.730% 02/20/30 .| 11/20/2021. | Paydown 8,185,898 | .......8,185,898 | ........8,185,806 8,185,869 29 29 8,185,898 0. 71,630 | 02/20/2030.
41284U AB 0 |HDMOT 2020-A A2A  1.830% 01/17/23 .| 07/15/2021. | PaydOWN......oovvvvvvvvvvvvsvsssssssssssssssssssssssssinns | 14,711,375 | ..... 14711375 | ...... 14.710,633 | oo 14,711,176 199 HECT T RN IR 14,711,375 (I 83,092 | 01/17/2023.
428041 AX 5 |HFLF2017-1A2 2.130% 04/10/31 .. | 04/10/2021. | Paydown. 2,099,313 2,099,313 | ....... 2,099,056 2,099,291 21 21 2,099,313 0. 11,990 | 04/10/2031.
437084 PZ 3 |HEAT2005-8 M1 0.519% 02/25/36 | 1202712021, | PAYAOWN. ..o | 790,880 | 790,880 | ..o 783,342 782,276 | oo | v 8,604 8,604 790,880 0 2,250 | 02/25/2036.
43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22 .| 08/18/2021. | Paydown.........covvvvvvvvvvvvsvssssssssssssssssssssssnnns | | 93536150 | . 23,536,159 23,534,704 23,535,774 384 384 23,536,159 0 06/20/2022.
444216 AA 1 |HY 2019-30HY A 3.228% 07/10/39 -+ | 01/07/2021. | MOrgan Stanley........o.cvvvesvsesssicswc | 33608437 | ... 30,000,000 | .....30,709,349 |......... 30,662,705 (2,040) (2,040) 30,660,665 .3,037,773 | ....3,037,773 07/10/2039.
44421L  AA 0 |HY 2016-10HY A 2.835% 08/10/38 .| 08/16/2021. | Morgan Stanley..............ccccvvevvssssssvnne | 10,675,000 | ... 10,000,000 | ..... 10,099,443 | .......... 10,087,781 | oovvvevrvereernnnnns (7,339) ...10,080,442 ...594,558 | ........ 594,558 08/10/2038.
446413 AT 3 |HUNTINGTON INGALLS INDUST .. | 10/114/2021. | Bank of America Corp. 5,500,000 | ........ 5,717,965 5,704,013 N (LT K1) ) N (RIS ) — . 5,688,878 ..509,292 | ........ 509,292 05/01/2030.
44891 AB 4 |HART2019-BA2 1.930% 07/15/22 .| 06/15/2021. | Paydown.........covvvvvvvvvvvvvvsssssssssssssssssssssssnnns | 4.067,030 | 4,067,030 |........ 4,066,778 | ............ 4,066,978 52 L5728 IS IO 4,067,030 0 07/15/2022.
449355 AB 2 |HALST 2020-AA2 1.900% 05/16/22 .| 07/15/2021. | PaydOWN.......ccc.covvevscvmsscenssimssiioesiies | L 00 664830 | 22,664,830 | ......22,662,999 22,664,326 504 504 22,664,830 0 05/16/2022.
45378Y AA 2 |IPT 2018-INDP A 3.763% 07/10/35. o | 011272021 | GItIGrOUP...vvvvvevevvvvrrsnverrsssnvenssssiirnesss | 38461719 | 35,625,000 | ...... 36,569,284 | ........... 36,394,688 (5,981) (5,981) | covvvereererirenes | v 36,388,707 | .coovrvrrrinnnne .A773,012 ....1,773,012 07/10/2035.
45660L DG 1 |INDX 2005-AR1 4A1  2.962% 03/25/35.......ccvvermvrrrerrnrrrerrnserrisnnennes .. [ 12/01/2021. | Paydown ..135,977 103,766 122,539 | oo | e LRI A T 13,437 135,977 0 03/25/2035.
458140 BR 0 |INTEL CORP 3.900% 03/25/30. .. | 06/16/2021. | Various. .....11,000,000 | ...... 10,977,450 | ......... 10,978,367 839 839 | e | e 10,979,206 | ..ooovrerrinnes .1,633,204 | .....1,633,204 03/25/2030.
46590Y AA 2 |JPMMT 2017-5A1 3.063% 10/26/48 [ 1200172021, | PaYAOWN.....oovvvevvvvesssivrecsssinnsssssisssssess | 410,098,859 | 10,098,859 | ...... 10,141,430 | ..ovvo. 10,120,658 | cvvvvvvecceeees [ o (21,799) (21,799) | covvveeeeeeciins [ e 10,098,859 0 10/26/2048.
46591H AU 4 |CACLN 2020-2B 0.840% 02/25/28 .. | 12/25/2021. | Paydown, 7,136,065 | .......7,136,065 | ............ 7,136,065 0 [ o [ e 7,136,065 0 02/25/2028.
46626L AF 7 |JPMAC 2005-OPT1 M2 0.807% 06/25/35 .. | 12/27/2021. | Paydown, ..843,222 842,043 1,179 843,222 0 06/25/2035.
46628K AT 7 |JPMMT 2006-A3 6A1 2.613% 08/25/34.... < | - [ 12/01/2021. | Paydown ..112,041 118,510 (6,469) 112,041 0 08/25/2034.
46639G AU 0 [JPMMT 2013-12A2 2.500% 03/01/43.......ovvvrorerrirnrirerrisnriiesiinnns .. [ 12/01/2021. | Paydown 1,895,197 | ........1,926,809 | ............ L E IO < — corrnen(18,936) | oo | ceveeeere (14,936 | e | i 1,895,197 0. 38,489 | 03/01/2043.
46647H AA 2 | JPMMT 2016-5 A1 2.343% 12/25/46 - | 1210172021, | Paydown.......ccovvvvvvvvvvvvvvvnvvssivnnsssssssssssssnnnns | 7309168 | o, 7,399,168 | ....... 7,275,417 | c.oooo...... 7,256,981 | .oooevveceverie | i 142,188 | ovveeeveeeeeees | e 142,188 | s | e 7,399,168 0| . 84,826 | 12/25/2046.
46651F AD 3 |JPMMT 2019-HYB1 A2  3.658% 10/25/49........ccooomervrmvrrnerirnerinanees .. | 12/01/2021. | Paydown, 5.932.755 5.932.755 6,075,499 142,745) | ... 5,932,755 0 ... 107,667 | 10/25/2049.
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494550 BT 2 |KINDER MORGAN ENER PART .. | 01/04/2021. [ Call - 100.0000.........ceemmmvvrvvvrvvssssmsnnnnnn | 4,529,000 | ... 4,529,000 | ....... 4,593,058 | ............ 4,529,000 (0 TR B 4,529,000 (V1 IO 54,159 | 03/01/2021.
50117W  AC 8 |KCOT 2020-1A A3 1.960% 03/15/24.......evvvvererreerrienrrirnsennssissesnnsns .. | 12/15/2021. | Paydown 185,094 ..185,094 185,072 185,078 16 16 185,094 0 3,628 |03/15/2024.
539830 AY 5 [LOCKHEED MARTIN CORPORATION | 09/15/2021. | Maturity. . 035,000 |........9,035,000 | ........9,339,660 9,177,266 | oo | oo (142,266) [ covvvreceeveees | e (142,266) 9,035,000 0] ... 302,673 |09/15/2021.
55261F AJ 3 |M&T BANK CORPORATION 3.550% 07/26/23 .| 06/02/2021. | VaOUS...covvveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeessreeeeene | 12,864,280 | ... 12,000,000 | ...... 11,990,760 | .......... 11,994,822 487 LY. A I B 11,995,309 | ..ccovvvvvrerns ....868,971 | ........ 868,971 | ..... 308,258 | 07/26/2023.
55315F AD 2 |MMAF 2016-AA A4 1.760% 01/17/23 .| 11/15/2021. | Paydown 3,954,632 3,954,632 | ....... 3,892,841 3,940,880 | oo | e L I£<728 IR 13,752 3,954,632 0 | 27,255 | 01/17/2023.
55315X AD 3 | MMAF 2017-AA A4 2.410% 08/16/24........covoormerrrrreerrrrrereeiirennenes o | 1171612021, | PaydOWN.......ovvvvvvvvvvvvvssvssssssssssssssssssssssininns | | 4,267,744 | ... 4,267,744 | ... 4,255,741 | oo 4,265,351 2,393 2,393 (V1 IO 54,243 | 08/16/2024.
55316P  AA 5 |MKT 2020-525M A  2.694% 02/12/40 .. | 01/11/2021. | Key Bank NA, Cleveland................cccccooeeee ..13,898414 | ...... 12,925,000 | ..... 13,311,897 13281580 | oo (1,199) (1,199) ....618,033 |........ 618,033 | ....... 40,623 | 02/12/2040.
57636Q AM 6 |MASTERCARDINC 2.950% 06/01/29 .. | 04/29/2021. | Cantor Fitzgerald................ccccooooeerseurrcc. ..10,755,100 | ..... 10,000,000 | ...... 10,021,900 ..10,020,316 (739) (739) . 2735523 | ... 735,523 | ... 124,556 | 06/01/2029.
57772K  AB 7 | MAXIM INTEGRATED PRODUCTS, .. | 11/04/2021. | Call ~ 100.0000 6,000,000 | ........ 6,000,000 5,920,800 5,959,730 | voooromrvecereeerns | e 14,943 | oo | e 14,943 5,974,673 25,327 25,327 | ... 459,449 |03/15/2023.
58013M FP 4 |MCDONALD'S CORP  3.500% 07/01/27......vveoreveererereeeereeerreneennenes .. | 04/30/2021. | Variou 27,627,250 5,000,000 | ...... 24.878,750 | .......... 24,889,176 3,966 3,966 | oo | e 24893142 | oo ..2,734,108 |.....2,734,108 | ..... 716,042 | 07/01/2027.
58013M FQ 2 |MCDONALD'S CORP  3.600% 07/01/30..........ccccimmmmmrrrrvvvvieeriissninnens .| 08/07/2021. | JP Morgan Securities INC.........cccoooocewwsss | | 18,863,970 | ...... 17,000,000 | ...... 16,875,220 | ......... 16,882,308 | coovvvvvvveeeerrerns | e 4,260 4,260 | cooovveeeceeeeeens | e 16,886,568 | .....oovvvvvvveeee. 1,977,402 |....1,977,402 | ..... 573,600 | 07/01/2030.
58769T AB 1 |MBART2019-1A2A  2.040% 06/15/22 - | 0615/2021. | Paydown 6,963,309 6,962,643 6,963,174 134 134 6,963,309 (O [ 34,478 | 06/15/2022.
590027 AA 6 |MHP 2020-HILLA  1.260% 08/15/37.......coovrrvvvvcerrrissnnnrrvvccinniisnnnes .. | 08/15/2021. | Paydown 1,367,189 1,367,189 | oo 1,365,960 | oo | s 1,228 1,228 1,367,189 (] 11,637 | 08/15/2037.
595017 AN 4 | MICROCHIP TECHNOLOGY INC | 06/01/2021. | Maturity. ...15,000,000 | .....15,000,000 | ......15,000,000 (U1 PSR P 15,000,000 0| ...294,150 | 06/01/2021.
59523U AM 9 |MID-AMERICA APARTMENTS, .. | 10/05/2021. | Wells Fargo Bank............cccccccceveeercrsrrcce. 7,089,194 | .......6,429,000 | ........ 7,099,095 [ ..oorssre 7,004,110 | covooooeeeeees | e TCIE: 0Le) O (91,809) 6,912,301 ... 176,893 | ........ 176,893 | ... 230,015 | 11/15/2025.
59833C AA 0 |MIDWEST CONNECTOR CAPIT .| 0412212021 | VaHOUS...covvvrreereeeeeeeeeeeeeeeeeeeeeeeeeeeesesesssssneens | 14,429,019 | ... 14,000,000 | ..... 13,971,720 | oo 13,980,734 | oovovooeeecereennnns | o 1,647 L7 A N IR 13,982,381 | coovvvvvvvveereeen. ...446,637 | ....... 446,637 | ..... 261,465 | 04/01/2024.
60700K AE 2 |MMAF 2020-BA A5 0.850% 04/14/42 .. | 03/18/2021. | JP Morgan Securities IC.........ccoovvvvvvrreeeess | 13,399,805 | ... 13,500,000 | ...... 13,496,876 | .......... 13,497,016 17 LR I I 13,497,133 | covvvvvveeccceeens | oo (97,329) | ......... (97,329) | ....... 31,238 | 04/14/2042.
60700M AB 4 |MMAF 2020-A A2 0.740% 04/09/24 .. | 12/09/2021. | Paydown. 6,267,912 6,267,912 6,267,329 6,267,500 412 412 6,267,912 0. 29,737 | 04/09/2024.
61691B AJ 0 |MSCBB2016-MARTC 2.817% 09/13/31. .. | 06/01/2021. | Paydown 7,500,000 7,500,000 |.......7,499,993 | ............ 7,493,998 | coovvvveeererr ...5,002 (530102 I IS 7,500,000 0. 105,630 | 09/13/2031.
61744C TL 0 |MSAC 2005-HE4 M2 0.807% 07/25/35.... .. | 12/27/2021. | Paydown. 049,626 | ........2,049,626 | ........1,947,145 2,088,866 oo (39,240) (39,240) 2,049,626 0 8,311 | 07/25/2035.
61763Q AA 9 |MSC2014-CPTA 3.350% 07/13/29 | 0410172021, | PaYAOWN. ...vvvvevvvvnssvvvnsssvevnssssssnenssss | 69,036,000 | ...... 69,036,000 | ...... 70,230,421 69,407,774 | oo | o (CTAIAZ)) [ (371,774) 69,036,000 0] .. 770,902 | 07/13/2029.
