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Annual Statement for the year 2021 of the P ROG RESS IVE CAS UALTY IN S U RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... ..2,242,131,016 | .... 0200 [.0.2,242,131,016 | oo [ e 2,242,131,016 | .. ...20.1
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (N I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............coeuuriemeunreneineeeeeeieeiseissesesssssssenons | cevseiens 139,614,798 | ...coooevenee. 12 | 139,614,798 | ..o | e 139,614,798 | ....coooovvenve. 1.3
1.06 Industrial and MiSCEllaNEOUS...............vverevrirrierneieeieeeeeeiseeieees | e 4,725,366,415 | .....coenv... 422 |....... 4,725,366,415 [ ..o | e 4,725,366,415 | ...oovveenen. 424
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovevvververcervenierceseseesieeessssensesnns | 0o 1,107,112,229 | ... 63.5 [ ... 7,107,112,229 | el | 7,107,112,229 | ............... 63.8
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccocovrrnrinrinrinninnenincinnis | e 225,865,160 | ....cocvrrreneee 20 [ 225,865,160 | ....ovevrrreirrireinrinns | e 225,865,160 | ....covvereneee 2.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........ocuriurierierienieniiseiseieeisseieeiseeesseeseeens | ceeeeeens 225,865,160 | ....ccccorereneee 20 [ 225,865,160 | ...coorrverireiinii (VN I 225,865,160 | ....coovereneee 2.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. [ ....... 1,676,036,181 |............... 15.0 |...... 1,676,036,181 ..o | e 1,676,036,181 | ............... 15.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other..............ccoocoveionininninninns [ o 1,552,075,109 |....cccoenc.en. 139 |...... 1,552,075,109 | ...ovrrvrrinrincincinnns | e 1,552,075,109 | ....ccooeueee. 13.9
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccocvvvevereerenseeeineseeseesseseseenes | coevienas 380,937,083 | ..ocveveeenn 34 | 380,937,083 | ..o [ e 380,937,083
5.02 Properties Held for Production of INCOME............ccceevevverevereeerieens | evvereererneeneieseenenns | evvrivrrereennnnd0.0 [ [ | e 0
5.03 Properties Held for Sale...........couvrvererireieiereeieesseseesssssessssssnes | asssesessanes 8,658,103 | ..o 01 [ 8,658,103 | .o e 8,658,103
5.04 Total Real Estate.... .389,595,186 ...389,595,186 .389,595,186
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccccureumrinmriniineineeneenseneeseesesseees e (41,172,744) | oo (0.4)] oo (1172,744) | oo [, (41,172,744) | oo (0.4)
6.02 Cash Equivalents (Schedule E, Part 2)..........cccooeevvenminncnnennennens | covvneene 220,209,893 | ..ccvvvirvrinnee 2.0 [ 220,209,893 | ...ovvvrverrneirneerrernennes | v 220,209,893 | ..ccovvvirvrinnee 2.0
6.03 Short-Term Investments (Schedule DA) . O O 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ...c...... 179,037,149 | .o 16 | 179,037,149 | oo 0. 179,037,149 | oo 1.6
7. COMTAC LOBNS.......cvuuvirircririeieniesisssiesie ittt sessssssssssssens | onesssesssssssesssssssessenss | oressnesinesinens 0.0 [ | e | e (V1N ST 0.0
8. Derivatives (SChedule DB)........ccc.covrrinrreininrneieessessseisssssssssssssssssessns [ eesessessnssssessssesssssssssns | sonvesssssssnnens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)..........cccvvevevereeeeeeeeeeseseieeens | v 61,150,651 | covovvvrnnn 05 [ 9,523,589 | ...oovvvveererieriierereees | e 9,523,589 | ..ccvvvrrnnn 0.1
10. Receivables for SECUMEIES...........ccvvveveeveieee e | ceevereieeieenns 642,888 | ....cccoevuee. 0.0 [, 642,888 |...ooveverereeeereeieeins [ et 642,888 | .....cccee.en 0.0
11. Securities Lending (Schedule DL, Part 1).... XXX
12. Other Invested Assets (Page 2, Line 11).........cccoovvineruinnervinnneeinncnieinenss Lo | o000 Joviiniiisiiissiiisii foiniisssiisssiisinns [,
13. Total INVESted ASSELS............cuvereereirireeereereerereeeeseereresserensnsnenennenene | 0o 11,191,514,553 | .............100.0 |.....11,139,887,491 | ........ccoeuev..... 0 | 11,139,887,491
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 416,107,555
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 7,041,950 7,041,950
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen 7,399,209
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 22,771,935
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 1,102,534

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 93,961 1,196,495
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 16,938,793

8.2 Totals, Part 3, COIUMN ...ttt 46,305 16,985,098
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 389,595,186
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 389,595,186

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 7,410,755

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 48,356,535

12,010,953

55,767,290

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount...........c.coeevrevens

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t

1,640,374

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s 4,987,218
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

4,987,218

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAT..........cvvueverciierieieieisete ettt sttt b s bbb s s ettt s s bt s s bRt bt s sttt s s s sttt ensesetan

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7........c..cvcveiieeicieeee ettt ettt s st a st bbb st s et s b s et e st s st et en s s enen

Accrual of discount
Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st (2,621,999)
4.2 Part2, SECHON 1, COIUMN 15.......coiieieicircese ettt bbbt a s bbb s s b s et b b s s e s s snsenas (596,203)
4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas 428,959,909
A4 Partd, COIUMN Tttt (19,834,645)

61,150,651

51,627,062

9,523,589

9,865,442,603

9,034,494,068

8,235,944

405,907,062

Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e
DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt a ettt bbb s bbb s bt es bbbt n e st

8.2 Part2, SECHON 1, COUMN 19.......oiiieieieicee ettt sttt se s bt ssss s ses

8.3 Part2, SECON 2, COIUMN 16.........coivieeieiiieieie ettt st bbbttt b s s st e

8.4 Partd, COIUMN 5.ttt bt bbb s bbb st b bbb bbbttt

75,391,027

8,797,756,865

30,156,120

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14................
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt 469,040
9.4 Partd, COIUMN 13 ..ottt et bbb bbb ettt

469,040

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (Line 11 minus Line 12)

Si03

10,561,088,679

10,561,088,679




Annual Statement for the year 2021 of the P ROG RESS IVE CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoueevverrrnees | covrrrrvirivennne 2,242,131,016 | .oovvvrvcrinne 2,223,626,548 | ......cconvvenn. 2,244,238481 | ...ocvvoenn. 2,244,470,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....ooeersieiensnises | cereeeeineens 2,242,131,016 | .o 2,223,626,548 | ..o 2,244,238/481 | ..o 2,244,470,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 139,614,798 142,036,611 .165,215,839 66,364,676
Industrial and Miscellaneous, 8. United States ..4,125,873,007 ..4,147,365,256 .4,141,553,541 ..4,095,430,895
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...60,121,082 ...60,588,875 ...60,321,601 ...60,250,000
and Hybrid Securities (Unaffiliated) 10. Other Countries 539,372,326 545,431,822 539,942,907 | ...cccoovveeenn 539,632,772
11. Totals......ccoocoe. .4,725,366,415 ..4,753,385,953 .4,741,818,049 .4,695,313,667
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccsseemsmmersssenass | covvireicienns 7,107,112,229 | ..o 7,119,049,112 | ..o 7,151,272,369 | ..o 7,006,148,343
PREFERRED STOCKS 14. United States.........ooccvevvmeeee | crvvvvrrerineneinnns 84,865,736 | ...ovvvvrrrrininne 85,541,422 | ...coovvvvrnn. 86,592,132
Industrial and Miscellaneous (Unaffiliated) 15, Canada.......cccoevveveverveeniens | e 92,675,586 | ......ceooerrree. 101,870,549 | ..covvvvvvereae. 92,466,437
16. Other CouNtries.......covvrinrane | corrrinrensiisianenns 48,323,838 | ..o 48,323,838 | ..o 44,859,500
17, TotalS....cveriscrnirnscineriines | e, 225,865,160 | ...coccoovrencnenne 235,735,809 | ...cocovvirrinienns 223,918,069
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .cccccevrnnnen. 225,865,160 | ....ccccunee.. 235,735,809 | .....ccceuee. 223,918,069
COMMON STOCKS 20. United States........ccoevererererenes | coverenerinenene 1,637,169,721 | coovveeee 1,637,169,721 | oo 395,829,589
Industrial and Miscellaneous (Unaffiliated) 21, €anada......cccoevrverieieireieienens | e 687,560 | ..o 687,560 | ..ooovvereeieirieiinnes 150,080
22. Other CoUNtries. .....overrerreinrens | cerrneesneseessinnnens 38,178,900 | ..ovovvrveiinenns 38,178,900 | ...cocooveerinenen. 14,030,908
23, TOtalS....oocveeeireerieserrseriesnnes | cvennnninsninnas 1,676,036,181 | ...ocoocveenes 1,676,036,181 | ...cooovvvrerinnenae 410,010,577
Parent, Subsidiaries and Affiliates 24, Totals.....ccovieeriieiiceeriie | creriricieninans 1,552,075,109 | ...ocovvenncne 1,552,075,109 | ..oocvvrernnnen. 249,814,532
25. Total Common Stocks......... | c.oovvvecene. 3,228,111,290 | ....cocccvennene 3,228,111,290 | ..oocvrvirren, 659,825,109
26. Total StOCKS...cururesmrmrmssssrarsss | covvercriienans 3,453,976,450 | ......cocoeeeen. 3,463,847,099 | ..o 883,743,178
27. Total Bonds and Stocks...... | .....c......... 10,561,088,679 | .....coconce. 10,582,896,211 | ....oovvvvrrenne 8,035,015,547
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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

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

U.S. Governments

1,093,019,753

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

4.7

Totals

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

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

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

........... 699,406,555
........... 311,100,001




Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
........... 778,416,602 | ........1,618,289,746 rererernnennen. 18,686 ...446 XXX | 000000.3,082,565,615 | ..ovoivririnnnd2.1 | ......2,463,157,212 . 300,595,648

6.2 NAIC 2.
6.3 NAIC 3.
6.4 NAIC 4.

...373,697,027 |.. 629,442,349 | ....
15,877,275 |.. 199,777,482 | ....
11,338,137 |.. 36,896,056 |....
............. 48,173,241
............... 1,806,837 |...coiviiiiiciciiicaas

........ 1,181,135,878

1,179,353,329 |...
.520,534,725 | ...

........ 1,354,664,271 |... 6 |. 879,293,393 |....
..366,211,386 | ... .50 . 282,480,707 |....
.103,929,232 |... ...10,337,703 | ... .01 78,234,293 |....
............. 48,173,241 cervenennnn.30,667,407
....................................... 1,806,837 0 |.............5,446,490 w0 e | ... 1,806,837
................................ 4,936,362,979 |.........c.............67.5 | ........4,230,484,469 ....58. ........3,395,758,938

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total

NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 786,538,230 |........ 2,740,896,018 |........ 1,936,858,049 | ....ooocererern 18,686 | o6 | 0 | 5,464,311,429 | ..o TAT |k XK e v e XK s [ 2,682,341,462 | ....... 2,781,969,967
373,697,027 | ........... 629,442,349 | ........... 176,213,953 | .ocveveverereneen0 [0 |0 s 1,179,353,329 | e 161 |t XXX e XXX i | s 879,293,393 | ........... 300,059,936
15,877,275 | ........... 199,777,482 |. ..304,379,501 ..520,534,725 ..282,480,707 |.. .238,054,018
........ 11,338,137 |.............36,896,056 |.............55,695,039 cerenennnnn 25,694,939
............. 48,173,241 .0 — R KLY
e [P ORPRIN 0 w0 0 [0 |0 [(€)inn 1,808,837 | 00 | XXX e XXX |0 | 1,806,837
............................ .1,189,257,506 |........3,655,185,146 2,473,146,542 ..3,395,758,938
11.8 Line 11.7.858 % 0f COL. 7..vuvvieieierississisrssissesesnssssssessnsenes | sersesssssssssessssans 16.3 | oo 49.9 | s KK 1) I X o ) IS o Xo I [FPSvseossososspmmoreont o X I PSRt (1[0 Ko I SRR 0.0/ ORI FRURRD ¢ 0. COORURY DYORROD 0.0 CONRURORl [UORRRRRRN o 1 X o I RSTRORRO 46.4
12. Total Bonds Prior Year

........ 1,117,178,234 | ........2,536,509,087 v 101,750,478 5,220,475,991 | ooevvrererrieninne e 3,191,624,973 | ........2,028,851,018
.322,464,165 | ...........909,966,388 |. 122,900,000 |.... .1,665,764,272 | ..o 22.8 | ..958,805,912 | ........... 706,958,360
..... weenrenn 192,856,508 |. ....366,211,386 ..187,663,137 | .. 178,548,249
..60,186 |.... ..3,974,160 |. ..10,337,703 720,763 | ..o 8,616,940
........................................................................ 30,667,407
............... 2,870,473 civenneennD,446,490
.1,442,573,058 |.... ..2,959,088,464

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

........ 1,290,731,581
........... 431,972,303

........ 1,261,128,799
........... 135,734,739

........ 2,682,341,462
........... 879,293,393

........ 3,191,624,973
........... 958,805,912

........ 2,682,341,462
........... 879,293,393

.73,161,657 |. ..209,317,920 . ..282,480,707 187,663,137 . ..282,480,707 |..
............. 21,176,900 |.............45,803,589 rerenenn 18,234,293 cereneennennn 1,720,763 ceereeeenn 18,234,293
137 TOAIS. oottt ensnsenns | sessessens 453,303,178 |........ 1,817,042,441
13.8 Line 13.7 as a % of Col. 7..... ...46.3
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccovvvvees | covrveveinriviniinnead0.2 | i 24.8
14, Total Privately Placed Bonds
T4 NAIC Tt | cvenaesanss 656,076,280 |........ 1,450,164,437 |........... 675,729,250 [ ...ovveeviveieiiereierieis [ et | e | ereaan 2,781,969,967 | ..coovveviririnns 38.0 |........ 2,028,851,018 | ..cvovvvrciina 278 |, XXX oo [ e 2,781,969,967
............. 62,110,676 |...........197,470,046 |............40,479,214 vireernnn300,059,936 | o1 ... 706,958,360 vereenen.300,059,936

.15,876,202 | ....

126,615,825 |.

95,061,581

..238,054,018

178,548,249
............... 8,616,940

.238,054,018

................... 84,333 |.............15,719,156 |...............9,891,450
............. 48,173,241 rererennn 30,667,407
....5,446,490
.2,959,088,464
14.8 Line 14.7 as a % of Col. 7..... . ..0. XXX
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccoevevees | veveerivieiinneann 101 | 281 | il 112 |00 | 0.0 |00 | o864 [ XXX [, XXX,
(@) Includes $.....3,395,758,938 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....39,999,889;

NAIC 2§.....170,996,675;

NAIC 3§.......... 0;

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

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

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



Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 ISSUET OblIGAtioNS..........cvvviveieiiieieiiee e ,093,019, 149,111, . 0 ... 2,242,131,016
1.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities . .
4.04 Other Loan-Backed and Structured SECUMHIES. ........c.cuevevvreerrerireeiriins [ eormnmieisssinnsrisninn | arenierssessernessssnsnnes | serssesssssssnssssnsnssesses | ossersesssssmsenssssssenenss | eoeneesssensesssssnsessensnes | aneessens XXX vveviene | e (O 0.0 [t | e 0.0 [
4.05

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

.............. 7,516,846 cereenen.06,136,239 9 ..........926,713,327

............ 66,136,239

5.02 Residential Mortgage-Backed Securities... ..333,619 |. ...1,306,675 ...1,453,942 ...1,306,675 |.

5.03 Commercial Mortgage-Backed Securities..... .271,163 |. 72,171,884 | .. .82,339,287 72,171,884 |.
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas . crrrnnnnnnnenennnnnnnnns | e XXX e | e (01 RN 0 X0 1 SOOI et .
...8,121,628 20 ] (V)] IS 0.0, SRR [P 139,614,798 1,010,506,556 | ....cccooreirennnn13.8 | e 139,614,798 .0

. Industrial and Miscellaneous (unaffiliated)

6.01 1SSUET OblIgAtioNS........cvvevvrerrereirerieriseieiesssseees st ssessesssssessssensns | sesessenes 422,689,617 | ....... 1,237,708,869 | .......... 555,721,996 | ....c.cccovvunne. 500,410 | .eevereereereveerenens | ereereee XXX e | e 2,216,620,892 2,057,028,247 | .coovvvvereinnn28.2 | 1,423,443,361 |.......... 793,177,531
6.02 Residential Mortgage-Backed Securities... 215,917,172 | .......... 127,398,287 | ... .18,743 ...347,296,094 ...182,873,666 67,887,048 .279,409,046
6.03 Commercial Mortgage-Backed Securities..... 267,054,791 ..486,649,591 1,103,595,553 1,267,989,855 1,337,155 | ... 1,096,258,398

275,474,298 | ... 6680,822.427 | ...
....... 1.181.135.878 | ....2.532 578,674

6.04 Other Loan-Backed and Structured Securities..
6.05 Totals

1,268,850,440 ...122,592,701 41,936,477 | ....... 1,226,913,963

....... 1,540,604,041 | .......3,395,758,938

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt




Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccocovivnicniiiiniins | coieininas .00, T 0.0, ST [ XXXt

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired... e |
10.03 TOMAIS. ..veriieiiicieieites ettt snsetens | ersesesansreennsnnesanans

1. Total Bonds Current Year
11.01 ISSUET ODlGAtIONS........oovvereierieiciisie s | connseeaas 430,206,463
11.02 Residential Mortgage-Backed Securities... 216,250,791 |.
11.03 Commercial Mortgage-Backed Securities..... 267,325,954 |.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans.
11,08 TOtAlS......coivcieiieciece et
11.09 Line 11.08 @5 @ % Of COL 7...vvvuiriiiieiesiieseseicss et ssiesesssiessenens | ovssssesssssssenianas . . B i) 0.0

................. 500,410 | .oovvviriiniiiinnl0 XXX | enn4,524,888,147 . e 3,731,710,616 | ..........793,177,531
18,743 ...348,602,769 69,193,723 |. .279,409,046
1,175,767,437 .79,509,039 | ....... ,096,258,398
1,268,850,440 41,936,477

60IS

12. Total Bonds Prior Year

12.01 ISSUEr ODlGAtIONS........ovvevrreeiieiciieieese e | cennsena 652,147,428 | ....... 2,753,659,246 | ....... 1,260,111,834 | .......... 151,085,290 ,650,000 | .voeo e XXX s | e ) 0.9 R PR ).0.0 G 5,041,653,798 | ...covvveriiriina 69.1 |....... 4,113,563,199 |.......... 928,090,599
12.02 Residential Mortgage-Backed SeCURties..........cccovvrerieeneeesiieenns | cvviveienns 69,336,806 |.......... 100,384,547 |............ 12,502,132 .2,103,645 184,327,608 | ......cvvverrirnns 2.5 [ 11,020,930 |.......... 173,306,678
12.03 Commercial Mortgage-Backed Securities 424,118,311 ..536,465,897 |..........389,744,934 |. 1,350,329,142 | ..........c........ 185 | ...........86,262,080 | ....... 1,264,067,062
12.04 Other Loan-Backed and Structured Securities............ccccocvvveeveviviccvnens | ceevinns 296,970,513 | ..........286,039,877 | .......... 139,582,311 | ooveeceeivciicieiees v | eeeereee X% e v h XX [ e XXX [ 0000000 722,592,701 | 9.9 | 0000 128,968,576 | ... 593,624,125
12.05 SVO Identified FUNAS.........cccooiieeiicereiieisiseeeeiee e eseesssessssnnes | eeeennans XXX oo | e XXX [ i ). 0 G

12.06 Affiliated Bank Loans

12.07

12.08

12.09 Line 12.08 as @ % 0f COL 9......ccccveriieriisiieesiiessnceenssensnssesnenies | eennnnsnsnsenenenns 198 | iiiieieiiininnnnD04 | i

13. Total Publicly Traded Bonds
13.01 Issuer Obligations
13.02 Residential Mortgage-Backed Securities...
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.
13.08 Totals......cocovvrerriirernnes
13.09 Line 13.08 as a % of Col. 7... ..
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........cccccvvvverrunnnn.

.......... 344,448,245 | .......1,802,658,207
67,737,614 |. 1,308,705 |...

.......... XXXovvrvens | 000..3,731,710,616 .n3,731,710,616
e XXX 169,193,723 69,193,723 |.
.......... XXX [ e 19,509,039 crnenn. 19,509,039

............ 40,846,156 | ............. 1,000,321 | ..cooiiiiiiiicinins [ [ e | v XK s | 41,936,477 cerenenn 41,936,477

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds.
14.06 Affiliated Bank Loans..... .
14.07 Unaffiliated Bank LOANS...........c.ccuiurireiiiiieieieiicieie s esssessessies | setesiesssssssssansessssanees .
14.08 Totals........ccccoevvennene 735,954,328
14.09 Line 14.08 as a % of Col. 7... 217
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

............ 85,758,218 |..........552,035, ceverinnes | ereenn 193,177,531
148,513,177 |. ...279,409,046
267,054,791 |. 1,096,258,398
234,628,142 |. 1,226,913,963
XXX.

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

793,177,531
.279,409,046
1,096,258,398

500,410 | .. 0. I}
.00 | O | i

2
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiiee ettt sesseses | sresesssessssssssesssesessssstesessnsesnnaes 13,116,511 | oo TR L3 T OSSO OO
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens 10,400 | oo 7 U SO T
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurueiiueueiireieiiiieisieieieisse st se s sessssesssns | sresesssssssssssesesssssessssssesessnsesssans 66,320,000 | .ooovoveeeeeeee e 06,320,000 | .v.vevieereeeeeeereeceeeetctetetete e tetete e te e teaeteaeetets | eeeeeesssss s s e s sseasaeseseaeseseaessaesssesesnanss | seseseseseses et et et et et es et st s s s s s s s s ennennnnnana
7. Deduct amortization Of PrEMIUM...........cevriiririciirieis ettt ettt es st | eeessessessstes et esens et e s e s ss s snsenseenea 1911 | s T [N OO R
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........c.uevivireieietce ettt sse s ssnsns | sestesssessessesassesss s st s s st et es e s senes 479,237,408 | ..o 469,258,015 | .o 9,979,393 | .o
2. Cost of cash equivalents acquired 89,616,680,313 | ..o 89,586,534,287 | ....oovieeieee e 30,146,026
3. ACCTUAI OF BISCOUNL.......oouveiiiaieiirierir bbbt | oebee bbb bbbt 1,681,507 | oo 1,881,507 [ oot | b
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON QISPOSAIS.......vuveeeeeerrerriseeereeiseesesssseseesessessseesessessessssssee st essses st esssessessessassssssessessanssessessensasssessessanssnssns | fessessessossssssnssssssssessessasssnssessessanssnssassssnne 13,067 | oo 13,087 | vttt | eraesie sttt ettt nann
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccieiiuieieeiciseie ettt sttt bbb bbbt essesans | sbessessssssassessssesse s s snb s s b s saes 89,877,310,785 | oot 89,846,398,695 | .....cvevveierirreeee s 30,912,000 | .ovverieieieeeteeee ettt
7. Deduct amortization Of PIEMIUML........ccceuiueireicieirieicisste et bbbttt s bbbt bbb s et b s sesse | obsebsnsessesssssesesse s e s en b e s s esben bbb n s bt ennns 91,811 | e 01,811 | ottt ens | cherrer ettt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........cccceriiiiririieiieriieice s seeisniens | cvevesssessse s b s 220,209,893 | ..o 210,996,564 | ..o 9,213,329 | ot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiiiiieriiieisiietsiestctessssiessseresssssaesssssesessssesessnsens | sossesessssssessssssessssssessssssesessssessssssesanen 220,209,893 | ..o 210,996,564 | ..o 9,213,329 | oot 0
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