61763Q AG 6 |MSC2014-CPTB 3.560% 07/13/29 | 04/01/2021. | Paydown. ..11,150,000 | ...... 11,150,000 | ...... 11,419,360 | .......... 11,193,796 | covvveveees [ e [CRIACL:) ) [ - TERNACL:) ) ....11,150,000 0] ... 129,125 | 07/13/2029.
617630 AS 0 |MSC2014-CPTAM 3.516% 07/13/29.. .| 04101/2021. | Paydown ....35,830,000 | ......35,830,000 | ......36,475,902 36,033,403 [ .o | (203,403) (203,403) 0 |...409,682 | 07/13/2029.
61763Y AA 2 | MSRM 2014-1A A1 2.329% 06/25/4 | 12/01/2021. | Paydown, 1,362,586 | ... 1,362,586 | ... 1,388,335 ..1,997 1,997 1,362,586 0 o 12,146 | 06/25/2044.
61764) AG 1 |MSC2014-MPE 3.693% 08/11/29 | 05/01/2021. | Paydown ....16,700,000 | ......16,700,000 | .....16,964,598 (91,735) (91,735) ....16,700,000 0 | ....258,705 | 08/11/2029.
63862U AA 6 [NHLT2019-2AA  2.272% 11/25/29 | 0712512021 | PAYAOWN. ..o | 11,582,809 | ...... 11,582,809 | ...... 11,582,807 341 KL I U 11,582,809 0 | ....140,637 | 11/25/2029.
63862V AA 4 |NHLT2019-1AA  2.651% 06/25/29 .| 07/25/2021. | Paydown, 3,848,99 | ........ 3,848,996 | ... 3,849,204 3,849,105 (110) (110) 3,848,996 0 52,591 | 06/25/2029.
63862X AB 8 |NHLT2020-1AM1  1.472% 09/25/30.... | 11/25/2021. | Paydown ...11,600,000 | .....11,600,000 | ......11,599,602 |........ 11,599,220 780 LT DO 11,600,000 0| ...156,565 |09/25/2030.
63862X AC 6 |NHLT2020-1AM2 1.972% 09/25/30.... o | 12812021, | PaYAOWN...ooevvevsvsvssssssssssssessses | 10,600,000 | ......10,600,000 | .....10,599,600 | ......... 10,599,114 886 886 | .oovrrrirrin [ s 10,600,000 0| ...191,593 | 09/25/2030.
63940Y AA 4 |NAVSL 2019-CA A1 2.820% 02/15/68 .. | 03/15/2021. | Paydown, 2 523 540 2523540 2.523.440 2523515 25 25 2523540 0. 10,390 | 02/15/2068.
63941M AA 9 [NAVSL 2019-EA A1 2.390% 05/15/68 .| 04/15/2021. | Paydown, 5,995,693 | ... 5,995,693 | ... 5,995,024 5,995,460 234 234 5,995,693 0] . 27,204 | 05/15/2068.
63941R  AA 8 |NAVSL2019-2A A1 0.356% 02/27/68. .. | 10/25/2021. | Paydown 8,220,449 8,220,449 8,220,449 8,182,142 | ..o | e 38,307 38,307 8,220,449 0. 13,923 | 02/27/2068.
641062 AR 5 |NESTLE HOLDINGSINC = 0.625% 01/15/26....cc.cooeovvvvvrvriirvrsiines - | 1012712021, | Barclays Capital............oooovsoescmscmncn | 4,862,100 | ........ 5,000,000 |........ 4974150 | ........... 4,975,545 3,950 KX LTI N D 4,979,495 | ..o .(117,395) | ......(117,395) | ...... 35,069 | 01/15/2026.
65339K BG 4 |NEXTERA ENERGY CAPITAL «[12122/2021. | Call - 100.0000........ovvvesvverrrsnrverrsinnes 1,555,000 | ... 1,555,000 | ... 1,600,453 591,675 [ oo [ e (11,008) | coveveeeccccrnes | corerin TR O] ) —— 1,580,669 | ..oovvvvervscccis | o (25,669) | ......... (25,669) | .....136,447 | 04/01/2024.
654106 AK 9 |NIKEINC 2.850% 03/27/30 .. | 08/12/2021. | Various 37,886,200 | ......35,000,000 | ... 34,948,550 | ..........34,951,086 2,538 2,538 ....34,953,624 ..2,932,576 |....2,932,576 | ..... 787,313 | 03/27/2030.
666807 BQ 4 |NORTHROP GRUMMAN CORP  2.550% 10/15/22.........ccccovvrrrrrrree .| 03/24/2021. | Call  100.0000.........ccoovvvvvvrvrrrvrrvrrrrrrrrnens | 19,720,000 | ...... 19,720,000 | ...... 19,270,352 | ..o 19,503,621 27,333 27,333 | oo | e 19,530,954 | ..o, ... 189,046 | ........ 189,046 | ... 899,873 | 10/15/2022.
66987X GX 7 |NHEL 2005-3 M1 0.825% 01/25/36 .. | 01/25/2021. | Paydown, 82.890 82,890 ..71,865 82.985 (95) (95) 82.890 0 53 | 01/25/2036.
67066G AF 1 |NVIDIA CORP  2.850% 04/01/30 o | 0712612021 | VAIIOUS.....ovvcoevverisvvensssssvnnssssienssssins | 10,842,800 | ...... 10,000,000 | .......9,962,900 | ............ 9,965,086 | ....ovvvveeereecciis | i 1,783 1,783 9,966,869 ...875,931 | ....... 875,931 | ..... 224,438 | 04/01/2030.
67103H AJ 6 |OREILLY AUTOMOT 4.200% 04/01/30.......comuvrerrrrrerrererrirneniereninns .. | 07/14/2021. | Barclays Capital............cccooowuuusvvvssmsiisieeecana | 17,235,250 | ..... 15,000,000 | ...... 14,993,850 | ........ 14,993,482 282 282 |l 14,993764 | oo, 2,241,486 | ....2,241,486 | ..... 455,583 | 04/01/2030.
68236 AA 9 |OBP2019-OBP A  2.516% 09/15/54........ceervevmerreernerrerssesneininenes .. | 01/19/2021. | Citigroup. 5,326,563 5,000,000 | ....... 5,258,584 5,238,075 | oo | oo (1,426) (1,426) 5,236,650 89,913 89,913 | ....... 17,475 | 09/15/2054.
68245H AA 2 |OMPT 2017-1MKT A 3.614% 02/10/32.... .| 09/22/2021. | Bank of America Corp.........cccvwuvverrcssnes ...30,752,416 | ......30,415,000 | ...... 31,578,846 | ......... 31,336,624 | ...ooovvevrreeres | e TPATR711) ST R (PATR711) SO I 31,120,284 | ..cooovcccrrne ...(367,867) | .......(367,867) | .....894,600 | 02/10/2032.
68245H AJ 3 |OMPT 2017-1MKTE  4.142% 02/10/32.... . 110/21/2021. | Credit Suisse 5,026,563 5,123,047 5,121,968 (32,164) (32,164) 5089804 | oo |, (63,242) | ......... (63,242) | ..... 186,372 | 02/10/2032.
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69353R EW 4 |PNCBANKNA 2.150% 04/29/21 .. | 03/30/2021. [ Call - 100.0000.........cceumrrvvvvvvvvessssmnnrrnnn | 10,000,000 | ...... 10,000,000 | ...... 10,100,600 | .......... 10,023,347 (23,347) (23,347) | covveeeeeeeeeeeeeees [ v 10,000,000 0. 90,181 | 04/29/2021.
69353R FS 2 [PNCBANKNA 2.028% 12/09/22 | 12/09/2021.| Call  100.0000 ...25,000,000 |......25,000,000 | ......25,000,000 25,000,000 0 25,000,000 0 | ....507,000 | 12/09/2022.
70450Y AH 6 |PAYPAL HOLDINGS INC 2.300% 06/01/30. .. | 11/08/2021. { Toronto DOMINION............rrvvveeeerviiinnns 5,108,950 | ... 5,000,000 |........ 4,994,650 | ............ 4,994,924 426 426 | oo | e 4,995,350 | cvoovveerrrs ...113,600 | ........ 113,600 | ... 108,292 | 06/01/2030.
71085P AW 3 |PCHLT 2004-2 M2 1.092% 11/25/41.... .. | 12127/2021. | Paydown 2,142,698 | ........ 2,142,698 1,290,675 | oot LR TZ 0 I D 268,381 268,381 2,142,698 () 11,610 | 11/25/2041.
713448 ES 3 |PEPSICO INC 2.750% 03/19/30 | 02/16/2021. | Wells Fargo Bank...............cceeeerrserrsen 10,890,900 | ......10,000,000 | ........9,946,300 9,949,751 671 671 9,950,422 ...940478 | ... 940,478 | ....111,528 | 03/19/2030.
74932Q AA 8 |RBSCF 2013-GSP A 3.961% 01/13/32.......ccmvvrreerrrrrirscrrerrneeneenns .. | 05/07/2021. | Wells Fargo Bank..........cccccooeeeevevvvevvveeeensa | 17,723798 | ...... 16,641,000 | ...... 17,728,981 | .......... 17,495,514 | ooovvveeeeeoeees | e (SR I7) | S E— ((Cczx) ) S B 17,402,291 | .ooovvrrece. 321,506 | ........ 321,506 | ... 269,568 | 01/13/2032.
74968Q AA 5 |RBIT2020-1A  2.158% 02/25/30 | 11/25/2021. | Paydown. ..16,157,931 | ..... 16,157,931 | .....16,157,922 | ......... 16,157,392 539 539 | oo [ s 16,157,931 0| ...256,656 |02/25/2030.
75513 CE 9 |RAYTHEON TECHNOLOGIES CORP.... .| 08/26/2021. | Call  100.0000......cccrvsvvrssvrssirrsiieens | 92 750,000 | 2,750,000 | ........ 2,869,460 2,829,818 | ..oovvvereeeeessis | cerrend (46,404) | covovveeee | o (46,404) 2,783,414 | oo | o (33414) | ........ (33,414) | ....106,434 | 03/15/2022.
76112B  JG 6 |RAMP 2005-RS1 MII1 0.955% 01/25/3 .. | 02/25/2021. | Paydown. ..104,728 101,389 105,024 (297) (297) 104,728 (1] [T 106 | 01/25/2035.
76112B. WW 6 | RAMP 2005-RS7 M1 0.834% 07/25/35 | 09/27/2021. | Paydown 1,887,430 | ........1,888,904 | .......... 1,873,255 | coovveeveeerssnns [ o T4 | s | v SN 7 ISR D 1,887,430 0 6,238 | 07/25/2035.
78443V AE 2 |SLMA2007-1A5 0.215% 01/26/26 .| 10/25/2021. | PaydOWn........oovvvvvvvvvsvssssssssssssssssssssssssssinsns | | 5,765,381 | ....... 5,765,381 | ...... 5,746,463 5,732,263 33,118 5,765,381 0 9,565 | 01/26/2026.
78444C AD 5 |SLMA2007-6 A4 0.556% 10/25/24 | 0712612021, | PaYAOWN....coccccevvvrsevessvvsssvessioesses | 10,285,425 | ...... 10,285,425 | ...... 10,292,657 | .......... 10,152,894 | coooceverrsiveens | 00132531 [ | s LY IR P 10,285,425 0 30,978 | 10/25/2024.
784456 AC 9 |SMB2014-AA2B 1.243% 05/15/26 .. | 08/16/2021. | Paydown. 290,961 290,961 294 507 288,996 1,964 290,961 (1[0 I 1,434 | 05/15/2026.
78469P AC 8 |SOFI2016-AB 3.570% 01/26/38 . | 12125/2021. | Paydown, 1,520,024 | .......1,520,024 | ......1,476,518 1,487,022 33,002 1,520,024 0| e 24,947 | 01/26/2038.
78470N AC 0 |[SOFI2015-DB 3.590% 10/25/37 .. | 12/25/2021. | Paydown 1,402,202 | ... 1,402,202 | 110 1,387,216 | 11,391,727 | oo | oo 10475 | o | e 10,475 [ oo 1,402,202 0 26,358 | 10/25/2037.
80285R AB 4 |SDART 2020-2 A2A  0.620% 05/15/23 .| 07/15/2021. | PaydOWN.......covvvvvvvvvvvsvssssssssssssssssssssssssssinns | 18,649,041 | ...... 18,649,041 | ...... 18,648,897 | .......... 18,648,964 (- T0 I EO 18,649,041 (VN I 37,752 | 05/15/2023.
80285W AD 9 | SDART 20203 A3  0.520% 07/15/24 | 12/15/2021. | Paydown, 12,441,543 | ... 12,441,543 | ... 12,440,354 | ......... 12,440,561 1720 O DO 12,441,543 0 58,078 | 07/15/2024.
824348 BB 1 | SHERWIN-WILLIAMS CO  4.200% 01/15/22......cccorscvverserersrressne .| 10115/2021. | Call ~ 100.0000 2,675,000 | ...... 2,675,000 2682,834 (7,834) 2,675,000 0 01/15/2022.
83192C AA 5 |SMB2019-BA1 0.462% 07/15/26, .. | 03/15/2021. | Paydown. 4,049,330 4,049,330 4,042,711 6,619 .4,049,330 0 07/15/2026.
83390U AF 4 |SOFI2020-C AFX 1.950% 02/15/46 .. | 12/15/2021. | Paydown. 099,365 | ........4,099,365 4,104,886 (5,521) .4,099,365 0 02/15/2046.
855541 AB 4 | STARM2007-S12A1 2.497% 01/25/37... | 1200172021, | PaydOWN.....ovvvvvvvvvvvsvsssssssssssssssssssssssssssinins | 103,776 | oo 103,776 91,141 14T | oo | 00000012635 | e | i 12,635 103,776 0 01/25/2037.