103

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

Properties Occupied by the Reporting Entity - Administrative

Albany Office Building - 725 Broadway AVENUE.............cvivrerreernerneersssisnsssssninnens | cenesenns ADANY.....voereriririerieins 12/02/1998. | ..o | v 12,367,208 | ...oovvrvererieinnireiinns | v 4,780,474 | ...oooevn 4,780,474 374,735 | oo [ | e, (374,735) | cvvvevereereersvrnnnns | evvvrneenen 1,840,061 | oo 1,062,870
Atlanta 2 Service Center & Claims Office - 800 Progresswe Way Northwest. . | Marietta.. 02/17/2006. 5,763,049 ..3,561,018 | ....... 3,561,018 193,713 .(193,713) 185,917
Austin Service Center & Claims Office - 10700 North Lamar Boulevard .. | Austin 07/08/2005. 6,063,252 ..3,856,643 | ...ccconc. 3,856,643 267,876 ..(267,876) . .246,363
Baltimore 1 Service Center & Claims Office - 841 Cromwell Park Drive..........ccocoeovres | covveneenee Glen Burnie.........cooveveeeene 02/10/2006. 9,217,980 | oo | cereereneennd 6,662,828 | ............ 6,662,828 292,822 31,979 | oo | e (324,801) | vevreereeeenerneeereeneees | vvrererneeenee TTLT20 | i 242,753
Baton Rouge Service Center & Claims Office - 4415 American Way. . | Baton Rouge.. 09/18/2012. 4,992,685 ..3,802,510 | ..... .3,802,510 141,826 .(141,826) | ... . .140,707
Boston South Service Center & Claims Office - 62 Everett Street .. | Westwood 09/13/2012. 9,299,860 .7,828,681 | ..... 7,828,681 | v 166,903 50,732 .(217,635) | ... .. 171,565 | ... .327,595
Buffalo 1 Service Center & Claims Office - 6699 Transit Road.............ccoeeemerrererneenns | veverneenns Williamsville.............ceeeene. 11/01/2005. 5,937,947 | cooooreieeeneineiiens | cerieeiiens 3,745,420 | c.ovovennes 3,745,420 175,533 | coooreireierierineirnens | cererneesssissisessesennes | cesessnsinnes [QETRK) ) [N (O 521,859 | ..coovvcrirns 212,697
Campus |l Home Office Complex - 300 North Commons Boulevard . | Mayfield Village.. 1117/1997. |. 157,567,673 70,097,348 | ...........70,097,348 | ............. 4,156,782 | .oooverrinnineiiens | e | s (4,156,782) 20,222,726 8,517,489
Campus Ill Home Office Complex Land - North Commons Boulevard... . | Mayfield Village.. 04/12/2006. | . cereenn 13,851,966 | . .13,851,966 0 [ e e | e 274,401
Cleveland 1 Service Center & Claims Office - 651 Beta Drive.............c.cccuoviuveiinnicnins [ coevii Mayfield Village 11/16/2005. 6,119,005 | ...oovvviiirinriiniinns | e 3,819,198 283,871 624,003 203,061
Columbus Service Center & Claims Office - 3208 Morse Road . | Columbus... 08/21/2007. 6,632,898 5,156,924 | ..... .5,156,924 246,980 665,041 234,916
Dallas Fort Worth 1 Service Center & Claims Office - 2890 Lake Ridge Road.. . | Lewisville... 08/26/2005. 6,835,367 4,493,710 | ..... 4,493,710 265,380 638,848 | .....cco.cc... 212,216
Dallas Fort Worth 2 Service Center & Claims Office - 355 Grand Junction Boulevard.. . | Mesquite 08/15/2005. 4,961,321 | oo | e 2,871,476 | 2,871,476 190,918 . 173,039
Detroit 2 Service Center & Claims Office - 40770 Mound Road. .. | Sterling Heights. . | 12/01/2005. 6,496,445 4,700,230 200,062 ..510,372 | .. 142,879
El Paso Service Center & Claims Office - 6608 International Drive . | El Paso 06/13/2013. 5,302,737 | oo | 4,363,641 | L. 4,363,641 126,623 518,961 237,779
Fort Lauderdale Service Center - 3710 West Commercial Boulevard. .| Tamarac .| FL...... 05/13/2005. 6,017,661 | ...covvvvervrreerens | v 4,451,425 | L 4,451,425 97,331 413,439 | oo 159,041
Hartford 2 Service Center & Claims Office - 40 Commerce Court.. . | Newington.. CT.... 02/06/2006. 6,316,536 .3,612,167 250,942 645,789 264,938
Houston 1 Service Center & Claims Office - 12621 Ryewater Drive.. . | Houston e | X 09/01/2005. 4,661,559 rrreennn 2,617,641 | . .2,617,641 178,038 484,631 | ..cocvvrenn 185,338
Houston West Service Center - 1045 Wisterwood Dr. . | Houston, | TX 07/15/2013. | oo | e 10,947,704 | oo e 9,373,701 | 9,373,701 209,352 ...955,941 415,566
Kansas City 1 Service Center & Claims Office - 1930 South 45th Streef . . | Kansas City. KS..... 11/09/2005. 5,690,279 3,216,554 268,948 600,537 214,988
Los Angeles 6 Service Center & Claims Office - 3570-3572 East Foothill Boulevard.... . | Pasadena... 02/29/2012. | oo | e 13,165,480 | ....oovreveeciriieie cveneen 11,414,279 199,007 955,229 353,964
Miami Service Center - 14505 SW 27th Way.... . | Miramar. 03/03/2016. | ....oovvvreerers | e 15,428,253 | ....ovvovvericiieiis reeenneenn 14,306,464 340,861 1,406,880 502,088
Milwaukee 1 Service Center & Claims Office - 3442 South 103Road Street.. .. | Milwaukee.. .110/13/2005. 4,122,765 ,576,292 229,918 (185) ..531,184 242,836
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard... .. | Rutherford.. 1172112007, | oo | e 12,310,101 | oo 11,016,434 231,702 ...959,182 | ... .330,518
New Jersey South Service Center & Claims Office - 152 West Street... . | South Plainfield.. 01/25/2010. |. .10,481,858 ..8,252,151 | ... 8,252,151 266,020 875915 | oo 317,150
New Orleans Service Center & Claims Office - 1425 Airline Drive .. | Metairie 12/23/2005. | . reen. 12,609,760 | ol ..8,635,698 | ............. 8,635,698 471,005 1,148,755 368,360
Omaha Service Center & Claims Office - 11820 Harrison Street...........cooovveeeiccvcees [ ceveeenee La Vista.....ccooeeieeicienns 07/19/2012. 4,391,134 | e | e 3,379,063 | ............. 3,379,063 125,274 | oeeeveeeeeeceeereees | cvreeeieeeeieeeeieeien | eveeeeeeieend(125,274) | e | e 436,695 | .cocernne 191,288
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway . | Altamonte Springs. 04/11/2006. 6,887,870 .4,176,860 | ..... 4,176,860 300,662 147,535
Philadelphia 2 Service Center & Claims Office - 71 General Warren Boulevard .. | Malvern 05/14/2007. 6,775,205 ..5,610,309 | ..... .5,610,309 129,767 .180,198
Phoenix 1 Service Center & Claims Office - 21650 North 18th Avenue...........ccccovvvvens | vevrvrnes PhoeniX.........ccerevvreiennce 07/27/2005. 6,912,509 | ..o | e 4,557,499 | ............. 4,557,499 234,198 [ oo e | e (234,198) e | e 534,857 | 137,719
Plymouth Meeting Office Building - 5165 Campus Drive . | Plymouth Meeting............. 08/27/1998. 9,374,044 ..3,256,241 | ... 3,256,241 212,926 1,155,728 440,535
Providence 2 Service Center & Claims Office - 2200 Hartford Avenue.. .. | Johnston v | Rl 05/23/2006. 6,522,114 4,043,320 | ..o 4,043,320 186,469 B [ 542,768 | ..coovoverirnn 212,026
Sacramento Service Center & Claims Office - 2150 Harvard Street............ccocovvveinns | v Sacramento............cccevenee CA..... 09/27/2012. 6,800,492 | ....ovviireiireieriens | e 5,240,480 | ... 5,240,480 185,020 | .ooovvevereerreveerens | e | eveeneeenn(1858,020) | oo | e 635,566 264,386
Salt Lake City Service Center & Claims Office - 6941 South River Gate Drive.. . | Midvale v | U 03/19/2013. 5,563,609 .4,508,518 | ..... 4,508,518 129,127 ...470,388 .181,596
San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard... .. | San Antonio R I D 12/07/2005. 5,970,555 ..3,536,696 | ..... .3,536,696 271,599 ...646,058 | ... .246,606
San Francisco Service Center - 2860 North Main Street............ocvuveeneeineernerineriennns [ coviviis Walnut CreekK..........ccoune. CA.... 03/27/12013. | oo | e 12,587,301 | ovoreererrerineeienins | cevereenne 10,989,682 | ........... 10,989,682 222,010 [ oovvrererncensninenns [ eerrenererneenennees | eenenenneen(222,010) | oo | e 892,469 282,701
Seattle 1 Service Center & Claims Office - 13906 Highway 99. . | Lynnwood 10/11/2005. | . 10,292,661 ..7,369,444 7,369,444 368,096 .167,366
Seattle 2 Service Center & Claims Office - 34001 Pacific Highway South. .. | Federal Way.. 12/22/2005. | . v 10,200,935 | e ..8,630,335 | ..... .8,630,335 304,195 . .193,489
SOM Data Center - 300 North Commons Boulevard.... [EOTUTRTR U Mayfield Village................. OH..... 03/27/1998. | ..oovvvvvirers | e 38,577,813 | ..o | s 18,250,682 | ........... 18,250,682 | ....ccconc.. 1,260,819 217,143 | e | e (1AT7,962) | e | v 3,591,790 | oo 1,676,534
Tampa 2 Service Center - 4119 Foxworth Road... . | Riverview... 09/01/2006. 8,314,079 ..6,200,543 | ..... .6,200,543 261,130

Tampa 3 Service Center & Claims Office - 4021 Tampa Road .. | Oldsmar. 02/21/2006. 8,202,105 ..6,083,405 | ..... .6,083,405 254,735

Tampa Call Center Bldg D - 3302 South Falkenburg Road SOOI PSR Riverview. 1200201997, | oo | e 34,279,207 | ..covovverinrinciienis | i 20,573,268 | ........... 20,573,268 810,458




Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 5 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
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 Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Acquired Actual Cost Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive 1210211997 | oo | e 46,042,464 | ... | e 22,916,736 | ........... 22,916,736 | .covvnven 1,324,784 | oo [ e | e (1,324,784) | oo 4,773,679 2,635,109
Tucson Service Center & Claims Office - 1305 South Alvernon Way 12/20/2013. 5,101,774 | oo | cvvvirerinns 4437117 | oo 4,137,117 T4T,347 | oo | e | v (147,347) | cooveveierreersrreniens | v 480,519 | oo 186,207
Washington DC in MD Service Center & Claims Office - 12201 Old Columbia Pike. 01/05/2008. | ......cvvuverers | e 12,888,859 11,431,494 11,431,494 162,277 (162,277) | oo | e 758,083 | ..ovvvcrirnes 226,990
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard 03/15/2005. 5,868,362 ..3,980,518 | ..... .3,980,518 219,431 | s | (219,431) | | 612,891 250,814
0299999. Properties Occupied by the Reporting Entity = AdMINISHAtVE. .......cvuiiiiiiiiriiiiiiiins ot snssnsens | enssend 614,714,531 | oo | 380,937,083 | ......... 380,937,083 | ...cccoonue 16,937,472 299,669 0] e (17,237, 141) | oo 0 | i 60,129,932 | ..o 24,675,965
0399999. Total - Properties Occupied by the REPOMING ENtItY. .........iiuuiiiiiiieiiiesiisii st eoiesssis st ssss st sesb bbbt snsnnses | cnsensan 614,714,531 | oo | o 380,937,083 | ......... 380,937,083 | ........... 16,937,472 299,669 [V (17,237 141) | oo [V I 60,129,932 | ........... 24,675,965
Properties Held for Sale
Chicago 1 Service Center & Claims Office - 4333 Trans World Road 03/16/2006. 3,418,323 | oo | cerieniiens 1,757,278 | oo 1,757,278 111 (313) {02 IR [PV 324,238 259,561
Dayton Service Center & Claims Office - 8028 North Dixie Drive 12/05/2012. 2,537,987 . 82 808,673 147,399 ..98,862
Detroit 1 Service Center Land - 23811 Telegraph Road 03/24/2006. 409,330 ...409,330 .0 ...16,448
Houston 3 Service Center & Claims Office - 22633 Imperial Valley Drive 08/31/2005. 3,106,884 | ..o | v 1,647,257 | 1,647,257 236 (3128) | o | e 2,892 | o | e 152,771 | v 94,919
Miami Service Center - 14505 SW 27th Way - Land Parcel 03/03/2016. 1,672,830 ..1,672,830 .1,672,830 0
Oklahoma City Service Center & Claims Office - 601 Southeast 89th Street. 06/14/2005. 3,643,542 2,122,184 | ..... 2,122,184 892 e(2,367) | e | s 1,475 |....
0599999. Total - Properties Held for Sale........ ....14,788,896 ..8,658,103 ....8,658,103 1,321 802,865 (804,186) | ...
0699999. Totals 29,503,427 ..389,595,186 .389,595,186 .16,938,793 1,102,534 KO (18,041,327 | ...

1’104




Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE A - PART 2

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

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

Acquired by Purchase
Austin Service Center & Claims Office - 10700 North Lamar Boulevard . | Austin 0710812005 | .....cvovereireereee et | fetrene sttt eneens | st | eres 55,542
Baltimore 1 Service Center & Claims Office - 841 Cromwell Park Drive...........ccccoceveiecueveeeceeieeeeeeeins Glen Burnie. 02/10/2008. | ...eoevevreiecieieeeeetet ettt ete ettt ettt et b b et et ee st et b ettt a et et bt et es st et et s et s s sntetesnantesansntetens | srteseninsetesesaetesenesesesenaetans | eretesenesesessaesesensesenennaens | erees ...211,198
Boston South Service Center & Claims Office - 62 Everett Street. . | Westwood D9/1B2012. [ oottt | ottt | et | e 6,522
Campus Il Home Office Complex - 300 North Commons Boulevard..............ccoeuevreeirineninceieineenenns Mayfield VIllage.........oveereeceeierereecreecrinne TR OO EUSPOT OO PROIR) OOOTUUOTOT SO UUOPROT USRSV EUUOTUEPSTRP RISV B 3,159,121
Columbus Service Center & Claims Office - 3208 Morse Road Columbus, 0812172007 | .vvvvoerereeeseeresee et | Hetien sttt antens | eetsens et st nniens | eeres 36,064
Miami Service Center - 14505 SW 27th Way. Miramar. 03/03/2016. | ...veveereereereeereeseeeeseeeesees et es s s s b bR s R bttt en st nne | feesessetenante s s tessensenenantes | resensesesestenseneeesansenenantes | reia 23,038
Plymouth Meeting Office Building - 5165 Campus Drive Plymouth Meeting. 08/27/1998. | ...t cereeee ettt | et eni bbbt | st | eres 15,621
SOM Data Center - 300 North Commons Boulevard.... Mayfield Village.. 03/27/1998. 3,175,777
Tampa Call Center Bldg D - 3302 South Falkenburg Road Riverview. 20721 PO USSP OOOTUUTOT SO UURPRRTRSPRTVIRN EUURTUEPUSTRSRROTRRTRPRTRTPN BRI 36,875
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive . RIVEIVIBW. ... 1200211997, | .o | ettt | ariinei s | s ...319,192
Washington DC in MD Service Center & Claims Office - 12201 Old Columbia Pike.. . | Silver Spring O/05/2008. | ... e eeeeeeeeeeeeeesseseeseeseseeeeeseeeseeseesesseseeseeseesesees e seseeseeseeanEsesees e seeeeEee e e eEeesees e e eeRenteE e et enses et et entensenntennes | essessessnsantersenetensensennnantes | ensensesesansenseneesnsansenenanaes | crneas 3,000
0199999. Total - Acquired by Purchase. 0 7,041,950
0399999, TOMAIS.........couvuvieiirieiiie etttk Shetes et RS e et tee | Sheb e 0 7,041,950
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE A - PART 3