857477 BN 2 |STATE STREET CORP 3.152% 03/30/31 .. | 06/03/2021. | UBS Financial Services..............ccoocvuvrenns 7,558,530 | ....... 7,000,000 |........ 7,000,000 ..7,000,000 (/[ ST B, 7,000,000 | .o ...558,530 | ........ 558,530 03/30/2031.
871829 BL 0 |SYSCOCORP 5.950% 04/01/30 .| 12/07/2021. | Variou ...25,331,557 | ... 20,000,000 |...... 21,086,800 21,019,608 | .ovovvrvvverrres [ o [(EI (1)) [ (69,766) 20,949,842 .4,381,715 | ...4,381,715 | ..1,211,854 | 04/01/2030.
87236Y AG 3 |TD AMERITRADE HOLDING CORP. o | 10172021, | MaRUTitY...oocoocoovvvrveesssssssisnnneesssssssssiin | | 25,000,000 | ...... 25,000,000 | ...... 25,000,000 25,000,000 0 25,000,000 (U 154,615 | 11/01/2021.
87342R AC 8 |BELL2016-1AA23 4.970% 05/25/46 .. | 11/25/2021. | Paydown. 50,900 50,900 54,059 53,042 (2,142) (2,142) 50,900 0.....1581 [ 05/25/2046.
88167H AB 2 | TESLA2020-AA2 0.550% 05/22/23 | 1212012021, | PaYAOWN....ccvvvvvsvsvsvssssseses | 10,824,696 | ......10,824,696 | .....10,823,939 | ........ 10,824,197 498 LT 1 SO B 10,824,696 0| o 33,178 | 05/22/2023.
89233M AB 9 |TAOT 2019-D A2A  1.920% 07/15/22 .. | 08/15/2021. | Paydown. ...21,116,148 | ...... 21,116,148 | ...... 21,114,588 399 399 0f... 138,540 | 07/15/2022.
90205F AJ 9 [PRK2017-280P C 1.346% 09/15/34.... .. | 09/09/2021. | Citigroup 12794375 | .., 12,785,000 | ...... 12,758,563 2615 2,615 [ ooorvcenriienies | eereeenn 12,784,327 | o | e 10,048 | .......... 10,048 | ....... 45,619 | 09/15/2034.
90205F AL 4 |PRK2017-280PD 1.663% 09/15/34.... <o | -+ [ 02/03/2021. | Citigroup. ...11,200,000 | ..... 11,200,000 | ...... 11,002,438 | oo 11,094,327 | oo | o 14,205 | ..o | e 14,205 | oo | e 11,108,532 | s | s 91,468 | ......... 91,468 | ....... 27,091 | 09/15/2034.
907818 FH 6 |UNION PACIFIC CORP  2.400% 02/05/30........cccrrverrrrrirrererrrirneens .. | 02/09/2021. | Credit Suisse ..13,849,237 | ... 13,100,000 | ...... 13,660,942 | ........ (5,831) (5,831) . 237,073 | 237,073 | ..... 162,107 | 02/05/2030.
91324P DX 7 |UNITEDHEALTH GRPINC 2.000% 05/15/30 L B et N B 10,384,548 | .....10,398,000 | .....10,310,345 | ....... 10,315,154 3215 3215 | oo [ i 10,318,369 | ..ooccrcrrcrrs | o 66,179 | ......... 66,179 | ....109,691 | 05/15/2030.
92348A AA 3 |VZOT2019-C A1A  1.940% 04/22/24 .. | 12/20/2021. | Paydown, 6,281,709 | ....... 6,281,709 | ........ 6,281,225 6,281,461 249 249 6,281,709 0 ... 116,545 | 04/22/2024.
92348R  AC 2 |VZOT2017-3AB  2.380% 04/20/22 .| 01/20/2021. | Paydown, . 11,424073 | ..., 11,424,073 | ... 11,524,926 | ... 11,439,749 [ coovvvveesccvveees [ e ((ET 120 ) O - (15,677) | covvvveesssssnnees | wevvsians 11,424,073 0 . 22,658 |04/20/2022.
92826C AL 6 [VISAINC 1.900% 04/15/27 .. | 01/07/2021. | Goldman Sachs........ccccoowvrvvvevevmiirrnnrrnnees 7,173,889 | ........ 6,795,000 | ........ 6,775,838 6,777,697 70 70 6,777,767 10:.396,122 | ........ 396,122 | ....... 30,842 | 04/15/2027.
928587 AA 4 |VLS2020-LABA 2.130% 10/10/42 | 01/12/2021. | Citigroup. 34,839,219 |......34,000,000 |......35,019,174 35,005,607 (3,347) (3,347) 35,002,260 (163,041 | ......(163,041) | ......85,673 | 10/10/2042.
928668 AP 7 | VOLKSWAGEN GROUP AMERICA o | TIA212020 | MARUTIY oo | 25,000,000 |...... 25,000,000 |...... 25,498,350 25,255,921 (255,921) (255,921) 25,000,000 0 | 1,000,000 | 11/12/2021.
928888 AB 5 |VFET 2019-2AA2 2.020% 08/15/22 o+ | O9MSI2021. | PaydOWN...oocvsvesvsvesssvsssssessssessses | 18,198,995 | o 18,198,995 | .....18,198,682 | ...... 18,198,900 95 138 T P 18,198,995 0| ...137,098 |08/15/2022.
931427 AF 5 |WALGREENS BOOTS ALLIANCE .. [09/18/2021. [ Call  100.0000.........comrvvvvvevveisiemmneenc | 93000.000 | ... 23,000,000 |...... 23,109,660 23,012,179 | covveeeeeeeeeers | e (12,849) | coovvvvvveveeees | e (12,849) 22,999,330 670 670 | ..... 632,500 | 11/18/2021.
94973V AW 7 |ANTHEMINC 3.700% 08/15/21 .. | 06/15/2021. | Call ~ 100.0000. 7,389,000 |........ 7,401,829 | ..ovooe.ne. 7,390,981 (2,156) (2,156) | covevvvrerrerrnens | wevrerrenns 7,388,826 | ....oovveerriens | e 174 | 174 205,045 | 08/15/2021.
95058X AD 0 |WEN 2018-1A A2l 3.573% 03/15/48 .| 06/22/2021. | Call ~ 102.2181 5,667,445 5,832,977 5,827,523 | cooveeeeeeeeeeeeeeses | o (72 [ — (16,762) 5,810,761 | coovvvrrrrrrsrrrrss | o (17,607) (17,607) | .....105,186 | 03/15/2048.
95058X AD 0 |WEN2018-1A A2l 3.573% 03/15/48 .. | 06/15/2021. | Paydown 29,365 29,365 30,194 (829) (829) 29,365 0 393 |03/15/2048.
96328D BM 5 |WHLS 2019-1AA2 2.300% 05/22/28 . 12/20/2021. | Paydown, 4,659,755 4,659,755 4,659,517 238 238 4,659,755 0. 56,270 | 05/22/2028.
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96328D BT 0 |WHLS2020-1AA2 0.510% 08/20/29 | 1212012021, | PaYOWN...vovsvsvsvsvsvssssssssssssesen | 4,020,694 | ....... 4,020,694 | ....... 4,020,217 | oo 4,020,298 396 LT IS 4,020,694 0| 15,371 | 08/20/2029.
974153 AB 4 |WSTOP 2020-1A A2  2.841% 12/05/50.........cmvrermmrermererreernneeraneenns .. | 09/05/2021. | Paydown. 60.000 60.000 60.000 60.000 0 60.000 0 12/05/2050.
98956P AQ 5 |ZIMMER BIOMET HLDGS INC | 1200172021, | CHGIOUP.coororosororororssrssesoesens | 11,436,040 | .....11,000,000 | ......10,980,850 | ......... 10,990,569 3,630 3,630 | oo | e 10,994,199 | ooovore 441841 | 441,841 03/19/2023.
01626P AJ 5 |ALIMENTATION COUCHE-TARD A|05/14/2021. | Call  100.0000 11,751,000 | .....11,751,000 | .....11,269,844 11,549,058 | cooooorres | e 46,231 | oo | e 46,231 | oo e 11,595,290 | oo 155710 | ... 155,710 07/26/2022.
13646B AC 2 |CPART 2019-1AA2 2.780% 03/21/22 A 02/19/2021. | PaYAOWN......ooovvvvverreeneennnneeeeseensensesneseeeeees | L 448667 | 1,182,667 | ........ 1,182,630 | .. 1,182,652 14 14 . 1,182,667 0] 03/21/2022.
13648T AA 5 | CANADIAN PACIFIC RAILWAY A 0472612021, | VaNIOUS...ososcororororsorssessesseseseniens | 6,841,880 | 7,000,000 6,991,180 6,991,754 271 271 6,992,025 (150,145) | .......(150,145) | ......92,876 | 03/05/2030.
14161G BV 1 |CARDS 2019-1AA  0.505% O5M5/24...c.rovsososcrororoesoese A| 05117/2021. | PaydOWN....ooesoesesonononssnssnssesene | 34,000,000 | oo 34,000,000 | ......33,850,000 | ... 33,888,163 | ..oocoorsere | s 111,837 | ... R EET: 72 DO B 34,000,000 0. 74,128 | 05/15/2024.
380881 EK 4 |GCCT2018-1AA 2.620% 01/15/23 A| 01/15/2021. | Paydown ...20,000,000 | ...... 20,000,000 | .....20,265,625 20,012,200 | e | o (12,200) | .... ..(12,200) 20,000,000 0 o 43,667 | 01/15/2023.
89352H BA 6 | TRANS-CANADA PIPELINES A | 06/11/2021. | Goldman Sachs... 11,444,800 | .....10,000,000 | ..... 9,983,600 670 670 9,984,852 .1/459,948 | ....1,459,948 | ....269,917 | 04/15/2030.
89621A AP 4 |TCCT2019-2AA 3.038% 01/26/24 A| 01/26/2021. | Paydown ...554,600,000 | ...... 54,600,000 | .....54,979,016 | . (23,094) (23,094) | v | o 54,600,000 0| ...138,229 | 01/26/2024.
25243y BD 0 |DIAGEO CAPITALPLC  2.000% 04/29/30......coososivrirrirrsrrsre D | 0710112021, | VAIOUS..o.orsoeeesorononorssrssessesesen | 34,728,630 | ......35,000,000 | .....34,833,050 | ........ 34,842,832 6,596 6,596 | oo | e 34,849,428 | ..o .(120,798) | .....(120,798) | ....414,238 | 04/29/2030.
57385L AA 6 | MARVELL TECHNOLOGY GROUP D | 05/04/2021. | Citigroup ..14,863,380 | ......14,000,000 | .....13,982,360 13,990,752 745 P23 D B 13,991,496 | oo ..871,884 | ....... 871,884 | ....229,600 | 06/22/2023.
82481L  AB 5 | SHIRE ACQINV IRELAND DA D|01/22/2021.| Call  100.0000 8,413,000 | ....... 8,413,000 | ....... 8,484,103 | ..........8,442,915 (2,687) (2,687) 8,440,228 | .o | o (27,228) | ... (27,228) | ....170,391 | 09/23/2021.
3899999. Total - Bonds - Industrial and Miscellaneou 2,481,915,794 | .2,430,368,701 |.2,444,460,553 | ....2,439,711,398 | ...... 332,947 |...... (685,771) | oo 0 | e R EZN] — Y 2,439,358,586 42,557,208 |..42,557,208 | 32,760,749 | XXX
8399997 Total - Bonds - Part 4 3,654,894,443 | .3,547,626,690 |.3,601,616,493 | ....3,582,469,302 | ...(5,306,221) | ...(2,675,167) | ............0 | .. )] ... 0. 3,574,487,929 | ... 80,406,516 | ...80,406,516 | 40,373,981 XXX
8399998. Total - Bonds - Summary ltem from Part 5 1,823,224,769 |.1,821,678,745 | .1,831,915,068 .(1,348,888) | .o | o 1, 348888) ......................... 1,830,566,177 | .ooovocssvrrns (7,341,411) | ..(7,341,411) | 7,302,191 XXX
8399999, Total - Bonds 5478,119,212 | 5,369,305,435 | .5433,531,561 | ....3,582,469,302 | ...(5,306,221) | ...(4,024,085) | ............... 0. [CHRPIE)] — 0 |....5,405,054,106 | ......oc..... 0 | 73,065,105 | ..73,065,105 | 47,676,172 | XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
65330K  BK 5 |NEXTERA ENERGY CAPITAL [ [ 04112/2021. [ Morgan Starley... +..10,000,000.000 |..... 11,525,000 | .oocovvvcrrcscn | 000:10,000,000 | e 0 1,525,000 | ....1,525,000 | ....255,819 | XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred................mmmmmmmmmmmmmmmmmmmmimmiimisisiisisisisisssssssssssssssssssssssssssssssssssssssssssssssssssssnnnnns || 11,525,000 XXX | 10,000,000 | ..........10,000,000 0 0 0 0 0 1,525,000 | ....1,525,000 | ... 255,819 XXX
8999997. Total - Preferred SIOCKS - Part 4. ...ttt s | 11,525,000 XXX 10,000,000 | ......... 10,000,000 0 0 0 0 0 1,525,000 | ....1,525,000 | ....255,819 | XXX
8999999. e R ] P 11,525,000 XXX | 10,000,000 | ......... 10,000,000 0 0 0 0 0 1,525,000 |....1,525,000 | ....255819 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00434H 10 8 |ACCELERON PHARMA INC. .. | 11/23/2021. | State Street Bank.... K XXX 54,547 63.970 | oo (9,423) (9,423) LT 20 T I 35453 | ......... 35,453 XXX