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

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

Property Disposed
Atlanta 3 Service Center Land, Tract C - 5753
Fairburn Road Douglasville.............. GA... | 01/14/2021. | Henu Bajaj.........ccccoevvrrvierierinrierissiveniens | eevvenens 141129 | o | v T41129 | o | e | s [V EOPUPOPOPPORION PP 141,129 | .......... 131,523 | oo | e (9,606) | ....ocvvvev [(CRCIULC) T RN I 2,787
Atlanta 4 Service Center Land - 235 Collins Industrial
Way Lawrenceville............ GA... [01/11/2021. | RIVZI Investment, LLC.........ccovvrmrrerevnnires [ crvvers 363,030 | .o [ e 363,030 [ .o [ [ 0 363,030 | ....co.... 344,392 | .o | e (18,638) [ ...oovnne (18,638) [ ..veverrvrerverveins | veriiines 2,997
Campus Il Home Office Complex - 300 North
Commons Boulevard Mayfield Village.... 11/23/2021. | DeMilta Iron & Metal 35,787 0 943 | e | s L9431 ..943 |
Detroit 3 Service Center Land - 8857 Haggerty Road | Belleville. .101/11/2021. | Premier Equities, INC.........ccvvverrrienriivniiniines | e 167,938 | ..o | e 167,938 0 | oo | e 167,938 | .......... 161,370 (6,569) | .. (6,569) | ..
Las Vegas 1 Service Center - 4080 Boulder Highway | Las Vegas................. .106/14/2021. | Boulder Highway LLC ........ccocoevovererrrerens | v 3,615,627 | .cvveveeererins | e 2,259,826 | ........... (QLG7:) ) p— 860 | .o (692) 2,259,134 | ....... 2,542,675 | ..o 283,541 283,541
Minnesota 1 South Service Center & Claims Office - 12450 River Ridge LLC and Gain 1031
12450 River Ridge Boulevard Burnsville...........cc..... MN.. [09/30/2021. | Exchange Company |, 3,788,448 2,283,232 | oo | e | e 0 2,283,232 | ... 2,197,938 | ..o | e (85,294) | ........... (85,294) | ......... 253453 | ... 200,179
Minnesota 3 North Service Center & Claims Office -
10220 Goldenrod Street NW Coon Rapids............ MN.. | 11/18/2021. | PCTHS Building Company....... 3,581,441 | ..o | s 1,822,426 | ...oovvvvririnns | v 93,101 | v | e (93,101) | v | e 1,729,325 | ....... 1,729,325 | oo | o | e 0| oo 208,863 | ...... 155,937
San Diego Service Center & Claims Office - 4141
Ruffin Road San Diego........cuvenne CA...|09/22/2021. | Exeter 1031 Exchange Services, LLC ........... | ...... 8,168,380 | ...oovvvrvviriinies | e 5,544,254 | ........ 46,473 | e | e | e (48,473) | ..o | s 5,497,781 | ....10,679,219 | ..ocovviviviririins | s 5,181,438 | ...... 5,181,438 | ......... 379,068 | ...... 204,336
Washington DC in Virginia Service Center & Claims
Office - 6791 Commercial Drive Springfield.... . 1 01/14/2021. | 6791 Commercial Partners, LLC 4,246,474 . 2,931,156 . 0 2,931,156 | .......4,984,550 ..2,053,394 .2,053,394 | ........9949%4 | ... 100,794
0199999. Total - Property Disposed L0 15,512,991 46,305 | .......93,961 O (140,266) | ...oooovreerirnns 0] . 15,372,725 | .....22,771,935 O 7,399,209 | ....... 7,399,209 | .....1,020,185 | ...... 714,512
0399999, TOAIS.........cvrreririeiieciceieie ettt sninssessnisnensensnnssensnnensesisnenseneenens | 0@, 108,254 | i 0 ... 15,512,991 | ........ 46,305 | ........ 93,961 | .o (V) (140,266) | ....ccovvvrrenenn 0] . 15,372,725 | ....22,771,935 | ....ccvvvvrnnnnd 0. 7,399,209 | ....... 7,399,209 | .....1,020,185 | ...... 714,512
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O [APERTURE VENTURE CAPITALLP.......cccoovvmurirrenne APERTURE VENTURE CAPITAL LP.......ccovvvns | vervrerrrneernens 1212172021 ......... L 1,000,000 | .......... 1,000,000 | ......... 1,000,000 [ .oovoueeeerierins | eereninerneriinenn | venrreesneriisssnens | o | e | s | s | o 6.670
000000 00 O [CORE INNOVATION CAPITALIII, L.P CORE INNOVATION CAPITAL Il LP...ovvcvics | e 07/15/2020 ........T | cocovrvrnes 8,221,763 8,221,763 8,221,763 | oooovvecrieriinens | o | e | s | e | oo 1,628,233 [ ..o [ o 23.670
000000 00 O |FTLD REGISTRY SERVICES, LLC - FTLD REGISTRY SERVICES, LLC 06/18/2013] ......... 301,826 301,826 | . 301,826 B T 82,480 | ..ovvveerierireririenns | s 2.900
000000 00 0 |USBNMTC FUND 2021-5 LLC.......ovremrrrrcrierirneiniees [ i ST.LOUIS......ccooneen. MO..... |USB NMTC FUND 2021-5 LLC.......coccoevrvrrrrrrns 06/18/2021| ......... L 44,217,709 | ......... 44,217,709 | ....... 44,217,709 | .o [ e | e A,987,218 | oo | e | e | e ....100.000
000000 00 0 |USBRETC FUND 2018-13 LLC.....ccccecurnmrennrnnirniinns | conriiens ST.LOUIS......cccnvnee. MO..... |USB RETC FUND 2018-13 LLC.......cccoovuvunrrunns 08/17/2018 ... | covvrvenes 7,309,353 | ..ccoovne 7,309,353 | ........ 7,309,353 . ....100.000
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........c.coocovoinisinrinicsssieisiscsnanens | -eee....61,050,651 | .........61,050,651 | ....... 61,050,651 | .o 0 | 0]... 4,987,218 | ..o 0 XXX
Surplus Debentures - Affiliated
743315 08 7 |PROGRESSIVE CORP COUNTY MUTUAL..........cc.c. | cooeeeo. | CLEVELAND............ |OH..... |PROGRESSIVE CASUALTY INSURANCE CO. | ..oovvvivirinens 03/20/1982 .100,000 e [ ....100.000
2899999. Total - Surplus Debentures - Affiliated s e s wrernen. 100,000 | ............100,000 0 0 0 0 .0 . 0 0 XXX
4899999. Subtotal = UNAFfIIBEA. ... bbbt | 01,000,651 | i 61,050,651 | ....... 61,050,651 | ...oovovrinnninad {1 I 0 .. 4,987,218 | .o (V] [P 0 [ e 1,710,713 [ oo 0 XXX
4999999, SUDOLAL = AFFIIBIEA. ...ttt fbien ettt enssnissnsensnnsensssssensssnssnsnnes | s 100,000 | s 100,000 | .ooovvnneee 100,000 0 0 0 0 .0 0 0 XXX
5099999. Totals. e s 61,150,651 | ...covovrreencd (V1 N 0] ... 4,987,218 | ..oovvrrrnnd (V1 I 0 1,710,713 | oo, 0 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A TA 0 1B 0 1C e 0 D e 0 1E e 0 1F s 0 {LCTR 0
1B 2A e 0 2B 0 2C 0
1C A 0 3B 0 3C s 0
1D AA e 0 4B 0 AC 0
1E BA i 0 5B 0 BC s 0
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

000000 00 O [APERTURE VENTURE CAPITAL LP RADNOR APERTURE VENTURE CAPITAL LP. 12/21/2021. ....1,000,000 6.670

000000 00 O [COREINNOVATION CAPITAL IIl, L.P LOS ANGELES . | CORE INNOVATION CAPITAL IlI, LP . . 107/15/2020. 1 [ | e 5,479,883 | ... 23.670

000000 00 0 |FTLD REGISTRY SERVICES, LLC WASHINGTON FTLD REGISTRY SERVICES, LLC......cocovuiierieiieinisinsieiesissesesisseensnienes 06/18/2013. 1 2.900

000000 00 0 |USBNMTC FUND 2021-5LLC.........cccccurrrunnrenas ST.LOUIS USB NMTC FUND 2021-5 LLC 06/18/2021. | ....cccooeeuee 1] 6,410,755 LA2794172 | | 100.000
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........ccccooiciiiiiiiiinn. ....7,410,755 48,356,535 XXX
4899999, SUDLOLAI = UNAFIIAIEA. ...k LS 48,356,535 XXX
5099999, TOAIS..........rveeeeeeeeieeee e eLeLe ettt oL ssnssssennsennsennnee | cnvonnnnnennnnennn AT0,TD | L 48,356,535 | ...oooooivvirrirerd 0 XXX
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE BA - PART 3
DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Assets
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
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/ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O |CORE INNOVATION CAPITALIII, L.P.. .. |LOS ANGELES .......... |CA.. | CORE INNOVATION CAPITAL Ill, LP ..{07/15/2020. | 01/15/2021. 76,986 0 76,986 0
000000 00 O |FTLD REGISTRY SERVICES, LLC . |WASHINGTO DC.. | FTLD REGISTRY SERVICES, LLC. 06/18/2013. | 12/21/2021. 82,480 0 82,480 0
000000 00 O |USBRETC FUND 2018-13 LLC ST.LOUIS. MO. | USB RETC FUND 2018-13 LLC ... | 08/17/2018. | 03/21/2021. 290,245 0 290,245 290,245 0
000000 00 O |USBRETC FUND 2018-13 LLC ST.LOUIS, MO. |USB RETC FUND 2018-13 LLC.. ... | 08/17/2018. | 07/01/2021. 510,244 0 510,244 | ........ 510,244 0
000000 00 O |USBRETC FUND 2018-13 LLC ST.LOUIS. MO. | USB RETC FUND 2018-13 LLC.. ... | 08/17/2018. | 10/01/2021. 342,488 0 342,488 | ........ 342,488 0
000000 00 0 |USBRETC FUND 2018-13 LLC ST.LOUIS. MO. |USB RETC FUND 2018-13 LLC......ccccoooevvvernnne 08/17/2018. | 12/20/2021. 337,931 0 337,931 | ........ 337,931 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........c.covierorsrsrisisieiesieesssssss s ssessseniens | cvenies 1,640,374 0 0 0 0 0 0] e 1,640,374 |......1,640,374 0 0 0
4899999, SUDLOLAL = UNGIE. ...1vvv.rrres et LDttt | essseees 1,640,374 0 0 0 0 0 0 [ s 1,640,374 |......1,640,374 0 0 0
5099999, TOAIS. ... rveeriiessseeieeseseies e8RS | enineies 1,640,374 0 0 0 0 0 0 e 1,640,374 |......1,640,374 0 0 0
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE D - PART 1

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

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

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 4V 9 |US TREASURY NOTE.......cccomtirmrrerieinerinnrssssensenesensssssssssensessssssans | ovevens | oo | sevveenrinee | T ciivivineins | e 20,337,346 |...109.211 | ..coovevene 19,111,925 | .ocvvvenee 17,500,000 | ........... 19,976,905 | ..oouveurrrerreriens | e (360,441) | ..o [ e [ 2.875 |...... 0.685 |FA.......| ovvenne 190,039 | ........ 503,125 | 01/04/2021. | 08/15/2028.
912828 6B 1 |USTREASURY NOTE.......cccoosiiiiiiiiiiiiniisiisivecisinessissiesisissiis | s 494,609 |...108.105 540,525 500,000 | ..ccoovrrirnns 495990 | ......... 502 | .o | e [ e 2625 |..... 2749 |FA..oo| oo 4,958 | .......... 13,125 | 03/04/2019. | 02/15/2029.
912828 VS 6 |US TREASURY NOTE... M.... 244,532,628 |..102.992 | ..........247,129,304 | ..........239,950,000 | ......... 242,016,265 | ...oovvveerireriirins | v (1,257,349) [ ..o | e | e 2500 |...... 1.955 [FA....| .. 2,265,832 | .....5,998,750 | 12/10/2020. | 08/15/2023.
912828 XB 1 |US TREASURY NOTE. 62,301,953 |...103.512 | ............ 62,107,200 | ............ 60,000,000 | ........... 62,231,796 | ..ovvvvrvrrieriienins | e (70,157) | oververerrieines [ e [ v 2125 |...... 1.000 [MN......| coveens 165,539 | .coovvverrrerirns 12/15/2021. | 05/15/2025.
912828 XT 2 |US TREASURY NOTE... ..1,254,453 |..102.746 | ............ 1,253,501 | ..coovviene 1,220,000 | .cooovreeee 1,254,106 |......... (7Y 1 [P ISR PP 2.000 |...... 0.827 [MN......| veovrreneee 2,145 | i 12/23/2021. | 05/31/2024.
912828 YB 0 |US TREASURY NOTE... ..60,321,652 |...101.449 ....59,600,000 | ........... 60,265,939 | ....cvvvrerirrerirenins [ s (55,712) | overeererrveines [ eorereneernenisneinens [ e 1.625 |..... 1469 [FA.....| coeen. 365,819 | ........ 484,250 | 04/27/2021. | 08/15/2029.
912828 YQ 7 |USTREASURY NOTE... ..8,971,172 |..101.691 | .............9,152,190 | ..............9,000,000 | ............. 8,979,511 | ........ 4,027 | oo | e | s 1.625 |..... 1.674 |AO...... | coeee. 25,048 | ........ 146,250 | 11/26/2019. | 10/31/2026.
912828 ZF 0 |US TREASURY NOTE... ..10,059,766 |.....98.340 10,038,926 | ....ouvvrnevrrrinrinens | v (11,903) | ovevererireenes [ e [ e 0.500 |...... 0.379 |MS...... 03/31/2020. | 03/31/2025.
912828 ZW 3 |US TREASURY NOTE... 37,172,844 |....97.152 37,183,702 8,845 | ..o | e | e 0.250 |...... 0.797 | JD....... 12/23/2021. | 06/30/2025.
912828 ZY 9 |US TREASURY NOTE... ..39,718,800 |.....99.277 . 139,723,183 | oo | 383 [ e [ 200,125 | 0.578 | JJ....... . | 12/23/2021. | 07/15/2023.
91282C AB 7 |US TREASURY NOTE... ...4,994,922 |....97.000 | ..............4,850,000 | ..............5,000,000 | ............. 4,996,307 [ ..ovoveerrvrrnrrnenns | e 1024 | s [ [ 00,250 | oo, 0.271 | W....... 08/24/2020. | 07/31/2025.
91282C AJ 0 |US TREASURY NOTE... ..20,014,844 | .....96.871 20,010,904 | ...ovvirverieriens [ v 2,964) [ o [ [ 200250 | 0.235 |FA.......| 0. 16,989 | oo 50,000 | 09/03/2020. | 08/31/2025.
91282C AL 5 |US TREASURY NOTE... ..29,681,641 |.....94.652 29,736,162 | ..oocveevvrrerrerirecen | evrreeeenndB5,108 [ s [ [ 200375 |, 0.531 [MS.....| ... 28,743 | ... 112,500 | 10/20/2020. | 09/30/2027.
91282C AM 3 |US TREASURY NOTE... 74,711,133 |.....96.836 TAT81,702 | oo | e BT,839 [ s [ [ 0.0.250 | oo 0.328 | MS...... 187,500 | 10/20/2020. | 09/30/2025.
91282C AT 8 |US TREASURY NOTE... ..89,290,234 |.....96.652 89,449,538 | ....ovvvvrrverrerns | e 142,332 [ [ [ 200,250 | 0.411 |AO...... ..225,000 | 11/24/2020. | 10/31/2025.
91282C AV 3 |US TREASURY NOTE... ..54,531,641 |.....95.074 54,576,771 . CAAABT | | e | 2000875 | 0.965 | MN...... 481,250 | 01/11/2021. | 11/15/2030.
91282C BJ 9 |US TREASURY NOTE... ..78,525,000 |.....96.297 78,700,167 | ..ocvvvvrerinriinnns | e 175167 AAAAAA 1.026 [JJ....... | .......251,087 | ........ 300,000 |02/24/2021. | 01/31/2028.
91282C BL 4 |US TREASURY NOTE... ..79,524,797 | .....97.051 79,775,186 |......... 250,389 | ..ocveerirenens | e | e 1125 | 1626 |FA......| ........353,968 | ........ 468,563 | 04/29/2021. | 02/15/2031.
91282C BN 0 |US TREASURY NOTE... .....99.590 ...3,799,371 A10 [ s [ [ 200125 | 0.139 03/29/2021. | 02/28/2023.
91282C BQ 3 |US TREASURY NOTE... .....97.160 ,855,807 25,729 | oo | ververineiinenisnins | 0000500 e 0.854 03/29/2021. | 02/28/2026.
91282C BS 9 |US TREASURY NOTE... ..19,882,000 |.....99.109 19,882,445 A45 | e [ [ 201,250 | 1.348 12/23/2021. | 03/31/2028.
91282C BT 7 |US TREASURY NOTE... ..2,578,773 |.....98.102 | ..............2,550,652 | ......cc0.u. 2,600,000 | .....ccco... 2,581,913 | ........ 3,140 | oo e | 000750 [ 0.917 |MS...... 03/30/2021. | 03/31/2026.
91282C BW 0 |US TREASURY NOTE... rernnn.89,823,633 |.....98.020 ....70,000,000 | ........... 69,844,619 |........ 20,987 | .o | verrerineeneninnins | 0000750 | i 0.802 [AO...... | 089,917 | e 262,500 | 05/27/2021. | 04/30/2026.
91282C BZ 3 |US TREASURY NOTE... wr| 119,795,703 1| .....99.090 118908000 ..120,000,000 | ......... 119,814,357 | ..o | e 18,854 [ [ | 0000 1.250 | 1.275 |AO...... | ........256,906 | ........ 750,000 | 05/27/2021. | 04/30/2028.
91282C CB 5 |US TREASURY NOTE... B [ 41,308,008 |...101.266 | .. ..40,506,400 | ............40,000,000 | .......... 41,251,472 | oo | cereeerene(56,536) | v v [0 1625 [ 1270 [MN.....| ..........84,392 | ....... 08/02/2021. | 05/15/2031.
91282C CC 3 |US TREASURY NOTE......c.cotiumerreremrrinerinesemsensssnssensesssssesssssssssssssenens | svonees | oo | vseevnencee | ToA v | v 14,969,531 |.....98.637 | ...cccoonue. 14,795,550 | ....ccvvenee 15,000,000 | .....c..... 14,975,660 | .voovervrevrrncrens | rrerrnenn8,129 | i | v | 0000250 o 0.319 [MN......| woovereen 4,869 | oo 05/25/2021. | 05/15/2024.
91282C CF 6 |US TREASURY NOTE... 14,711,547 | ....97.945 | ...........14,495,860 | ............14,800,000 | ........... 14,720,768 | ..o | cevrieeenen 3,221 [ [ | 2000750 [l 0.874 [MN......| .ccee....9,758 | ... 06/22/2021. | 05/31/2026.
91282C CH 2 |US TREASURY NOTE... ..80,523,047 |.....98.977 | ............79,181,600 | ............80,000,000 | .......... 80,488,239 | ....cvvvrrrerirerirecens [ v (34,808) [ oo [ [ 201,250 | 1152 [UDucier | 2,762 | e 07/07/2021. | 06/30/2028.
91282C CJ 8 |US TREASURY NOTE... ...5,020,508 |.....98.414 | .............4,920,700 | ..............5,000,000 | ............. 5,018,613 | ..oovvcrirnricnns [ e (1,894) [ o | e | 2000875 | i 0.791 [ D | v 121 | 07/12/2021. | 06/30/2026.
91282C CL 3 |US TREASURY NOTE... ..15,024,023 |.....98.766 ,814, crerenen 15,000,000 | ... 15,020,713 | ovvoverrveenrrnerrens | eerrererened(3,310) | o | e | 2000375 | i 0.320 | JJuviirs | 025,985 [ s 08/03/2021. | 07/15/2024.
91282C CP 4 |US TREASURY NOTE 109,213,672 |....97.238 | .......... 106,961,800 | .......... 110,000,000 | ......... 109,269,157 | .ooovvvrevenerinrirnnns | rerrnenne 55,485 [ oo | v | 2000625 | i 0.773 | JJuveies | 287,704 | i 08/24/2021. | 07/31/2026.
91282C CR 0 |US TREASURY NOTE... ..64,904,688 |.....97.355 | ............63,280,750 | ............65,000,000 | ........... 64,908,808 | ....oveverririerrns | e 120 | e | e [0 1.000 1.022 | JJ....... ... | 08/24/2021. 07/31/2028.
91282C CT 6 |US TREASURY NOTE... verener.19,960,156 |.....98.680 | ............19,736,000 | ............20,000,000 | ........... 19,964,821 | .oooocvrveevrrneriens | 868 | o | e | 2000375 | 0.443 |FA....... ... | 08/24/2021. | 08/15/2024.
91282C CV 1 |US TREASURY NOTE... ...149,272,266 |.....98.063 | ..........147,094,500 | ..........150,000,000 | ......... 149,292,576 | ....cvvvevricnricnnns | ererrenn20,310 [ | e | 1125 | 1199 [FA...... ... [ 12/23/2021. | 08/31/2028.
91282C CW 9 |US TREASURY NOTE... 59,536,523 |.....97.762 | ............58,657,200 | ............60,000,000 | ........... 59,560,899 | ....coovrrververrnies | crreenee 24,376 [ [ [ 00750 | 0.911 |FA....... ... | 09/27/2021. | 08/31/2026.
91282C CY 5 |US TREASURY NOTE... ..98,725,000 |.....98.824 | ............98,824,000 | ..........100,000,000 | .......... 98,759,871 |......... 34871 | oo | e | 0001250 | i 1.444 ... | 10/25/2021. | 09/30/2028.
91282C CZ 2 |US TREASURY NOTE... 9,858,203 |.....98.215 . ,863,849 5,646 | ..ovovvrrrvrriians [ e [ 00875 | 1171 ... | 10/18/2021. | 09/30/2026.
91282C DF 5 |US TREASURY NOTE... ..24,930,078 |.....99.594 | ............24,898,500 | ............25,000,000 | .......... 24,931,017 939 | e | e [0 1.375 | 1417 . | 11/26/2021. | 10/31/2028.
91282C DH 1 |US TREASURY NOTE 24,869,250 |....99.438 | ............24,859,500 | ............25,000,000 | ........... 24,870,352 |......... 1102 | v v [0 0750 | 0.933 12/23/2021. | 11/15/2024.




Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE D - PART 1

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

1'0Ld

1 2 7 1" Change in Book/Adjusted Carrying Value Interest Dates
8 12 13 14 16 17 18 19 20 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
i Rate Used Valuation Current Year's | Temporary Admitted Contractual
g to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Actual Cost Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of | Rateof | Paid Accrued During Year | Acquired Date
91282C DJ 7 |US TREASURY NOTE... ...74,092,773 |.....98.734 75,000,000 ...74,099,396 6,623 | ..o e [ 1.375 ... 1.506 | MN...... 12/09/2021. | 11/15/2031.
91282C DK 4 |US TREASURY NOTE... .143,008,852 |.....99.938 v 142,900,000 | ......... 143,007,271 |......... (1,580) | cvvveverrerrnernenes | eevereerseenneriienins | s 1.250 |...... 1.234 |MN...... 12/28/2021. | 11/30/2026.
91282C DL 2 |US TREASURY NOTE 152,161,773 |...100.391 | ..........151,991,974 | ......... 151,400,000 | ......... 152,155,962 |......... (5,812) | cvovveeerernninniins o | s 1.500 |..... 1424 [MN......| ccceen. 199 648 | .o 12/28/2021. | 11/30/2028.
0199999. U.S. Government - IsSUer Obligations. ........ccuureeuirssrisniessinsirisssessesssssssenssensssessnesnsssas 2,244,238,481 XXX | .......2,223,626,548 | ...... 2,244,470,000 | ...... 2,242,131,016 | o0 [ (885,884) 0 XXX XXX XXX | s 6,652,259 | ....11,067,063 XXX
0599999. Total - U.S. GOVEINMENE.....ccuuiiuirsrreisressensssisserssnsssnssensssesssnssssssenssenes 2,244,238,481 XXX | .......2,223,626,548 | ....... 2,244,470,000 | ...... 2,242,131,016 | o0 | i (885,884) | ...ooovrecrinnn 0 s XXX XXX XXX | ... 6,652,259 | ....11,067,063 XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Ac Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
167593 T3 6 |CHICAGO IL O'HARE INTERNATIONA .8,600,000 |...100.584 ...8,600,000 8,600,000 | ..vouveerrrerirerinee | eeererrnninenienins | e | e |00 2316 [ e 2.316 | WJ....... .99,588 09/25/2020. | 01/01/2029.
196480 EW 3 |COLORADO ST HSG & FIN AUTH .3,274,127 |...108.021 ...3,100,000 | .... 3,219,353 | ...ouce. (22,220) | ..eveoverrriseiens [ e [ 204000 | e 2.852 |MN...... 10/18/2019. | 05/01/2050.
20775B V5 2 |CONN ST FIN AUTH HSG MTG.......cccvverrrrnrrncrirerirnneneeissnnerisesienenennns | wvvenee oo [ evverenen2 | TAFE i | v 636,651 |...102.943 | .................807,364 | .....ccccooruee. 590,000 | ..coovvrrerns 597,777 | .o (4,029) | oo | cerrereneeneniineins | e 4000 | e 2.292 |MN...... 03/27/2014. | 11/15/2044.
477854 AA 1 |MACARTHUR FOUNDATION 6,706,013 |.....92.642 ...6,850,000 | ...ccoonee. 6,721,377 13,366 | s [ [0 1299 [ 1.525 |JD....... 11/04/2020. | 12/01/2030.
49130T QS 8 |KENTUCKY HSG CORP HSG REV . 2,479,078 |...102.841 ...2,325,000 | . 2,382,598 | ..oovvvererieriinnns | (13,941 [ | e | 200023500 | .o 1.992 [UJ....... 06/12/2013.| 01/01/2033.
60637B  KZ 2 |MISSOURI ST HSG DEV COMMN......c.covvvrirrrrirerrerineerensnneseesssessnnnens | wevveee | oo | evinneennn2 | 1B FEuiviiiis | v 2,088,795 |...105.744 | ..............2,019,710 | covvvrnnee. 1,910,000 | .coovvvnnee 1,980,047 [ ..o | verreeene(17,555) [ e [ [ 104,000 | e, 1.952 | MN...... 03/11/2016. | 05/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE ...939,159 |...104.554 895,000 | ..oveerreeen 913,277 | [ v (7T,841) v [ [ 203,500 | e, 2.320 | JD....... 09/10/2015. | 12/01/2042.
63968M QC 6 |NEBRASKA ST INV SF HSG REV. 19,047,611 | ...106.344 ...8,455,000 | .............8,800,684 | ...oovorvinirrrrrinens | crrerrnnn(38,620) | oo | e | 0003500 i 1971 [MS...... 08/23/2017. | 03/01/2040.
647200 2F 0 |NEW MEXICO MTG FIN AGY.....costrerremerrcrierenenssnninsenssensenesseessssisssnsnenes | eeevens | oo | seveseenc | 1B FE s | e 370,502 |...103.513 | oo 357,120 | o 345,000 | .ooveerrnnnnn 352,242 | oo [ v 214T) s [ [ 204000 | e 2.403 |MS...... 12/06/2013. | 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY............ 2,122,360 |...106.110 12,080,685 | ..ooorverrrerireriene | rerrereen(5,821) | e [ [ 000 3.500 | 2.074 |MS...... +....70,000 | 03/16/2016. | 03/01/2046.
67756Q UY 1 |OHIO ST HSG FIN MTG REV 4,846,000 |...108.294 4,649,404 | ..o | eerneene(35,139) | s [ e [ 4500 | 2.336 |MS...... .198,900 |03/14/2017. | 03/01/2047.
67756Q UZ 8 |OHIO ST HSG FIN MTG REV ...107.826 1,383,131 | e | (9 153) | e [ [0 4500 | 2.530 03/14/2017.| 03/01/2047.
708796 2J 5 |PENNSYLVANIA HSGFIN........ 2103797 | 934,173 | 00900,000 | 919,215 | e | e (9845) | s s [ 000 3.500 [ 1.904 03/24/2016. | 10/01/2041.
83756C EP 6 | SOUTH DAKOTA HSG DEV AUTH.....covuiiiriirieiseiiseeseeeeiee s 2103157 | 830,414 | 805,000 | 818,038 | e | (B TT3) | s [ [ 0004000 | 2.332 11/07/2013. | 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH......ccouiiimirierirriiisnrisesiesieressseisnies 2103315 | 382,266 | 370,000 | e 376,537 | s | erenennn(2,822) | s i [ 04000 [ 2.198 11/07/2013. | 11/01/2044.
91412H FR 9 |UNIV OF CALIFORNIA CA REVENUES ...97.887 | ............16,004,525 | ............16,350,000 | ...........16,350,000 | .coorrerueerrrermmrnens | crrverrrmrinemnnninnns | crverirnseneninneins | verreeeineennnnnenns | e 1614 s 1.614 07/10/2020. | 05/15/2029.
95662M  2U 3 |WEST VIRGINIA ST HSG.......coiiiiiiieiiesieissieiesssessssssisesssssssssenes 102,650 | .o 890,238 | il 575,000 | i 575,000 | e | e [ [ |00 2,950 [ 2.950 09/11/2015. | 05/01/2023.
95662M 2W 9 |WEST VIRGINIA ST HSG.. ..104.522 | .............1,045,220 | ..............1,000,000 | .............1,000,000 | ..coooivorerirmmernmninns | veremrrrenirenirnnins | e | evrenensenneenenns |00 3:190 [ 3.150 09/11/2015. | 05/01/2024.
95662M  2Y 5 |WEST VIRGINIA ST HSG.. ..105.630 | .ooviereen528,150 | oiiiirrnnd500,000 | oo 500,000 [ oo e [ [ 0003300 [ 3.300 09/11/2015. | 05/01/2025.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV .1,814,018 | ...105.355 11,755,241 (7,933) | oo | cevrereneenerinneins | 000003500 | oece 2.100 09/21/2016. | 09/01/2046.
98322Q  LL 9 |WYOMING ST CMNTY DEV AUTH HSGR......cocvrinresrrinnrnnrnsniseensssinssnsnns |evneens | oo | eonrnnenenn | TB FE i | i 2,252,792 |...104.822 2,161,633 2(13,856) | cvvoovenerieninnis | | 0003500 [ 1.721 09/09/2016. | 12/01/2038.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 67,245,962 XXX crnn86,136,239 | ... .(182,729) 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati Authorities of Governments and Their U.S. Political Subdivisions - Residential MOI’t&, ge-Backed Securities
313921 6B 9 |FNW GT 2001-T10 A2 PT. 1,136,291 | ...112.002 .1,101,669 57,708 | oo [ e | s 7.500 |...... 4.163 | MON... 03/19/2003. | 12/25/2041.
313921 BF 0 | FNW 2001-W3 A. .ottt enssenees N 32,163 |...107.274 . 30,970 | ... (166) | cvvvvvveerncrienns | e | e 7.000 |...... 6.158 | MON... 02/01/2006. | 09/01/2041.
31392C  MS 0 [FNW 2002-W1 2A......coiiiinniinniesississsnisnnsssnssssseesssnssssssssnssssssssssenssssesees | ennnee | oo |enseensennd | 1B i | v 185,789 |...106.987 [ ..o 184,464 | oo 172418 | s 174,036 |......... LY RN (TR [ 5199 |..... 4.861 | MON... 03/01/2010. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. ... sessnssssensssnssnssssnns | seenssssnns 1,354,243 XXX | 1,383,936 | ... 1 ,244,676 ............. 1,306,675 0 59,509 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137F4 D6 6 |FHMS 2018-K074 X1 10......ccomiveerrrineeeninneiensiesseissssisssissnsssssssssssssssnns | seveene | oo | cvveeenend | TAFEciiiiiins | vive..5,450,838 | ... 1782 | oo 3,817,112 | . 3,440,703 | ..o | s (546,342) | ..vovevererinreinne [ e [ 0.290 |...... 5.603 [MON...| .........49,122 | ....... 705,625 | 03/22/2018. | 01/25/2028.
3137F4 X9 8 |FHMS 2018-KO75 X1 10......cvvvrrrerirerisrinrricnnrserireriseessnisnisenisenisnsssenins | seveee | oo | cvvvereredt | TAFE s | v 7,846,804 | ... 0.937 | coieieeern 5,105,162 | ovoovenrsrieenns | e ,869,124 | e | s (803,726) | ....eovervrrriens [ e [ 0.133 |..... 6.366 |MON... | .........60,341 | ..... 1,034,877 |04/19/2018. | 02/25/2028.
3137F6 2P 1 [FHMS 2020-K118 X110 ceererineesssnssssessssssssssesssssssessesses | ooneens | oo | eeseveenenid | TAFE s | 1000 15,963,152 | ... 7.204 | oo 14,371,046 | oo | e 14T A5 | e | s (1,564,906) [ ....cvvvcrerrercens | cevrerrierieeineeiins | e 0.961 |...... 2.657 | MON... ..159,679 | ..... 1,994,793 | 10/21/2020. | 09/25/2030.
3137F6 GV 3 |FHMS 2020-K119 X1 10......comirverrerisrinrecnnrserreriesessnisnisenisenesssssenins | seveee | oo | evvrerenedt | TAFEiiiins | e 17,427,085 | ... 6.975 | i 15,793,402 | oo | werrennn 15,500,964 | oo | s (1,711,155) [ oo | e | e 0.932 |...... 2.734 |MON... | ..c..... 175,850 | ... 2,200,384 | 11/03/2020. | 09/25/2030.
3137FA  RG 5 |FHLMC 2017-K727 X110 .4,489,730 ...... 1.096 | .ovveeeen 1,399,808 | oo [ e 1,365,233 | s [ v (734,956) | ...voovereercrinee [ e [ 0.599 |...... 6.150 | MON... B3,776 | ........ 839,940 |09/20/2017. | 07/25/2024.
3137FA WU 8 | FHLMC 2017-K067 X1 10 4,942,849 | ... 2914 2,831,525 | ..o | v (512,988) | ..o | v | e 0.575 |...... 5.501 | MON... 48,546 | ........ 640,699 | 09/25/2017.| 07/25/2027.