015351 10 9 |ALEXION PHARMACEUTICALS INC | 07/22/2021. | State Street Bank.... 242,363 XXX |, 74,363 | oo A3T 472 | ... (363,100) | oo | oo | e (363,109) 74,363 ....168,000 | ........ 168,000 XXX
021568 10 3 |ALTERYXINCA | 06/28/2021. | State Street Bank.... . 11,000.000 | ......... 988,848 XXX | 1,165,197 | ..........1,339,690 |...... A2y T IS B (174,493) | oo | o, 1,165,197 | oo ...(176,349) | ......(176,349) XXX
03064D 10 8 |AMERICOLD REALTY TRUST | 10/07/2021. | State Street Bank.... 17,600.000 | .......... 506,823 XXX 585,596 | ............657,008 |....... (71,412) (71,412) 585,596 | ..oocoorrcrrs | o (78,773) ] ...oc.. (78,773) | ... XXX
08862E 10 9 | BEYOND MEATINC | 10/07/2021. | State Street Bank.... 2,200.000 225,309 XXX /349,838 | .............275,000 | ........ 74,838 | ... 74,838 349,838 (124,529 | .....(124,529) | .. XXX
11282X 10 3 | BROOKFIELD PROPERTY INC | 07126/2021. | State Street Bank.... ........59,800.000 1,107,341 XXX 543157 | o 893,412 | ... (350,255) (350,255) 543,157 564,183 | ..... 564,183 | ... 19,884 | XXX
166764 10 0 | CHEVRON CORP | 06/28/2021. | State Street Bank.........oocvvvvvvrvvvsoe 68,707.000 | ........7,235,016 XXX 8,519,527 | ........5,802,306 | ...... TAT,220 | oo | oo | e 717,221 6,519,527 715489 | ... 715489 | ...180,699 | XXX
200525 10 3 |COMMERCE BANCSHARES INC .. | 01/14/2021. | State Street Bank.... 1.850 84 XXX 46 (75) (75) 46 38 38 XXX
256677 10 5 | DOLLAR GENERAL CORP | 06/28/2021. | State Street Bank.... 2,400.000 | ......... 509,695 XXX | 458,704 | ............. 504,720 |...... TCTXIET:)) N N D (46,016) 458,704 | oo | e 50,992 | ....... 50,992 | ........ 1872 | XXX
257559 20 3 |DOMTAR CORP .| 11/30/2021. | State Street Bank.... 12.000 666 XXX 68 (311) ) 68 508 508 XXX
26614N 10 2 |DUPONT DE NEMOURS INC .. | 02/04/2021. | Tax Free Exchange. . ..3,654.000 XXX 156,422 | .0 259,836 | ... (103,414) ) 156,422 0 XXX
278265 10 3 |EATON VANCE CORP | 03/01/2021. | State Street Bank 39,400.000 | .. XXX B B (1,762,378) ) 914,064 1,113,050 |....1,113,050 | ...... 14,775 | XXX
364670 10 8 | GAMING AND LEISURE PROPERTIE .| 01/14/2021. | State Street Bank.... 0.160 7 XXX 7 7 7 0 XXX
375588 10 3 |GILEAD SCIENCES INC | 10/07/2021. | State Street Bank.... ........37,500.000 XXX 02785107 | 2,184,750 | ... 600,357 600,357 2,785,107 (256,022) | ......(256,022) | .. XXX
42225P 50 1 |HEALTHCARE TRUST OF AME A .. | 06/28/2021. | State Street Bank 111,300.000 XXX | 305960 | 311202 | o (5,242) (5,242) 305,960 5,890 5890 | ......... XXX
44891N 20 8 |IAC/INTERACTIVECORP .| 05/25/2021. | Spin Off. XXX | 44429 | o 576,694 | (532,265) | ... ..(532,265) 44,429 0 XXX
44930G 10 7 |ICUMEDICAL INC | 06/28/2021. | State Street Bank XXX . B A I 7 1 B (75,011) .. (75,011) 396,867 | oo | o 56,928 | ...... 56,928 | ..o XXX
462222 10 0 |IONIS PHARMACEUTICALS INC .. | 10/07/2021. | State Street BanK............ccoovveevvvvemsemrevnn | 15,400.000 XXX |, 536,647 | oovovrrrr 870,716 |...... (334,069) (334,069) 536.647 | oo |, (16,849) | ........ TR ) — XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
[ 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 | in B/A.C.V. Change in | 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
530307 30 5 |LIBERTY BROADBAND C .. | 01/13/2021. | State Street Bank.................coovveumeeevvvicn | 1.740 XXX (240) (240) 36 98 98 XXX
539830 10 9 |LOCKHEED MARTIN CORPORATION.......cosevuirmirrerineineineiseiineinne . | 06/28/2021. | State Street Bank.... ...2,700.000 XXX | 01.007.968 | i 958446 | oo PIS K2 T DI ISR Xy B N 1,007,968 | coveoeveerecceenes | oo 21,318 XXX
574795 10 0 |MASIMO CORP .. | 06/28/2021. | State Street Bank.... .1,400.000 XXX | 321420 | o 375732 | (54,312) 321,820 | oo | 21,572 XXX
57772K 10 1 | MAXIM INTEGRATED PRODUCTS, .. | 08/27/2021. | Tax Free Exchange. 113,300.000 XXX 231163 | 1179045 | (947,882) | .... 231,163 0 XXX
58463) 30 4 |MEDICAL PROPERTIES TRUST INC | 06/28/2021. | State Street Bank.... 34,200.000 XXX |0 49,355 | ...........T45,218 | ... (95,863) | .... 649,355 | .ooooverrss | o 49,207 | ......... 49,207 | ....... 28,386 | XXX
58933Y 10 5 |[MERCK&CO INC .| 06/03/2021. | Spin Off......ooooossessscessccssssssssssissiseens | XXX 135742 | 325217 | (189,475) 135,742 0 XXX
640268 10 8 |NEKTAR THERAPEUTICS .. | 06/28/2021. | State Street Bank. 135,000.000 XXX 596,019 595.000 | oo, 1,019 596,019 26,576 26,576 XXX
69331C 10 8 |PG&E CORP .| 06/28/2021. | State Street Bank.... 197,200.000 XXX [ 1,041,391 | v 1,211,112 {00 (169,721) | oo | e | e (LGN 72 IO — 1,041,391 | oo | e (60,191 | ... (60,191) XXX
715347 10 0 |PERSPECTAINC | 06/07/2021. | State Street Bank XXX A9 | 195144 | . (145,233) | oo | oo | e (145,233) 49,911 187,941 | .. 187,941 | ... XXX
74838) 10 1 |QUIDEL CORP .. | 06/28/2021. | State Street Bank.... XXX . — 338,155 338,155 | vovveeeeereceeenns | oo 1,559,775 | covvvvvvvveen ..(742,658) | ...... (742,658) | .... XXX
756109 10 4 |REALTY INCOME CORP .. | 06/28/2021. | State Street Bank.... XXX |, 348,654 | oo 354,369 | .......... (5,715) (5,715) 348,654 39,341 39,341 XXX
77669 10 6 |ROPER INDUSTRIES INC .. | 06/28/2021. | State Street Bank.... XXX | 320,512 | oo 344,872 | ........ (24,360) (24,360) 320,512 | v | oo 50,456 | ......... 50,456 XXX
78440X 80 4 |SL GREEN REALTY CORP .. | 02/11/2021. | State Street Bank.... 0.600 35 XXX 32 37 (5) (5) 32 3 3 1 XXX
78440X 80 4 |SL GREEN REALTY CORP .. | 01/21/2021. | Reverse Stock Split. 96.400 XXX 0 (1] [T 193 XXX
872307 10 3 | TCF FINANCIAL CORP. .. | 06/10/2021. | Tax Free Exchange. 11,200.000 | ...o...... 341,930 XXX {341,930 | 414,624 | ... (72,694) 341,930 0 3,920 XXX
87918A 10 5 | TELADOC HEALTH INC | 06/28/2021. | State Street BaK.........covvvvvvvscrsnn | | 6,985.000 | ........ 1,174,989 XXX | n1,252,319 |, 1,396,721 | 00 (144,802) | oo | oo | cvreee 144,802) [ o | o 1,252,319 | oo | e (77,330) | ..co.. (<5 ) — XXX
92220P 10 5 | VARIAN MEDICAL SYSTEMS INC - | 04115/2021. | Variou 113,200.000 2,343,000 XXX 2,310,132 |..(1,818,719) | ... 491,413 1,851,587 | ....1,851,587 XXX
92766K 10 6 |VIRGIN GALACTIC HOLDINGS INC .. | 10/07/2021. | State Street Bank.... 20,600.000 XXX | 352849 | 488838 | ... (135,989) | .... 352 849 119914 | 119,914 XXX
98212B 10 3 |WPXENERGY INC .. | 01/07/2021. | Tax Free Exchange. ...236,600.000 XXX .(1,153425) | .. 774,865 0 XXX
983793 10 0 |XPOLOGISTICS INC .. | 08/02/2021. | Spin Off. . 132,738 XXX 132738 | 199,307 | (66,659) 132,738 0 XXX
G5876H 10 5 |MARVELL TECHNOLOGY GROUP LTD......ccverrverreercerreeeercenseneens C| 04/21/2021. | Tax Free Exchange..................ccocvvvvvvvvveees | 22,000.000 | ........... 482,555 XXX | 482555 | . 1.045.880 |...... (563,324) 482,555 0 2640 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.................ccvvvvvvvvvvvvvvenrennncnnneneccncneeeecnnsnessssessssssssssssnssssssssssssssssssssssssssssneees | 28,527,122 XXX .(7,634379) | .. ...24,981,193 3,545,933 | ....3,545,933 | ..... 378,892 XXX
9799997 Total - COMMON SLOCKS - PAI 4ot st | 28,527,122 XXX ..(7,634,379) 24,981,193 .3,545,933 | ....3,545933 | ....378,892 | XXX
9799998 Total - Common Stocks - SUMMAry HEM from Part 5. svsssssssssssssssssssssssssssssss ||| 9,598,511 XXX 013,526,212 | eoovveeeeeeecereeeeceenes | eeeeeecceeneeeceies | oeeeercceeseeecceess oo | cerenerceiinnicD [ oo | i 13,526,212 | .ooovvrrciiannnes .(3,927,700) | ....(3,927,700) | ....... 19,582 XXX
9799999. Total - Common Stocks ......38,125,633 XXX [....38,507,405 |........ 32,615,575 | ...(7,634,379) | ..o 0 | 0| . (7,634,379) 0 38,507,405 0 | ...(381,767)]......(381,767) | ....398,474 | XXX
9899999, Total - Preferred and COMMON SIOCKS....oovvvvvsvvsiosissssssssssssses s sssssesssssssisssins | sesisssisssisssissississssss s | 49,650,633 XXX [....48,507,405 |....... 42,615,575 | ..(7,634,379) | oo (o 0 [ . (7,634,379) | oo 0 [ 48,507,405 | ..oovovnd 0 [.1,143,233 |...1,143,233 | ...654,293 | XXX
9999999, Total - Bonds, Preferred and Common Stocks 5,527,769,845 XXX 5,482,038,966 | ....3,625,084,877 | .(12,940,600) | ...(4,024,085) | ............... 0|..(16,964,655)| .............. 0|...5453,561511 | ... 0 | 74,208,338 | ..74,208,338 | 48,330,465 | 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
o 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 in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment [ B./A.C.V. Change in | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 4V 9 |US TREASURY NOTE 2.875% 08/15/28.... 01/05/2021 | Barclays Capital 12/23/2021 | Progressive Investment Company Inc...... | ....... 72,180,000 | .......83,700,920 | ....... 79,107,836 | ....... 82,278,590 | ... < (1,422,330) [ oo | e (U7 K10) I DO, .(3,170,754) | .(3,170,754) | 2,808,253 | ...812,025
91282C AV 3 |US TREASURY NOTE 0.875% 11/15/30.... 01/11/2021 | Various. 01/15/2021 | Goldman Sachs 25,000,000 4,485,156 ...24,480,469 | ....... 24,486,406 | ........ocoovvveer | e 1,250 1,250 [ ovvircrene | e | e (5,938)] ....... (5,938) | ...... 39,278 |..... 33,598
91282C BA 8 |US TREASURY NOTE 0.125% 12/15/23 01/05/2021 | Citigroup. 01/15/2021 | Goldman Sach: 30,000,000 | .......29,969,531 29,929,688 29,969,900 369 369 | v [ | e (40,213)| ..... (40,213) | ........ 3,606 |.......2,266