(AN E

Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

SCHEDULE D - PART 1

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

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

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3M3TFG  6Z 3 |FHMS 2018-KOT7 X1 1O sssssssesessssssesesssssnnss | sevses 1.AFE.. .13,578,560 | ...... 0.923 8,683,721 o | e (1,402,002) [ ...voovvorererrrirens | vevreermriieisnrseiiens [ e 0123 |...... 7.024 |MON...| ........ 101,089 | .....1,797,072 | 06/18/2018. | 05/25/2028.
B137FP JJ 5 [FHMS 2019-K099 X1 10.....uvuurereereerrimerieriesesseessessssssessesesseessssssssssnens | sveees rreen 17,109,114 | L 6.040 B [ 13,497,124 B (1,681,962) [ ..oocvvvrerrerrcris | e | e 0.885 |...... 3.730 |MON... | .cccouue 170,123 | .....2,157,592 | 10/25/2019. | 09/25/2029.
3137FQ 4B 6 | FHMS 2019-K101 X1 10....ciuiiiiiiiiniinniisniississnsssissnsssnssssesssnssssesssnssnssness |nsees | oo | eenevenneesdh | TAFE i | i 9,807,502 | ...... 5.794 7,836,075 | ..coovociieiiniianis | v (959,036) | ...ooocvevviiniiinns [ v [ 0.835 |...... 3.728 [MON... | .......... 97,060 | ... 1,230,662 | 11/21/2019. | 10/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 96,615,634 XXX ,355, (U 72,171,884 | .o 0 | (9,917,073) 0 0 XXX XXX XXX | e 925,586 |....12,601,644 XXX XXX
3199999. Total - U.S. Special Revenue & Special AssessSment OblIGatioNS. ... eweieririsiissrissersiessensssesssrssss s | ceneenes 165,215,839 XXX | s 142,036,611 | ... 66,364,676 | ......... 139,614,798 | ..o 0 |....(10,040,293) | ....ovvvrvrirns 0 s 0 XXX XXX XXX | oo 1,418,700 |....14,441,121 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  BM 0 [ABBVIE INC.....cooireivierieeieireessssisesiesseseseesssisssssessesssesssssssssssesssssns | svevnee | oo | wveeveenes 2BFE..c. | v 14,985,300 |...101.396 | ............15,209,400 | ............ 15,000,000 | ...........14,995,365 |......... 4,912 | o | e | 2002300 | e 2.334 [MN......| woovrrenee 38,333 | ..o 345,000 | 11/12/2019. | 11/21/2022.
023608  AJ 1 |AMEREN CORPORATION.......ccoosiiiiiiiriiiiniisnisiesiesinessisesiesienins. | s ...9,976,300 |...107.868 ...10,000,000 | .............9,979,125 | ........ 1,920 [ .o [ e [ 203,500 | e 3.527 | | e 161,389 | ........ 350,000 | 03/31/2020. | 01/15/2031.
02665W DY 4 | AMERICAN HONDA FINANCE.........ccoimiuiirimmierieiinerieniesesseessssesesienes | ceeens 98872 | 9,363,178 | oo 9,470,000 | .............9,464,394 | ......... 845 | ..o | e | 2000750 | i 0.773 | FA.ooir | cerereen22,007 [ i 09/07/2021. | 08/09/2024.
02665W DZ 1 | AMERICAN HONDA FINANCE.........ccooomiumrieinerisiineriensseisseessssissssenes | ceeees ....98.772 5,000,000 207 | | eerverineinnenneinns | 200 1.3000 | i 1316 [MS..o. | 020,222 | oo 09/07/2021. | 09/09/2026.
03027X AJ 9 |AMERICAN TOWER CORP ...109.131 ..4,319,000 | .. ,342,705 (5,506) | cvvoovereerrrirrins | cerirereneeieninnins | ceern 4400 | e 4.245 .....190,036 | 03/28/2018. | 02/15/2026.
03073E AT 2 | AMERISOURCEBERGEN CORP.........coocuiimerinrrieeieninsissesssssnessesssssinns | sevees ...101.034 ....30,000,000 | ........... 29,941,175 3,275 | oo [ v [ 00002700 [ e 2724 |MS......| ........238,500 | ........ 371,250 |03/25/2021. | 03/15/2031.
036752 AR 4 | ANTHEM INC.....ccoooiiiiiiiiiriniscicenissie e ssissienes | s .....99.883 . 5,000,388 |......... (112) | ceeverneieniienes e [ 00001500 [ 1498 [MS.....| ........22,083 | ........ 37,083 | 03/09/2021. | 03/15/2026.
04636N  AA 1 |ASTRAZENECA FINANCE LLC.......covviriirimerierinerienieniseessssssenssessenens | cvnees ....98.726 | ..............9,872,600 | ............10,000,000 | ............. 9,988,824 |......... 1424 | s | e [ 0.1.200 | e, 1226 [MN......| .........11,000 | .......... 60,000 | 05/25/2021. | 05/28/2026.
052769 AB 2 |AUTODESK INC................ ..102.018 | ............11,660,657 | ............11,430,000 | ........... 11,383,154 | oo | s 48,977 [ oo [ e [ 0.3.600 | e 4.040 |JD.......| ......... 18,288 | ........ 411,480 | 11/19/2018. | 12/15/2022.
053332 AN 2 |AUTOZONE INC ...101.557 . ,959,254 37,675 | oo | ververincenercnnins | 0002875 | 3.884 ..115,000 | 12/27/2018. | 01/15/2023.
05565E BQ 7 |BMW US CAPITALLLC.... ..14,992,950 |.....99.333 | ............14,899,950 | ............15,000,000 | .......... 14,994,666 1716 [ [ e [ 200,800 | e 0.816 |AO...... | .........30,000 | .......... 60,000 | 03/29/2021. | 04/01/2024.
058498 AT 3 |BALL CORP......cviiiieiticiese st sienis | enses ...2,220,000 |...110.250 2,000,000 | ....cocne 2,148,483 (39,858) [ ..vvvrrvrerrierrens | vevvernrireiiviniiiens [ 000.5.250 [ 3.000 [JJere | 52,500 | ... 105,000 | 02/28/2020. | 07/01/2025.
058498 AV 8 | BALL CORP......eviierrieineriestest et essssssans | reeens ..20,877,500 |...110.150 ....19,000,000 | ........... 20,329,625 | ...oovvvrierirerinenes | v (312,556) | ..voveverrcrrirines [ e [ 4875 |, 2.985 |MS.....| .....272,729 | ........ 926,250 | 05/08/2020. | 03/15/2026.
058498  AX 4 | BALL CORP......oviiiiiieie ittt | eeens .....98.750 5,000,000 4,937,500 | coovereerd(62,500) [ oo [ [ e [ 203125 | 3125 [MS...... | oo 88,441 | s 09/09/2021. | 09/15/2031.
1248EP CE 1 [CCO HOLDINGS LLC.... ...102.319 ..8,500,000 | .. ,487,166 (2,421) | oo | e | 08500 e 4.478 144,500 | ........382,500 | 08/14/2020. | 08/15/2030.
12513G BE 8 |CDW LLC/CDW FINANCE.........coooieimerieriieerenissiseriensessssensssisssssessenes | seeiens ...102.750 ....23,561,000 | ........... 24,128,990 | ..oovvvverrerirerinenns [ v (272,559) | ..vovvererrvrines [ e [ b125 | 2.876 161,982 | ... 971,891 | 09/24/2020. | 05/01/2025.
125523 AF 7 |CIGNA CORP ..103.991 | ... 7,483,192 | e 7,196,000 | ..o 7,194,524 | ......... 859 [ oo e [0 3750 [ 3.763 [Joeee | e 124,431 | ........ 523,282 | 09/06/2018. | 07/15/2023.
161175 BQ 6 |CCO SAFARIIILLC ...106.348 ....15,000,000 | ...cvoneee 14,993,275 | ......... 2777 | o e [ 4500 | 4521 |FA.....| v 281,250 | ........ 675,000 | 06/28/2018. | 02/01/2024.
16411Q  AK 7 |CHENIERE ENERGY PARTNERS........cccostiimiiniierieirerinsisesiesiesessnians | seeis ...104.895 5,365,000 | ...........5,627,617 | ..oeoernnee (46,698) | ........... (12,585) [ ..o [ e [ 204,000 | e, 2972 [MS......| oo 71,533 ... | 09/20/2021. | 03/01/2031.
16411Q AL 5 |CHENIERE ENERGY PARTNERS.........cccotvmmirmerierieeiininsiiesienisseseniens | sevie ...101.000 R 5,500,000 | .............5,554,549 | ......... (1,701) | oo | cerrereveeenirneins | 0000003250 | v 3110 [ Jevers | e 46,674 .| 09/14/2021. | 01/31/2032.
19260Q AD 9 | COINBASE GLOBAL INC.......ccvorrirerrianerieriesiseesssssssssessesesseesssnssssses | sevees 192,000 | oooviiinnnenn 480,000 | i 500,000 | ................460,000 | ............. (37,234) AT | e | e | 00003625 | 3.692 [AO...... | covvrrrnns 5,236 | .coovrrrerierinns 09/15/2021. | 10/01/2031.
20030N  CS 8 | COMCAST CORP........corirrrireiriiererisiesissississs s esssssssssessenssnss | renens 109173 | 7,642,110 | e 7,000,000 ..6,994,778 | ........ TAT4 | e | v | 203950 | e 3.970 [AO...... | oo 58,372 | ........ 276,500 | 10/02/2018. | 10/15/2025.
20030N DG 3 |COMCAST CORP.......ccomremrimrrmerierisesiseessssssssssssssesssesssssesssssssssesssesens | svinees ...109.137 ....10,000,000 ...9,984,662 |........ 1547 [ s | e [ 03400 | oo, 3.421 |AO...... | wovvrrrnes 85,000 | ........ 340,000 | 03/24/2020. | 04/01/2030.
209115 AE 4 | CONSOLIDATED EDISON INC........ccoiiiiiiciiniiciiierisississiesiesiisnins. | s . .....99.182 ....30,000,000 | ........... 29,996,508 |......... 1,790 [ [ e [ 220650 | oo 0.656 | JD..coo. | worrennee 16,250 | ........ 193,917 | 11/30/2020. | 12/01/2023.
21036P  AX 6 | CONSTELLATION BRANDS INC.......cocvuririmrimirierirerereessnisersesiesssenens | seveens . ...8,389,386 |...102.145 R 8,600,000 | ...ocvvvevs 8,545,264 | .....oovvvervrerrinnns | s 46,669 [ ..o [ e [ 00:3.200 | e, 3.782 |FA..cooo| o 103,964 | ........ 275,200 | 06/28/2018. | 02/15/2023.
254687 CM 6 | DISNEY WALT CO...ovverrrrinerrcreneirnensssiseesessssssesssssssesssssssssssssseses | ooevens | oo | sevvneninne | 18 FE i | v 14,279,673 |..101.745 | ...........14,316,539 | ............ 14,071,000 | ....cocoeee 14,114,404 | oo | i (60,652) | ..evvneernreirerrns [ e [ 20.3.000 | oo 2.553 |MS......| oo 124294 | ........ 422,130 |03/20/2019. | 09/15/2022.
254687 CZ 7 |DISNEY WALT CO. .2 ..3,152,583 |...106.264 | .............3,221,924 | .......c..... 3,032,000 | ..coverene 3,090,746 |......... (22,767) [ vvverervrerinrrens | vrvveererveisenniiens [ 0003700 [, 2877 [MS......| oo 33,032 | ........ 112,184 | 03/20/2019. | 09/15/2024.
25746U DG 1 |DOMINION ENERGY INC .2 31,777,395 |...106.121 ....32,100,000 | ..oocenee 31,824,752 | cooovveevvverrerrncins | erreeeen28,207 [ e [ e [ 03.375 |, 3.495 |AO...... | covvenns 270,844 | .....1,083,375 | 03/31/2020. | 04/01/2030.
269246  BP 8 | E*TRADE FINANCIAL CORPORATION........ccoovmiiieriiniienisrisniissienienes | s .2 ...4,655,984 |...101.407 4,810,000 | ............. 4,782,694 | ..o | e B0,679 | s [ [ 202,950 | 3.842 |FA.....| oo 50,057 | ........ 141,895 | 09/27/2018. | 08/24/2022.
28470R  AK 8 | CAESARS ENTERTAIN INC......coovivirierirriinisniieiiesiesisseessssesesienienees | cveens .2 ..48,920,625 |...110.744 ....45,500,000 | ........... 48,173,241 | oo | eeeeend(894,791) | s [ [ 0080125 [ 6.058 |JJ.core | oo 1,848,438 | .....2,993,837 |02/19/2021. | 07/01/2027.
29379V BB 8 |ENTERPRISE PRODUCTS OPER .2 ...104.998 9,029,828 8,600,000 8,606,062 | ...ocvvererecrerrennns | erieeieenie(3,012) [ oo | e | 00223900 | .. 3.861 335,400 | 11/19/2018. | 02/15/2024.
30040W AG 3 |EVERSOURCE ENERGY... ...104.964 8,774,990 ..8,360,000 | ..ovveerrn.8,374,530 | oo | e 7,523) [ o | e | 00003800 | e 3.701 ..317,680 | 12/26/2018. | 12/01/2023.
303250 AE 4 |FAIR ISAAC CORP. ..109.914 | .. 7,023,505 | ... 6,390,000 | ..oo0rrer8,862,027 | oo | erreenns(105,800) | covoevvniicrinnns [ [ 20005.250 [ e 3.311 335,475 | 09/29/2020. | 05/15/2026.
337738 AM 0 |FISERV INC ..101.558 | oo 7,271,553 | oo 7,160,000 | .ovooeerern 7,143,610 | oo | e 20,764 | o v 0003500 | 3.807 250,600 | 11/27/2018. | 10/01/2022.
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337738 AT 5 [FISERV INC.....ooiiiiiirniiniinisiess st enssssssens | oessns - 2BFE.. ..9,999,300 |...105.732 | ............10,573,200 | ............10,000,000 | ............. 9,999,567 |......... 88 | e | v [ e 3.200 |...... 3.201 [Jdeee | e 160,000 | ........ 320,000 | 06/10/2019. | 07/01/2026.
34964C AC 0 |FORTUNE BRANDS HOME & SECURI OO I - 2.BFE.. ..19,993,800 |...104.764 | ............20,952,800 | ............20,000,000 | .......... 19,996,744 | ......... 1,252 [ v | e | e 4.000 |...... 4.007 222,222 | ....... 800,000 |09/19/2018. | 09/21/2023.
3733IN AM 3 | GEORGIA-PACIFIC LLC......coociviciiiiiiirissiceiesicesessisissississnians | v o ..39,987,600 |.....98.690 | ............39,476,000 | ............40,000,000 | ........... 39,991,498 |......... 3523 | oo [ e [ e 0.625 |...... 0.634 |MN..... | v 31,944 | ... 247,222 | 11/16/2020. | 05/15/2024.
3733IN AN 1 | GEORGIA-PACIFIC LLC......cvuirirerirrircerieinsriesiesiseesesissesesiensssenseninns | cveens - . ..39,982,800 |.....96.979 | .. . crernnn40,000,000 | ........... 39,986,132 |......... 3,057 | ovveereeeninns [ e [ 0.950 |...... 0.958 | MN......| wovrrenes 48,556 | ........ 375,778 | 11/16/2020. | 05/15/2026.
38141G XK 5 | GOLDMAN SACHS GROUP........cevuurvieririrerieiiinsisenississeessssssssssssesens | reeens [ 2|1 FFE | v 20,000,000 |...100.009 | ............. 20,001,800 | ............ 20,000,000 | ........... 20,000,000 | ..oovvecrrerirrernenns [ ernrriinererennees [ | e | e 0.589 |...... 0.611 B [ 14,731 | s 117,562 | 11/16/2020. | 11/17/2023.
404119  CA 5 |HCA - THE HEALTHCARE COMPANY........ccomiiirmriimnrineinninnieissnsseensnnes | cvreees - L2 |3AFE... . ...6,680, ...105.688 7,398,160 | ...ccovvvueee 7,000,000 ...6,725,359 |......... 25,787 | ovveeevivniees | e [ e 3.500 |...... 4.038 |MS......| oo 81,667 | ........ 245,000 | 03/12/2020. | 09/01/2030.
446413 AL 0 |HUNTINGTON INGALLS INDUST............... - 2|2 . ...105.821 8,160,916 7,712,000 ...7,652,362 |........ 8,860 | ..vvurerrererines [ e [ e 3483 |..... 3.629 | JD..ccoe. | v 22,384 | ........ 268,609 | 03/30/2020. | 12/01/2027.
448579 AL 6 |HYATT HOTELS CORP .....99.995 ....15,000,000 | ........... 14,992,163 | ......... 1,013 | i | e | s 1.300 |...... 1.330 [AO...co. | v 48,750 | ..oovvverris 09/27/2021. | 10/01/2023.
44962L AB 3 [IHS MARKIT LTD - . . ...108.875 | ............10,887,500 | ............10,000,000 | ........... 10,887,500 | ...........(196,915) | ......... (370,909 | ..vevvererrrirne [ e [ v 4.750 |...... 0.916 179,444 | ........ 475,000 | 12/01/2020. | 02/15/2025.
44962L AC 1 [IHS MARKIT LTD - .2|3AFE....... | ......22,865,630 |...108.067 | ............22,501,711 | ............20,822,000 | ........... 22,484,290 | ..o | e (420,334) | ...oooevvrirernee [ e [ 4.000 |...... 1.825 277,627 832,880 | 12/02/2020. | 03/01/2026.
44962L  AF 4 [IHS MARKIT LTD . . . ..24,295,389 |...115.875 20,030,000 | .. .23,209,763 .(508,112) | . (547,488) | ....oovvvrvrirnns [ e [ 4750 | 1.674 .396,427 ..951,425 | 12/09/2020. | 08/01/2028.
44962L AJ 6 [IHS MARKIT LTD - .2|3AFE....... | .......20,354,454 | ...113.750 ..17,013,000 | c.ocoveneee 19,352,288 | ...........(591,759) | ......... (386,803) | ...vvvererrerrrrines [ e [ 4250 | e 1.662 120,509 723,053 | 12/09/2020. | 05/01/2029.
48250N  AC 9 |KFC HLD/PIZZA HUT/TACO. ..103.375 | ..............5,168,750 | ..............5,000,000 | ............. 5,017,753 ) [ v [ [ 750 | 4618 |JD.ccoce | o 19,792 | ........ 237,500 | 03/12/2020. | 06/01/2027.
485170 AV 6 |KANSAS CITY SOUTHERN INDS... ..102.295 | ............19,373,650 | ............18,939,000 | ........... 18,756,873 | ovoocvrceevrrnerirens | rrrenend 126,688 | oo | e | 200 3.000 oo 3.723 [MN......| wovrrenee 72,600 | ........ 568,170 | 12/09/2015. | 05/15/2023.
49446R  AK 5 |KIMCO REALTY CORP . - . v | e ..102.485 | ............13,323,050 | ............13,000,000 | ........... 13,003,869 | .oooeeverenrinerrens | eerreernen(3,064) | oo | e | 0003125 | 3.100 [ JD.ccree | e 33,854 | ........ 406,250 | 06/02/2017. | 06/01/2023.
552953 CD 1 |MGM RESORTS INTERNATIONAL... . . ..14,179,610 |...104.000 . 14,122,833 | oo [ e (83,138) [ [ [ 0 4625 | 4.240 214,430 | ........643,291 | 09/15/2020. | 09/01/2026.
552953 CF 6 |MGM RESORTS INTERNATIONAL... - .2|4AFE..... | .....21,400,519 |..106.500 | ...........21,122,145 | ............19,833,000 | ........... 21,122,145 | ..ooeeen(21,624) | i (229,347 [ o | e [ 205500 | e 4.035 230,283 | ... 1,090,815 |01/19/2021. | 04/15/2027.
552953 CG 4 |MGM RESORTS INTERNATIONAL......ccrtveririreriiirinrinersssssieniensseieniees e .2 |4. . ..11,550,620 |...104.500 | ............11,302,720 | ............10,816,000 | ........... 11,253,803 | ..ocvvvvvcrernrverens | e 217,002) | oo v [ 008750 | i 4.499 121,680 | ........ 730,080 | 08/12/2020. | 05/01/2025.
55303X AJ 4 |MGM GROWTH/MGM FINANCE - .2|3. weenenn 11,151,541 1...113.000 | ............11,206,210 | .............9,917,000 | ........... 10,967,354 | .cooovvvrvrevrrnernens | e (1B4187) | o | e | 0005750 | e 3.358 237,595 | ........ 541,478 | 01/29/2021. | 02/01/2027.
55336V AE 0 |MPLXLP.... ..20,810,785 |...104.104 20,553,887 | ..ovvevrieernerrnein | rveirennd(84,528) [ oo [ v [ 04500 | i 4.051 [ | v 424,109 919,755 | 10/23/2018. | 07/15/2023.
55336V  BR 0 |[MPLXLP . ..10,128,178 |.....98.994 10,133,312 | oo | 3,823 | | e |00 1750 | e 1.791 |MS. ...59,208 ..184,039 | 08/11/2020. | 03/01/2026.
55354G  AH 3 |MSCIINC - .2|3AFE..... | ......12,300,000 |..104.500 12,268,922 | .cooovvevvrecvrrnnrnens | errerernne(B31,078) | oo | e | 0004000 | e 3.573 [MN......| woovrenne 61,333 480,000 | 03/24/2021. | 11/15/2029.
573284 AN 6 |MARTIN MARIETTA MATERIALS ..106.501 | ...........15,975,150 | ............15,000,000 | ........... 15,008,498 | ......ovevverivrerens | v (3,489) [ s [ | 04250 | 4224 | Jd.cois | 316,979 | ........ 637,500 | 07/17/2014.| 07/02/2024.
573284 AY 2 |MARTIN MARIETTA MATERIALS .....99.640 | ............14,946,000 | ............15,000,000 | ........... 14,998,635 | ....ovvvrvevrrnerrens | crverrerrnenB8 | i | e | 2000650 | 0.656 | JJ.cvers | e 48,479 | .o 06/21/2021. | 07/15/2023.
579780 AL 1 |MCCORMICK &COINC.... ...101.036 8,604,000 | . 8,550,592 | ..oovvverirrirneriinies | eerrernne83,004 [ i | e | 2002700 i 3715 | FA. o] v 87,761 | ........ 232,308 | 10/30/2018. | 08/15/2022.
579780 AM 9 |MCCORMICK & COINC.... - . | . ...104.405 R 5,000,000 | ..ooorerens 4,906,267 | ....coovvvrrrinrrreris | eeernerenn 33,263 [ s [ [ 003,150 | 3.908 |FA.......| woovrrnnee 59,500 | ........ 157,500 | 06/28/2018. | 08/15/2024.
595017  AX 2 |MICROCHIP TECHNOLOGY INC.....ccosvumererrrrermmrineeserssesssensesssseesenins . . ....98.163 | ............24,540,750 | ...ccooneee. 25,000,000 | ........... 25,000,000 | .ooveerrrerierireeens [ e [ | e | 00,983 |, 0.983 | MS...... | woveennes 81,917 | oo 63,485 | 05/18/2021. | 09/01/2024.
615369 AC 9 |[MOODY'S CORP... ...106.840 ....13,000,000 | ...oveuvee 13,216,058 | ...covvvvverccrinns [ e (108,994) | ...oovvvvvvrvrvens | v | 008875 | s 3.946 [FA....| oo 239,417 | ........ 633,750 | 10/18/2018. | 02/15/2024.
615369 AK 1 |MOODY'S CORP... 2101661 | v 2,827,192 | e 2,781,000 | ..oocverece 2,745,130 | ......... 33,169 | oo | e | 0002625 | i 3.903 | JJevire | 33,662 | oo 73,001 | 12/27/2018. | 01/15/2023.
641062 AQ 7 |NESTLE HOLDINGS INC .....98.789 ...23,525,000 | ........... 23,490,211 | coovvoceerirneni [ v 16,943 | ..o | e [ 2000.375 | L 0.448 | JJ.cooie | e 40,679 | oo 73,516 | 09/08/2020. | 01/15/2024.
64952W DK 6 |NEW YORKLIFE Gl - [ ...100.007 vrerener10,000,000 | ........... 10,000,000 | .coouevneeerrneriens | crrerineerninnines | e | cererenennsnneens | 000410 | i 2.233 |JAJO.. | ooeeeeer8,190 | e 47,444 | 10/15/2019. | 01/21/2022.
666807 BS 0 | NORTHROP GRUMMAN CORP........ccosvuumririrerinrineisssissessessesisseisssins . . 115379 | i 8,757,748 | e 5,857,000 | . 5,836,904 | ......... 1,923 [ | e [ 04400 | 4449 |MN......| .......42,951 | ... 257,708 | 03/19/2020. | 05/01/2030.
67103H AJ 6 |O'REILLY AUTOMOT 112616 | 4,223,100 | e 3,750,000 | ...ccvenene 3,771,239 | ......... (2,201) | cvoveeriveerrcnee | e [ 04200 e 4116 |AO...... | c00eernnn 39,375 | ... 157,500 | 03/25/2020. | 04/01/2030.
68389X CC 7 |ORACLE CORPORATION............ 99227 | ............ 14,884,050 | ............15,000,000 | ........... 14,993,744 | ......... 944 | oo | e | 001650 | i 1.660 [MS......| ..........66,000 | ........ 124,438 | 03/22/2021. | 03/25/2026.
70450Y AD 5 |PAYPAL HOLDINGS INC...... ..104.975 | ............20,995,000 | ............20,000,000 | ........... 19,964,998 |......... 6,734 | oo | e | 2000 2.650 2.689 |AO...... | .......132,500 | ........ 530,000 | 09/19/2019. | 10/01/2026.
714046 AL 3 |PERKIN ELMER INC .....98.577 .34,501,950 | ............35,000,000 | .......... 34,980,417 |........ 2,117 | o v [ 000,850 [l 0.871 [MS..coe | oo 91,729 [ i 09/08/2021. | 09/15/2024.
75513E CF 6 |RAYTHEON TECHNOLOGIES CORP.... ...104.783 5,366,985 ...5,401,387 [T IO (162,729) | ..vovevereererinee [ e [ 03700 | e, 0.485 189,514 | 06/08/2020. | 12/15/2023.
75513E CG 4 |RAYTHEON TECHNOLOGIES CORP . ...104.070 8,637,810 . ,745,009 N (216,441) | oo [ [ 20.3.200 | e 0.552 ..265,600 | 06/08/2020. | 03/15/2024.
75951A AL 2 |RELIANCE STAND LIFE Il . o e |TFFE ] 10.29,949,600 |...102.844 | ............30,853,200 | ............30,000,000 | .......... 29,970,162 9,865 | .ovoerierineiiens | e [ 002,500 | e 2.536 750,000 | 10/23/2019. | 10/30/2024.