91282C BB 6 |USTREASURY NOTE 0.625% 12/31/27.... 01/25/2021 | Various 02/25/2021 | Various ....110,000,000 |...... 108,977,930 |...... 106,755,664 |...... 108,994,116 | ...oovvvvvverrernns | cevrreene 16,186 | ..ovvveeererrees | rvverrennne 16,186 | ..cvvvvvrrrries | verrrrirns (2,238,452) | .(2,238,452) | ....107,044 |..... 28,833
91282C BD 2 |USTREASURY NOTE 0.125% 12/31/22.... 01/26/2021 | Variou 03/12/2021 | Barclays Capital............ccccvvvereriririrniins ......115,000,000 |...... 114,988,086 |...... 114,941,602 |...... 114,989,050 964 964 [ ..oovveees e | e (47,448)| ..... (47,448) | ...... 29,385 |......9,151
91282C BG 5 |USTREASURY NOTE 0.125% 01/31/23 02/09/2021 | JP Morgan Securities INC...............ccoevveern. 04/29/2021 | Barclays Capital..............oocrveererreenrenies | covvees 30,000,000 | .......30,007,031 | ....... 29,987,109 | ....... 30,006,253 (778) (U4:))) [T RTINS [ (19,144) | ....(19,144) | ........ 9,220 |.......1,036
91282C BG 5 |US TREASURY NOTE 0.125% 01/31/23 02/22/2021 | Variou: 12/23/2021 | PICI Investment.... ......210,000,000 |....... 210,063,672 |...... 209,336,400 |...... 210,036,170 | .cooovveevereirens | e (27,502) (27,502) (699,770) | ...(699,770) | ....234,681 |..... 13,657
91282C BH 3 |USTREASURY NOTE 0.375% 01/31/26. 02/16/2021 | Various 03/11/2021 [ VAIIOUS.......coverveereerveeerreeesreeeeisssesseisnnns | ceeeees 35,000,000 | .......34,813477 | ....... 34,464,258 | ....... 34,815,826 2,349 2,349 ...(351,568) | ...(351,568) | ...... 12,172 |......3,833
91282C BH 3 |US TREASURY NOTE 0.375% 01/31/26.... 02/24/2021 | Variou 12/23/2021 | Progressive Investment Company Inc...... ......145,000,000 |...... 143,435,547 |...... 140,378,850 |...... 143,694,706 259,159 259,159 .(3,315,856) | .(3,315,856) | ....486,124 |..... 35,635
91282C BJ 9 |USTREASURY NOTE 0.750% 01/31/28.... 02/03/2021 | Credit Suisse. 06/10/2021 | JP Morgan Securities INC.............ovververees | covvees 12,500,000 | .......12,455,078 | ....... 12,215,820 | ....... 12,457,257 2,179 2,179 ...(241,436) | ...(241,436) | ...... 33926 |.......1,036
91282C BL 4 |USTREASURY NOTE 1.125% 02/15/31.... 03/30/2021 | Variou: 10/22/2021 | VANIOUS.........coooveveeeeeeieeieeiesiessesieeeennean | enian 44,000,000 ...42,569,961 | ....... 42,407,422 | ....... 42,627,834 | ..o | e 57,873 57,873 ..(220,412) | ...(220,412) | ....225,983 |..... 27,068
91282C BN 0 |USTREASURY NOTE 0.125% 02/28/23.... 03/29/2021 | Various 04/15/2021 | VAIIOUS........overveerrerrveermrerisseseeesssesseisnn | ceeeeed 69,000,000 8,985,430 | .......68,957,344 | ....... 68,986,081 652 652 [ .ovvverrerrnins | e | e (28,738)] ....(28,738) | ........ 9,018 |......2,497
91282C BP 5 |US TREASURY NOTE 1.125% 02/29/28 02/26/2021 | Goldman Sach: 10/22/2021 | Citadel Securities Inst LLC.........ccccocvees | o 15,000,000 | .......14,906,250 | ....... 14,737,500 | ....... 14,914,564 8,314 8,314 ..(177,064) | ...(177,064) | ....110,014 | ........ 459
91282C BQ 3 |US TREASURY NOTE 0.500% 02/28/26.... 03/16/2021 | Various 07/19/2021 | Barclays Capital..............ooecvveeeerreernnennes | covveer 75,000,000 | .......73,849,805 | ....... 74,496,094 | ...... 73,932,180 82,375 82,375 [ vvevereeens [ e | e 563914 |..... 563,914 |...144,701 |......8,356
91282C BS 9 |USTREASURY NOTE 1.250% 03/31/28.... .. | 04/26/2021 | Variou 06/15/2021 | Morgan Stanley.............ccvcuvevveeneiniraes | ceviead 60,000,000 | .......59,637,109 | ....... 60,328,125 59,646,331 9,221 9,221 | v [ e [ 681,794 |..... 681,794 |...157,787 |..... 22,883
91282C BU 4 |USTREASURY NOTE 0.125% 03/31/23.... . | 04/26/2021 | Various 11/04/2021 | Goldman SaChS.........c..ceeveererrrvereneerens | e 65,000,000 | ......64,953,711 | ....... 64,870,508 | ....... 64,966,527 | ....vvvorerrrinns | cevii 12,816 | v | v 12,816 | covvvveevcers | | e (96,019)] .....(96,019) | ...... 48,661 |.......5,038
91282C BW 0 |USTREASURY NOTE 0.750% 04/30/26.... 05/03/2021 | Citigroup. 06/22/2021 | Morgan Stanley 20,000,000 9,899,219 | .......19,909,375 | ....... 19,901,877 2,658 2,658 | oo | e | s 7498 | ... 7498 |.... 22,011 |.......1,630
91282C BX 8 |USTREASURY NOTE  0.125% 04/30/23........ccovevmvvrrerne 05/04/2021 | JP Morgan Securities INC..............cccoewvvern. 10/21/2021 | CHIGROUP. ..vv.evveveveesereeesserresessereessseneenes. | oree 20,000,000 | .......19,985,938 | ....... 19,939,063 | ....... 19,989,204 3,266 3,266 | .covverecrrins | e | e (50,141)| .....(50,141) | ...... 11,889 | 340
91282C BZ 3 |USTREASURY NOTE 1.250% 04/30/28.... 05/04/2021 | Variou: 07/30/2021 | CItIGIOUP. ... eeeevreieierieeienienies | eeeea 45,000,000 | .......44,901,953 | ....... 45,849,023 | ....... 44,905,025 3,072 3,072 | oo [ | 943,998 |..... 943,998 |....143,682 |......6,963
91282C CB 5 |USTREASURY NOTE 1.625% 05/15/31.... 06/17/2021 | Various 122912021 | VaMIOUS......ovcooeereerereeieereeeoeseeesseseeiens | e 53,000,000 | .......53,163,086 | ....... 53,861,719 | ....... 53,154,133 (8,953) (8,953) | oo [ e e 707,586 |..... 707,586 |...499,271 |..... 37,181
91282C CC 3 |USTREASURY NOTE 0.250% 05/15/24..........cccccovvvruunce 06/01/2021 | Goldman Sachs.............ccccvevviiniinninniins 08/11/2021 | CItIGroUP..........cveuierieiiiiririsrissinsins | v 38,200,000 ....38,134,563 | ....... 38,043,320 | ....... 38,138,901 | ..ovvvvrinriiens | s 4,338 4,338 | .o [ [ e (95,580)| ... (95,580) | ....... 23,09 |.......4,351
91282C CD 1 |USTREASURY NOTE 0.125% 05/31/23 06/22/2021 | Citigroup. 08/12/2021 | Citigroup. <......15,000,000 4,967,188 14,979,492 14,969,542 2,354 2,354 9,950 9,950 3,791
91282C CE 9 |USTREASURY NOTE 1.250% 05/31/28.........ccocnvreriennen 06/04/2021 | JP Morgan Securities INC...........ccccocverrene 07/19/2021 | Citadel Securities Inst LLC...........ccccoveeeee | ovueas 20,000,000 ....19,991,406 | ....... 20,396,875 | ....... 19,991,481 75 T5 | e s | e 405,394 |..... 405,394
91282C CF 6 |USTREASURY NOTE 0.750% 05/31/26.... 06/28/2021 | Citigroup. 10/21/2021 | JP Morgan Securities INC...............covevevrees | e 10,000,000 9,933,203 9,819,531 9,937,378 | ..o | v 4,175 4,175 L(117,847) | ...(117,847)
91282C CG 4 |USTREASURY NOTE 0.250% 06/15/24.... 06/22/2021 | Barclays Capital.............ccocoreerierienienees 07/30/2021 | Goldman Sach: 25,000,000 ....24,852,539 | ....... 24,940,430 | ....... 24,857,910 5,371 5,371 82,519 82,519
91282C CH 2 |USTREASURY NOTE 1.250% 06/30/28.... 07/12/2021 | Various 08/09/2021 | Barclays Capital..............ooevreerrereernnennes | coveees 27,000,000 27,065,508 | .......27,294,258 | ...... 27,064,618 (890) (890) 229,640 |..... 229,640
91282C CP 4 |USTREASURY NOTE 0.625% 07/31/26. 08/17/2021 | Citigroup. 09/10/2021 | Goldman Sachs 4,500,000 14,470,996 .4,471,400 404 404 6,908)
91282C CR 0 |USTREASURY NOTE 1.000% 07/31/28.... 08/12/2021 | Citigroup. 09/10/2021 | Goldman Sach: 20,000,000 9,833,594 | .......19,875,000 | ....... 19,835,497 | ..ooooevvviiieens | v 1,903 1,903 | oo | v [ 39,503 |....... 39,503
91282C CT 6 |USTREASURY NOTE 0.375% 08/15/24.... 09/02/2021 | JP Morgan Securities INC...........cccoueverernne 10/07/2021 | Barclays Capital...........cccocveevrneerneincirnes | v 15,000,000 | .......14,987,695 | ....... 14,934,375 | ....... 14,988,087 391 391 | e [ | e (53,712)| ..... (53,712)
91282C DB 4 |USTREASURY NOTE 0.625% 10/15/24.... 11/08/2021 | Various 12/02/2021 | Variou 55,000,000 | .......54,877,539 | ....... 54,678,906 | ....... 54,879,353 | ...vvveeerrnrins | cerrins 1814 1,814 ...(200,447) | ...(200,447)
91282C DG 3 |US TREASURY NOTE  1.125% 10/31/26......cccoocvvvrnirinnnns | o 11/08/2021 | Various 12/01/2021 | Goldman Sachs.........ccccouevnirnirinciinciinnins | s 30,000,000 | .......30,009,961 | ....... 29,958,984 30,009,848 | ....cocovevines | oo M3 | i | v (113) [ [ | o (50,864) | ... (50,864)
0599999. Total - Bonds - U.S. Government. ...1,5610,380,000 |...1,514,873,082 |...1,506,339,532 |...1,513,896,045 (7,556,515) | .(7,556,515)
Bonds - U.S. Special R and Special A
130536 RC 1 [CALIFORNIAST 0.180% 11/01/42. 04/15/2021 | Bank of America Corp... 07/15/2021 [ Call  100.0000..........cvvveeeerrrereremreererans | crveees 15,000,000 | .......15,000,000 | ....... 15,000,000 | ...... 15,000,000 0 0 [ 6,732
3137F9  YZ 8 |FHMS 2021-K124 X110 0.721% 12/25/30.. 02/03/2021 | Bank of America Corp... 12/01/2021 | Paydown TATB3 | oo | e | e | s (11,763) | oo [ e (11,763) 0 651
3137F9  ZA 2 |FHMS 2021-K125 X110  0.585% 01/25/31.. 02/18/2021 | Barclays Capital.... 12/01/2021 | Paydown 9,962 | oo | e | e | v (9,962) (9,962) (V) I 565
3137FF  3Z 8 |FHMS 2021-K741 X110 0.658% 12/25/27.. 02/24/2021 | Wells Fargo Bank. 04/19/2021 | Credit Suisse. 3,249,866 | ........3,184,072 | ........ 3,181,012 | oo | e (68,853) (68,853) | vvvveeveveeis oo | e 3,060 | ... 3,060 |...... 80,791
3137FF  3Z 8 |FHMS 2021-K741 X110 0.658% 12/25/27.. .. | 02/24/2021 | Wells Fargo Bank. .. | 04/01/2021 | Paydown 134 (134) (134) 0 2
3137FX _Z5 0 |FHMS 2021-K127 X110 0.331% 01/25/31.....cccviviiiinnens .. | 03/17/2021 | Wells Fargo Bank..........cccourniiiiniinninnes 12/01/2021 | Paydown 5,264 (5,264) (5,264) 0 308 | ...
3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENES..........c.uuuiiuuiiir coririiiieiieissssieesssisessssssessssssesss s e s nsnnees | onsnees 15,000,000 | .......18,276,989 | ....... 18,184,072 | ...... 18,181,012 | oo 0. (95,976) 0 (95,976) 0 0 . 3,060 | ... 3,060 |...... 89,049 |....

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o 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 in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment [ B./A.C.V. Change in | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
05492G AL 2 |BBCMS 2019-CLPD  1.829% 12/15/31......ccvvvvrvermrrrrrirnes .. | 03/11/2021 | Barclays Capital............c...oouerreerrmerrernes 06/15/2021 | Paydown, 382,500 382,261 382,500 382,500 239 239 (V) 179% |
05606F AG 8 [BXTRUST2019-OC11B 3.605% 12/09/41 01/22/2021 | Societe Generale.. 06/07/2021 | JP Morgan Securities INC.............ccccovvvvvrs | ovvrers 9,574,000 10,728,864 | ......10,414,370 | ....... 10,689,342 | ...ovvvrveeecrrns | cerernn (39,522) (39,522) ..(274,972) | ...(274,972) | ...137,961 | ..... 23,968
05609 AA 0 |BXHPP 2021-FILM A 0.760% 08/15/36. .. | 08/17/2021 | Barclays Capital.... 10/07/2021 | Wells Fargo Bank. 8,662,000 | .........8,662,000 | .........8,662,000 8,662,000 0 0 8,358
058498 AR 7 |BALL CORP  5.000% 03/15/22.......c.cerverrmmmrrecrmmereerssnenneens .. | 02/05/2021 | Barclays Capital................ccoowrrerrnmerrernns 10/28/2021| Call ~ 100.0000..........c..errerrrarrerreanreens | wreerenns 8,157,000 | ......... 8,511,830 | .........8,157,000 | ......... 8,280,119 | .oevvverrerrier | e [PXTIAR D] ISR I [PXTIARD Y IS PO ..(123,119) | ...(123,119) | ....594,419 | ...163,140
11135R  AA 3 |BROADSTREET PARTNERS INC 04/14/2021 | Royal Bank of Canada.. .| 05/13/2021 | Goldman SachS...............evreermerreermnenns | wevveenne 1,500,000 | ......... 1,500,000 | .........1,522,500 | ......... 1,500,000 0 22,500 22,500
12433X  AG 4 |BXTRUST 2020-VIVAD 3.549% 03/09/44. 01/04/2021 | Societe Generale, 05/10/2021 | Societe Generale. 2,210,000 2,233,827 2,244,100 2,233,080 (746) (UZ5) ) [N NSRRI O 11,020 |....... 11,020
12530B AA 7 |CFMT 2021-HB7 A 1.151% 10/27/31.. 10/22/2021 | Barclays Capital.... ... | 12125/2021 | Paydown, 267,308 267,308 267,308 267,308 0 0
165183 CJ 1 |CFIl 2020-1A A1 0.870% 08/16/32 .. | 05/12/2021 | Mitsubishi Securities. .| 12/15/2021 | Paydown 280,792 282,382 280,792 280,792 [ .voevreerrireries | crvrinns (1,590) (1,590 0
172967 MX 6 [CITIGROUP INC  0.981% 05/01/25..........covvverrrrrreerrrreenns .. | 04/27/2021 | Citigroup. 04/28/2021 | Bank of America COrp.............evveermreries | covvees 10,000,000 | .......10,000,000 | ....... 10,022,700 | ....... 10,000,000 (VN PSPPI IVVORRPPOOTR OO 22,700 22,700
233262 AA 2 |DLLAD 2021-1A A1 0.158% 08/22/22. 07/20/2021 | JP Morgan Securities Inc.. .| 1212012021 | PaydOown...........cvvevrvereriierineeriseiisnnins | cev 15,701,798 | ......15,701,798 | ....... 15,701,798 | ....... 15,701,798 0 0
23345 AG 4 |DOLP 2021-NYC C 3.530% 05/10/41.. 04/13/2021 | Bank of America Corp... 06/03/2021 | CIIGIOUD......vvvveeverreeeesrreesesenresssenseiians | ceeeees 26,700,000 | .......27,498,917 | ....... 27,951,188 | ....... 27,491,149 | oo | v (7,768) (7,768) | vooonvvveees [ v | e 460,038 |...... 460,038
25755T AL 4 |DPABS2019-1AA2 3.668% 10/25/49. 05/05/2021 | Barclays Capital 10/25/2021 | Paydown, 450 477 450 450 (27) (27) 0
257557 AP 5 |DPABS 2021-1A A2l 3.151% 04/25/5 .. | 04/08/2021 | Guggenheim Securities LLC...........cc.c...... 10/25/2021 | PaYOWN.......coouvvveermrriernenrissnennensenns | cevvesnnnes 150,000 | ..o 150,000 | .ovvoovnee 150,000 | covvevvneee 150,000 0 0
262104 AB 8 |DRIVE 2021-2 A2 0.360% 05/15/24..........coocvvmerrerneriannens .. | 08/17/2021 | Citigroup 12/15/2021 | Paydown 2,519,075 2,518,963 2,519,075 2,519,075 13 113 0
262108 AB 9 |DRIVE 2021-1 A2 0.360% 12/15/23.... 04/13/2021 | JP Morgan Securities Inc.. ....| 12/15/2021 | Paydown 28,599,800 28,599,080 28,599,800 28,599,800 721 721 0
26969P AA 6 |EAGLE MATLSINC 4.500% 08/01/26. 02/01/2021 | Jefferies & Co Inc .1 07/17/2021 [ Call ~ 100.0000.........ccmereemreeeereeerernens | wereenns 4,350,000 4,513,125 | ........4,350,000 | ......... 4,452,991 | .oooovecrines | e (60,134) (60,134) ...(102,991) | ...(102,991) | ....
29374E  AB 2 |EFF 2021-1A2 0.440% 12/21/26.... 02/17/2021 | Mizuho Securities. 122012021 | PaYOWN.......covuvvverrrrierneerisrsnesnisseene | cveveenns 1,222,880 1,222,819 | ........1,222,880 | ......... 1,222,880 61 61 0
30166R AB 3 |EART 2021-1A A2 0.300% 06/15/2 ... |.. | 01/25/2021 | Barclays Capital.... 11/15/2021 | PaydOowN.........covvvvvvevieisnnviiisnssiiiissenies | o 23,500,000 3,499,906 23,500,000 94 94 0
31620M BS 4 |FIDELITY NATIONAL INFORM.......ccovvorrrviernrnrirrrniiirnes .. | 02/23/2021 | JP Morgan Securities INC.............c...rmrerres 11/05/2021 | JP Morgan Securities INC...............ovevevrees | e 10,000,000 | ........ 9,942,300 9,947,526 5,226 5,226 ...(188,976) | ...(188,976) | ....
35564K ED 7 |STACR 2021-DNA3M1 0.800% 10/25/33 04/19/2021 | Nomura Securities Intl..............ccocevrervunnee 1212712021 | PaydOWN..........oorverriinrieiiienriesiiieniins | ceviies 1,441,973 | ... 1441973 | .......1441973 | ......... 1,441,973 0 0
46591H BR 0 |CACLN 2021-1B 0.875% 09/25/28. 03/16/2021 | JP Morgan Securities Inc. 12/25/2021 | Paydown 5,256,333 | .........5,256,333 | .........5,256,333 | ......... 5,256,333 0 0
481280 2M 0 |CACLN 2021-2B 0.889% 12/26/28. 07/13/2021 | JP Morgan Securities Inc. 12/25/2021 | Paydown 3,500,331 .3,500,331 ...3,500,331 | ......... 3,500,331 0 0
552938 AB 1 [MHP 2021-STORA 0.790% 07/15/38. 07/19/2021 | Citigroup. 10/15/2021 | JP Morgan Securities Inc.. J — 6,000,000 .6,000,000 6,000,000 5,999,875 (125) (125) v 125 9,892
624758 AF 5 |MUELLER WATER PRODUCTS 05/18/2021 | Bank of America COrp...........ccccccvvrverenens 05/25/2021 | Credit SUISSE.........vvveereeereeeeeeesereesereeens | cereeeeee 1,000,000 | .........1,000,000 | .........1,022,500 | ......... 1,000,000 0 22,500
63942B  AA 2 |NAVSL2021-AA 0.840% 05/15/69. 01/19/2021 | Barclays Capital 03/18/2021 | Royal Bank of Canada.................coeeweverees | coveres 16,929,264 | .......16,926,806 | ....... 16,887,602 | ....... 16,926,758 (48) (48) [ oo [ v | e (39,156) | .....(39,156) | ...... 21,331
63942B  AA 2 [NAVSL2021-AA 0.840% 05/15/69. 01/19/2021 | Barclays Capital 03/15/2021 | Paydown, 570,736 570,653 570,736 570,736 83 83 (VN I 626 |....
65339K BG 4 |NEXTERA ENERGY CAPITAL 11/15/2021 | MarketAxe 12/22/2021| Call ~ 100.0000 500,000 523,045 500,000 522,077 (968) (968) | ..vvovvvevrens [ ervrerererris | e (22,077)] ....(22,077) | ...... 28,124 |......2,013
67571A AA 3 |OCTL2021-1AA 0.930% 03/22/27. 04/27/2021 | Credit Suisse. 12/20/2021 | PAYAOWN......ooovevvverrrresissesrisssenninsenns | cveenenns 5,848,489 5,847,950 5,848,489 5,848,489 539 539 0
749697 AA 8 |RBIT2021-HB1A 1.259% 11/25/31.... 11/17/2021 | Nomura Securities Intl...........ccccocvvrververes 1212712021 | PaydOWN........ooevverveereneeriissennineens | cveveenne 1,812,674 | ......... 1,812,671 | .......1,812674 | ... 1,812,674 2 2 0
783897 AB 7 |SCFET 2021-1AA2 0.420% 08/20/26. 09/23/2021 | Mitsubishi Securities cerr| 1212012021 [ PaYAOWN......ccovvvvvirviererriisenriissenienns | ceereeees 3,640,866 3,640,297 3,640,866 3,640,866 569 569 0
80286N AB 2 |SDART 2021-1A2A  0.290% 11/15/23. 02/09/2021 | JP Morgan Securities Inc.. ceee | 1211512021 | PAYAOWN.......ooovvvervrieereesnennessnenies | o 31,954,588 | .......31,953,745 | ....... 31,954,588 | ....... 31,954,588 844 844 0
80287E AB 1 |SDART 2021-3A2 0.290% 05/15/24. 07/14/2021 | Barclays Capital..............ooeerverrnerrevrnennes 12/15/2021 | PaYOWN.......ooverveererrieeesrissessninenns | v 5,568,821 5,568,466 5,568,821 5,568,821 355 355 0
85208N AD 2 |SPRINT SPECTRUM/SPEC |.. 12/20/2021 | Various 12/20/2021 | Redemption ~ 100.0000.. . ...734,750 772,151 734,750 T34750 | | e (37,401) (37,401) 0
852234 AL 7 [BLOCKINC 2.750% 06/01/26. 05/18/2021 [ Goldman SachS............vevveermrerrerrnerreerns 09/15/2021 | Goldman Sachs e 15,000,000 5,000,000 | .......15,427,961 | ....... 15,000,000 (V8 IURPPPORPPIORN IR PO 427,961 |..... 427,961 |....111,134 |....
88161F AA 4 |TESLA2021-AA1 0.156% 04/20/22 .. | 03/25/2021 | Credit Suisse 10/20/2021 | PaYOWN........oorvrevrerierenerriiseeresssnennes | s 14,000,000 | .......14,000,000 | ....... 14,000,000 | ...... 14,000,000 0 0 [.4993 |....
88161K AA 3 |TESLA2021-B A1 0.120% 09/20/22.........covvvrmverrerrrirrinnns .. | 09/14/2021 | Barclays Capital............c...oouerreerneerrernnes 12/20/2021 | PAYOWN.......covuvrverrmrrieisenrisssesnisenns | cvevvenns 3,931,087 3,931,087 3,931,087 3,931,087 0 0 [ oo 847 | ..
90205F AN 0 |PRK2017-280P E 2.203% 09/15/34... 03/16/2021 | Various 09/16/2021 | JP Morgan Securities INC.............ccocovvvver | ovveers 9,275,000 | ......... 9,178,469 9,275,000 9,275,000 96,531 96,531 0 [...107,9% |.......1,725
92558E  AJ 1 |VIBR2017-6AAR 1.164% 06/20/29 05/17/2021 | Citigroup 12/20/2021 | PaydOWN..........coverrrinriiriiieniiesiiinniins | ceviiees 5,360,302 5,360,302 5,360,302 5,360,302 0 0 [ 48,248 |..... 17,843
95058X AD 0 |WEN 2018-1A A2| 3.573% 03/15/48... 05/25/2021 | Royal Bank of Canada. 06/22/2021 |Call  102.2181 2,895,000 2,963,756 2,959,214 2,962,723 | .ovevvverieereiins | e (1,033) (1,083) | oo [ | e (3,509)| ...... (3,509) | ...... 27,871 |..... 20,688
95058X AD 0 |WEN2018-1A A2l 3.573% 03/15/48... 05/25/2021 | Royal Bank of Canada.. .| 06/15/2021 | Paydown, 7,500 7,678 7,500 7,500 (178) (178) 0 67 54
963280 BX 1 [WHLS 2021-1AA 0.384% 08/20/29.... 04/26/2021 | Wells Fargo Bank. 12/20/2021 | Paydown.........coocvvevesiiieisniiisesssiicssniine | cveeenees 7293427 | ......... 7,293427 | ........7,293427 | ........ 7,293,427 0 0 [ 9478 |....
3899999, Total - Bonds - Industrial and Miscellaneous ......296,298,745 |...... 298,764,997 |...... 298,701,165 |...... 298,489,120 | ..o 0 .. (275,874) 0 (275,874) 0 0 ... 212,044 |..... 212,044 |.1,837,465 | ...285,409
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o 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 in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment [ B./A.C.V. Change in | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
8399998. Total - Bonds. ...1,821,678,745 |...1,831,915,068 |...1,823,224,769 |...1,830,566,177 | .....cooccreenn 0 |..(1,348,888) | ....ccooceenne 0. (1,348,888) | ............. (O I 0 | .(7,341,411)].(7,341,411) | .7,302,191 | 1,404,811
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
03748R 74 7 |APARTMENT INVT & MGMT CO -A....conmvvrvvrrrrrrincrrrines | 03/23/2021 | State Street Bank...............cocceveeerrieenes 06/28/2021 | State Street Bank..............ocevveerecrrieeeens | covvees 29,000.000 | ... 165,251 | covvoornece 205,925 | e 165,251 (V0 USPPRUSPORN IVPURRPTOORIR OO 40,674 |....... 40,674 | .o | e
08975P 10 8 |BIGCOMMERCE HOLDINGS. 03/23/2021 | State Street Bank.............coocevveerernerienns 10/07/2021 | State Street Bank............ccceeeveerreneerrens | ceveees 7,300.000 | .ooreennn 406,324 | ............ 376,261 | ............ 406,324 0 [ [ erviereirenins | oo (30,063) | .....(30,063) | ...vverrvernens | rerrireriinns
12468P 10 4 |C3.AIINCA 03/23/2021 | State Street Bank. ... | 10/07/2021 | State Street Bank..........cccvveeeereeerereiinns | vvvevenne 3,450.000 | ......ccc. 248472 | ..o, 154,165 248,472 (VN OPPPOOROPIORS IRURPPTORORY [ (94,308) | .....(94,308)| ..
25179M 10 3 |DEVON ENERGY CORPORATION........cooorervecerriiiinnns 01/07/2021 | Tax Free Exchange.. .| 01/21/2021 | State Street Bank 0.900 6 18 6 (VN PO OTSRTO IPR 12| s 12 .
36467W 10 9 | GAMESTOP CORP-CLASS A......covvvrvvirrnricrenenrinneenneonns 06/28/2021 | State Street Bank ... | 10/07/2021 | State Street Bank...........ccccveeeerevereereiens | vvvevenne 3,300.000 | ..ocvreerne 701,435 | ..o 567,880 | ..o 701,435 0 +..(133,555) | ...(133,555) | ..oovrvviernnns [ cevrrrcrriinnne
369604 30 1 |GENERAL ELECTRIC CO. 03/23/2021 | State Street Bank .| 08/26/2021 | State Street Bank 0.500 51 50 51 0 (1) (1)
369604 30 1 |GENERAL ELECTRIC CO. 03/23/2021 | State Street Bank..............coouceveeeerrverenes 08/02/2021 | Reverse Sock Split.............cvveermerrvere +....220,237.500 0 0 2,202
446150 10 4 |HUNTINGTON BANCSHARES INC. 06/10/2021 | Tax Free Exchange. 06/23/2021 | State Street Bank 0.360 4 5 4 0 1 1
459506 10 1 |INTL FLAVORS & FRAGRANCE... 02/04/2021 | Tax Free EXChange............covevveerervvirnnes 02/25/2021 | State Street Bank 0.570 40 79 40 (VN UUPPPORPPPOORN IUVURPPPOIIPRN SRR 40 | oo 40 [ oo [ e
52567D 10 7 |LEMONADE INC 03/23/2021 | State Street Bank. ... | 10/07/2021 | State Street Bank............cc.ccoourrvvciveerviirs | cvveeeene 4,000.000 386,554 259,810 386,554 0 (126,745) | ...(126,745) | ...oovvvevcrr | cevrrrerrincnns
617446 44 8 |MORGAN STANLEY. 03/01/2021 | State Street Bank. .| 03/23/2021 | State Street Bank 0.020 1 2 1 0 1 1
68622V 10 6 |ORGANON & CO. 06/03/2021 | Spin Off. 06/23/2021 | State Street Bank 0.800 14 (V5 ORTRORTIORN RO R LA I L ST I
69608A 10 8 |PALANTIR TECHNOLOGIES INC. 06/28/2021 | State Street Bank 10/07/2021 | State Street Bank................veevvveecereres [ e .210,500.000 5,701,814 0 ..(714,420) | ...(714,420) | ....
70614W 10 0 |PELOTON INTERACTIVE INCA... 06/28/2021 | State Street Bank .| 10/07/2021 | State Street Bank 3,600.000 ....440,182 0 ...(133,716) | ...(133,716) | ....
717081 10 3 |PFIZERINC 01/04/2021 | Citigroup. 01/04/2021 | Citigroup. 1.000 0 24 24
78440X 80 4 [SL GREEN REALTY CORP......cccomvrurrrireriinerirserirnerinenees 02/11/2021 | State Street Bank..............coocevverrireerienns 02/11/2021 | State Street Bank 1.400 79 0 4 4
78440X 80 4 |SL GREEN REALTY CORP.......ccoovveverreermnrrerierressanennenes 01/15/2021 | State Street Bank..............coouevveeervverenes 01/21/2021 | Reverse Stock Split 2.700 0 0
83067L 10 9 [SKILLZ INC. 06/28/2021 | State Street Bank. 10/07/2021 | State Street Bank.. ....118,500.000 .2,502,566 | .........1,038,635 | ......... 2,502,566 0 .(1,463,931) [ .(1,463,931) | ....
918238 10 9 |UWMHOLDINGS CORP. 06/28/2021 | State Street Bank 10/07/2021 | State Street Bank.. ...173,800.000 | .........1,631,687 | .........1,160,040 | ......... 1,631,687 0 ..(471,647) | ...(471,647) ] ..... 7,380
92719V 10 0 |VIMEOINC 05/25/2021 | Spin Off. 06/09/2021 | State Street Bank 0.850 3 3 0 35 35
92766K 10 6 |VIRGIN GALACTIC HOLDINGS INC .. | 06/28/2021 | State Street Bank ... | 10/07/2021 | State Street Bank...........ccovvverveveevevevrrrens | vevenne 23,600.000 | ........1,341,728 | ..........541,610 | ........ 1,341,728 0 ...(800,118) | ...(800,118) | ....
046353 10 8 |ASTRAZENECA PLC C| 07/22/2021 | State Street Bank. .| 08/23/2021 | State Street Bank 0.040 1 2 1 0 2 2
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded .......13,526,212 | .........9,598,511 | ...... 13,526,212 0 0 0 0 0 .(3,927,700) |.(3,927,700) | ...... 19,582
9799998. Total - Common Stocks 213,526,212 | ........9,598,511 | ....... 13,526,212 0 0 0 0 0 |.(3,927,700)|.(3,927,700) | ...... 19,582 ..
9899999. Total - Preferred and Common Stocks 213,526,212 | ........9,598,511 | ....... 13,526,212 0 0 0 0 0 |.(3,927,700)|.(3,927,700) | ...... 19,582 | oo 0
9999999. Total - Bonds, Preferred and Common Stocks. ...1,845,441,280 |...1,832,823,280 |...1,844,092,389 ...(1,348,888) | ... | s (1,348,888) | .... 0 |(11,269,111) |(11,269,111) | .7,321,773 | 1,404,811
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Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP Identification

Description

Name of Subsidiary, Controlled or Affiliated Company

3 4 5 6
NAIC Company
Foreign Code 1D Number NAIC Valuation Method

Book/Adjusted Carrying
Value

Total Amount of Goodwill
Included in Book/Adjusted
Carrying Value

Nonadmitted Amount

Stock of Such Company
Owned by Insurer on Statement Date

10

Number of Shares

1

% of Outstanding

1. Total amount of goodwill nonadmitted

CUSIP Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

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

Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

Total Amount of Goodwill Included
in Amount Shown in Column 8,

5

Number of Shares

6

% of Outstanding

NONE




Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 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 | Rate of | Rateof | Paid | During Year Interest

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

ABBVIE INC.....cooiiiieiiisiri i snss st ‘ ........... |..‘07/12/2021. First TENNESSEE. .....cvuuivesreerisiisssrisssssrs s 01/15/2022. | ..cvovves 4,645,279 | ..o | s (2222 ) R ORORN [P 4,640,000 | .......... 4,708,208 | ... 47,135 | oo | 345 | .. 0.52 [MS..... [ oo 80,040 | ........ 52,915
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT OBlIGAtIONS. .. ... v..rureisieirrsirieissiesiisriis ehoressssser s er stk 4645279 | .0 | (62,928) | o0 0 nn..4,640,000 4,708,208 XXX XXX XXX | e 80,040 | ........ 52,915
3899999. Total - Industrial & Miscellaneous (Unaffillated). ..o ssssssnsssnssssssnssssssssssnsssssssssensssesssnssssssssssnsssessnsssssnssees | svnnnenee 048,279 | o0 | oiieenn(62,928) | vvvvvvrinsrcnnnennd0 | o0 | on...4,640,000 | oo 4,708,208 XXX XXX XXX | e 80,040 | ........ 52,915
Total Bonds

7699999. Subtotals - Issuer Obligations... s 4645279 | 0 | i (62,928) | 0 [0 | 4,640,000 e 4,708,208 XXX XXX XXX ] e 80,040 | ....... 52,915
8399999. SUDLOLAIS = BONGS........orversiresiii i ....4,645,279 . ..4,640,000 | ........... 4,708,208 XXX XXX XXX | e 80,040 | ........ 52,915
9199999. Total - ShOrt=-TErM INVESIMENES...........ccvureerieiieriereeieriessesei e seesesssssssessensessssssssssssssensensessssssssssnsssensensssssssssnsssessessensnssessnnss | eoneeennendh048,279 | viiveriinrrnen0 [ ieinin(62,928) | vevevevirvvirnend0 | o0 s ) 0.0 I I 4,708,208 XXX XXX XXX | e 80,040 | ........ 52,915

Line Number
1A.
1B.
1C.
1D.
1E
1F. B 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.....oovorrriiiimmiiiisiiisssissssssssssssssssssssssssssssssssssssssnss | coseees XXX
STATE STREET BANK KANSAS CITY, MO.....ouiiiiiiiieieineineieeisse e issise s sssssnses | eeeiees 110,271 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 110,271 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 110,271 | XXX
0599999. Total Cash XXX | XXX 0 0 110,271 | XXX

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

1. January 4. April 7. July 10. October.
2. February 5. May. 16,043 |8. August. 11. November. 16,036
3. March 4,128 | 6. June (8,750,589) | 9. September. 4,128 [12. December. 110,271
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Annual Statement for the year 2021 of the PROGRESSIVE DlRECT INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
‘TREASURY BILL .vvveveveemeeeeveveeeeesasseseeeeessseseseeees e eees st 12/30/2021............... 0.03 | 03/24/2022..ccococvvvveas | 11,199,235 9

0199999. U.S. Government Bonds - Issuer Obligations.............cocevernrererninnes 11,199,235 9
0599999. Total - U.S. Government Bonds.............cccocvuvveiicriniiniiicniinniins 11,199,235 9
Total Bonds
7699999. SUDLOLAIS - ISSUET ODIGALIONS............vvvvvsiiriiisse it 000 S04 081010110000 L0401 | 11,199,235 | ovoeoeeeea 0 9
8399999, SUDLOAIS = BONMS.........oorvevsssreiissseiss st 4811818181181 881100018 L8111 | 11,199,235 | cooovviieeeereee e 0 9
Exempt Money Market Mutual Funds as Identified by the SVO

857492 88 8 [ STATE STREET TREASURY MMF TRIXX.......ooorsceerrmrseemmrersssesmsersssssmseeessssseesssssessoessssesssessssessseessssesees st ssseseoessssessoessssnesesssssoesess s 12/3112021......c.c... 0.005 | vosivssvssssmsssssss | 1,399,016 273
8599999. Total - Exempt Money Market Mutual FUNAS @s IAENGIEA DY B8 SVO............uii R8RS 1R | 1,399,016 273
9999999. Total - Cash Equivalents 12,598,251 282

Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A, TA s 11,199,235 1B e 0
1E 0

1B. 2A 0

1C. 3A 0

1D. 4A 0

1E. 5A 0

1F. 6 0




Annual Statement for the year 2021 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. Arkansas..........cccoeeeeviieieenen AR [ L B.... | Insur underwriting Collateral.............ccoeiiiiriininince s 221,122 226,582
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10, FlONda. ..o FL |ttt [ oottt
11.  Georgia . | Insur underwriting Collateral...............cooruriririririeeeeee s 50,255 | oo 51,496
12, HaWa.occecvccecceeecceeceeesdHE | s ettt
13, 1daN0. ... D [ i [ e
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts...........ccocveernrenes MA]|..... B.... | Insur underwriting COllateral.............oriierieiiieieeecse s 110,561 | cooveveereeieanes 113,291
23.  Michigan....
24, Minnesota..
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29. . | Insur underwriting Collateral................cocuuiinriiniiieiseee 251,276 ....257,480
30, NeW Hampshire........coceeeeeneedNH [ oo | et
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | Insur underwriting Collateral..............oorueiririreercreee s 653,316 ....669,448
330 NEW YOTK..o oo NY | s | e
34.  North Carolina... . | Insur underwriting Collateral...............oorurereerirercreee s 331,684 ....339,874
35.  North Dakota.
36. Insur underwriting COllatEral...........c.ovuriurirurririecree s 2,748,955 2,816,831
37.  Oklahoma.. Insur underwriting collateral 321,633 329,574
38.  Oregon... . | Insur underwriting collateral 281,429 288,378
39, PeNNSYIVANIA......ccveiceerrere e dPA | s | s
40.  Rhode ISIand.........covveeverenrreee RE| it | s
41, South Carolina... . | Insur underwriting collateral 150,765
42, S0Uth DaKOt.......cvurereerirereenceeSD | s | e
43, TennesSee........cccevevrerirerennns
44,  Texas
45,
46, VEIMONL. .o VT [ i [
47.  Virginia... . | Insur underwriting collateral 130,663
48, WaShinGtoN. ..ot WA | s | ottt
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 3,573,139 3,661,365 1,678,520 | ...coovvvernnnne 1,719,967
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0

E29




	JURAT PAGE
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 1 FOOTNOTE
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1 FOOTNOTE
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2 FOOTNOTE
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - PART 1 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 2 FOOTNOTE
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS