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T8442P  GD 2 [SLM CORP......covviiierieicierisiessst et sensnes | avseses ...24,070,000 |...104.500 ..25,080,000 .24,000,000 (13,189) [ v [ [ 4.200 |...... 4134 | AO...... ..173,600 | ..... 1,008,000 | 10/26/2020. | 10/29/2025.
853496 AH 0 | STANDARD INDUSTRIES INC.......oevouiimirierirenieeseessisesiesssessessssseses | reeens ....96.329 | .. ..4,816,450 | ... ...5,000,000 rerrneene TL2T | | e | e 3.375 | ... 3.698 |JJ....... v (1,813 | 151,875 | 09/23/2020. | 01/15/2031.
86614R AN 7 | SUMMIT MATERIALS LLC/FIN.....cooiiimiiririniineiieeieeseeississssieseseeessninns | ceieees 204740 | e 9,426,600 | ...ocovnee. 9,000,000 | ..oerreeern9,363,416 | oo | e (71,155) | ocverrererrneines [ [ e 5.250 |...... 3.974 | Jois | e 217,875 | ........ 281,167 | 05/20/2021. | 01/15/2029.
879360 AA 3 | TELEDYNE TECHNOLOGIES IN......ccsvvuriririrreicireeieriserieseeeesensssenns | reeens .....99.474 ..29,842,200 .30,000,000 3,395 | oo [ [ 0.650 |...... 0.665 |AO...... 48,750 | ... 102,375 | 03/08/2021. | 04/01/2023.
879369  AG 1 | TELEFLEXINC.....oiiiieiieieiieiiesiseetesiseisessesssessesssssisesssssssessenssssenas | eeens ...103.019 ....4,120,760 ...4,000,000 (21,325) | overeereriieines [ [ e 4.250 |...... 3.632 | JD....... 14,167 | e 170,000 | 09/29/2020. | 06/01/2028.
88104L AC 7 | TERRAFORM POWER OPERATIN....c.ovoviriririririiererinissirenississsssssessnses | cevens ...102.250 33,553,338 | ...... 32,815,000 32,679,128 |......... 88,936 | ..o | v [ e 4.250 |...... 4.556 | Jd.coes | o 584,973 | ... 1,394,638 | 10/02/2020. | 01/31/2023.
88104L AG 8 | TERRAFORM POWER OPERATIN.......covvtiririiririniiserieneesesseesseissensens | eeens ...104.837 ....6,249,334 ...5,961,000 6,235,062 (B1528) | o | e | s 4.750 |...... 3.810 {JJoers | 130,562 | ... 215,745 | 03/04/2021. | 01/15/2030.
89236T GX 7 |TOYOTAMOTOR CREDIT CORP.......oooiviirirrriineeiieeeeesesisesiisessinns | v 104911 | . ..57,701,050 | ... .55,000,000 | ...........54,930,942 L9473 | i [ [ 3.000 |...... 3.040 |AO...... v 412,500 | 1,650,000 |03/27/2020. | 04/01/2025.
89788J  AA 7 | TRUIST BANK.....oiviirierierirecnieinsrinesinsnsensenessessessssssensenssesssnssenns | ovenens | oo | sevveenenn | TE FE s | v 29,938,200 |...100.577 | ..o 30,173,100 | wcvvrrrees 30,000,000 | ........... 29,959,825 | ....covvrrmerirerernenns | eerenenenn 12,125 [ | | s 1.500 |...... 1543 [MS......| wooeee. 138,750 | ........ 450,000 | 03/04/2020. | 03/10/2025.
92047W AG 6 | VALVOLINE INC ..24,648,094 |.....96.830 ..23,719,477 .24,496,000 | ........... 23,719,477 | .ccvvnnes (911,869) | .vvereee(16,749) | v [ e [ v 3.625 |..... 3.535 | J....... ..409,457 | ....... 471,123 | 03/12/2021. | 06/15/2031.
92564R  AB 1 |VICI PROPERTIES / NOTE ...106.423 | .. ..9,136,415 | ... ...8,585,000 9,101,872 6,041 | ..oiiiiii(99,932) | oo | e | e 4.625 ... 3.208 | JD....... v 33,088 | e 397,056 | 01/21/2021. | 12/01/2029.
92564R  AD 7 |VICI PROPERTIES / NOTE.......ccouurmirrmrimeeneninernerserissesenssssisssnssensnnnens | avnees | oo | vveernennn | 3B FE i | v 23,162,336 |...103.285 | ............. 23,512,830 | ..coooneen. 22,765,000 23,067,301 9,851 | covveerre(92,386) | oo [ e [ e 3.750 |...... 3.285 |FA...cco.| ovvenae 322,504 | ........ 727,200 |03/16/2021. | 02/15/2027.
92564R  AE 5 |VICI PROPERTIES / NOTE ..17,336,654 |...105.750 ..17,607,375 16,650,000 LAT246/424 | i | eenend(85,985) | e [ [ 4125 | ... 3.467 |FA......| .......250,463 | ....... 686,813 | 01/21/2021. | 08/15/2030.
928881 AA 9 | VONTIER CORP. ...24,991,500 |.....98.410 | .. ..24,602,500 | ... 25,000,000 | .........24,992,634 | .....coooimerimmrrnens | o 1134 [ [ | e 1.800 |...... 1.807 |AO..... | «..... 112,500 | ........ 251,250 | 03/03/2021. | 04/01/2026.
928881 AC 5 |VONTIER CORP.......cooostiimrinrinrerneiseinerississensensseessssssssssnssssesssssssssssenss | soevens | oo | sevennenenn2 | 2.0 FEuvviians | v 19,940,600 |.....96.610 | ............ 19,322,000 | ...ccveeeee 20,000,000 | ........... 19,946,701 | oo | eerneereneennB, 101 | i | e [ s 2400 |...... 2.446 |AO...... | ........120,000 | ........ 268,000 | 03/03/2021. | 04/01/2028.
929160 AS 8 | VULCAN MATERIALS CO...... 8,451,375 | ...108.459 ....8,459,802 ...7,800,000 8,056,760 |......... (80,075) | ..vveveerrrirrirnes [ [ v 4.500 |...... 3.338 |AO...... | 087,750 | ... 351,000 | 09/19/2016. | 04/01/2025.
983133  AA 7 |WYNN RESORTS FINANCE LLC. 5,081,250 |...101.500 ....5,075,000 ...5,000,000 (3,546) (V207 ) RTINS IR DO 5125 |..... 4872 |AO...... | .........64,083 | ....... 128,125 | 09/17/2021. | 10/01/2029.
BL2700 58 3 |SUMMIT MATERIALS LLC B TERM LOAN ...10,030,753 | ...100.000 ..10,039,338 10,039,338 1153 | s [ [0 2,104 | 2.140 ...56,338 | 11/29/2021. | 11/21/2024.
BL3646 39 7 |INDIGO MERGER SUB INC B TERM LOAN. 19,881,251 |...100.000 ..19,895,739 .19,895,739 BATE | oo [ v [ 000 3.000 [ e 3.019 .190,269 | 07/14/2021. | 07/01/2028.
BL3650 57 1 |HARBOR FREIGHT TOOLS B TERM LOAN . ...22,900,734 |.....99.875 ..22,895,967 | ...... 22,924,623 (6,718) 1,951 [ [ e [ 0.3.250 | o 3.290 [MON... | w4139 | e 234,229 | 11/30/2021. | 10/19/2027.
BL3683 98 6 | STANDARD INDUSTRIES INC B TERM LOAN.......cocormrimriririiricriinniiens | s 2.CFE..... ...21,780,000 |...100.125 ..22,027,500 22,000,000 . 9,867 | ovvervrrerirrriinns [ v [ 3451 | 3.639 [MON... | ... 4,218 | ...coo. 267,859 | 08/06/2021. | 08/06/2028.
36168Q AM 6 | GFL ENVIRONMENTAL INC. . .....98.500 ..14,775,000 .15,000,000 .(190,688) 3,189 | oo [ [ 000 3.500 [ e 3.538 .364,583 | 06/15/2021. | 09/01/2028.
36168Q AN 4 | GFL ENVIRONMENTAL INC.....coovvviiieiiieinieiesissieesnssisssssisessssssesenss | oevses Al. ...100.875 ....7,061,250 ...7,000,000 (5,932) | cvvvvvvererrnvinnens [evvernrieinnseienins | 750 | i 4.554 |JD..coo. | e 14778 | . 172,715 | 06/15/2021. | 06/15/2029.
68245X AH 2 (1011778 BC/NEW RED FIN ...101.276 ..20,255,200 .20,000,000 (7,379) | oo | cevrereneenerirseine | 0003875 | 3.790 |MS.....| ........228,194 | ........ 387,500 | 06/15/2021. | 01/15/2028.
68245X AK 5 1011778 BC/NEW RED FIN. . ...103.750 7,262,500 7,000,000 750 ... 5.750 402,500 | 04/02/2020. | 04/15/2025.
00774M AP 0 | AERCAP IRELAND CAP/GLOBA.........cccovirmerirerireerieissieriesseseseesssisnes | eeens D|. ...104.892 ..20,978,400 .20,000,000 38,899 | ..o | e | e 4.500 |...... 4718 |MS......| .......265,000 | ........ 900,000 | 06/23/2020. | 09/15/2023.
00774M  AS 4 | AERCAP IRELAND CAP/GLOBA.........cooomiverierireereriseisessesiesssessssines | reeens .....98.081 .14,712,150 15,000,000 30,970 [ oo | e | e 1.750 |...... 1.985 [ | 110,104 | e 143,646 | 01/06/2021. | 01/30/2026.
067316 AE 9 |BACARDI LTD....oiuiiiiieiiiieirenisisisessssssssssesssssssesessssssssessssssssssssssssnsns | cessns ..108.367 | .. 4737912 | . 13,600,000 4,864 | .o e [ 4.450 |...... 4493 |MN......| oo 77,331 | L 605,200 | 04/24/2018. | 05/15/2025.
111013 AK 4 [ SKY PLC ..ottt ssssssessssssses | sviens 2102210 | e 8,176,800 | ...vvvvvvees 8,000,000 X <7072 NSRRI DORRRIN I 3125 |..... 3.842 |[MN......| ..cc......24,306 | ........ 250,000 | 11/28/2018. | 11/26/2022.
111013 AL 2 | SKY PLC ... | ciiees ...106.480 ..25,373,119 .23,829,000 24,662,193 | e | s (297,810) | ..cvvvevvrririeiiens [ e [ 3.750 |...... 2399 [MS......| ........260,630 | ........ 893,588 | 02/12/2020. | 09/16/2024.
17186H  AC 6 | CIMPRESS NV.....ooiiiiiriiiiireisiiesiesieeessesssssesiessessssessssssssssesssenes | sevien ...103.875 | .. ..6,544125 | ... ...6,300,000 | ... 6,300,000 | .ooouverererrererinnns [ e [ | e | s 7.000 |...... 7.000 {JD.......| veerr.er 19,600 | ... 441,000 | 06/01/2018. | 06/15/2026.
23291K  AF 2 |DH EUROPE FINANCE Il.....ccoirierinrineirncerseineersseinnesnenssnesessssssssssnenes | seevene | D [ evveeineees [ 2AFEiiiiiis | v 74,995,500 |...101.282 | ............ 75,961,500 | ..ovvvnees 75,000,000 | ........... 74,997,980 |........ 1433 [ s | e | e 2.050 |...... 2.052 |MN......| ........196,458 | ..... 1,537,500 |10/29/2019. | 11/15/2022.
47216F  AA 5 [JAZZ SECURITIES DAC........corirriiereieeerinsisesinsssesssssssssssssesssssssssessssses | seseses .8,125,000 |...103.544 ....8,283,520 ...8,000,000 .8,086,417 (38,583) [ ..veernrvrerririees | vrvreererieinnrnsiens [ e 4375 |...... 3.598 04/22/2021. | 01/15/2029.
50220P  AA 1 [LSEGA FINANCING PLC......cccmtrererimrrierierirseessenisesisessessssesssssssssssssenes | seeeen .9,988,100 |.....98.555 | .. ...9,855,500 | ... .10,000,000 | .... 19,990,983 2,883 | o [ [ 0.650 |...... 0.690 2,500 | 03/25/2021. | 04/06/2024.
50220P  AB 9 |LSEGA FINANCING PLC.......cccoosrrvemmrrimnrrimnrrirnnnisenniinsssissnsissssssssssneens | wveveee | D | cverieren2 | TG FEuiivies | s 34,964,650 |.....98.011 | ........... 34,303,850 | ..ccoouees 35,000,000 | ........... 34,969,493 | ........ 4843 | oo e [ 1.375 |...... 1.3% [AO..... | ......113,628 | ........ 240,625 | 03/25/2021. | 04/06/2026.
50220P  AC 7 |LSEGA FINANCING PLC......cccostvurrrimiririerirrirniissienesiessesesssssssssasessenes | seveen ...19,981,800 |.....98.706 ..19,741,200 20,000,000 1,546 [ oo | e | e 2.000 |...... 2.014 |AO...... | .........04,444 | ... 200,000 |03/25/2021. | 04/06/2028.
62947Q AZ 1 |NXP BVINXP FUNDING LLC....coooiiviiririreirnrineiseiiesieeesseeissisensesisneens | eeens ..24,992,750 |...107.421 | .. ..26,855,250 | ... 25,000,000 1,722 | i | e | e 4.875 |..... 4883 |MS......| .......406,250 | ..... 1,218,750 |12/03/2018. | 03/01/2024.
714264  AH 1 | PERNOD-RICARD SA........cccoovimimmmrniinerrnrineninenisnisessnssnensenssnesnssenns | cvevene | D vevvvnines | ZAFEviiiins | v 12,304,062 |...101.952 | ............ 12,122,093 | ...ccvvvenee 11,890,000 | ..oe0eer 11,932,740 | oo | e (TTAT8) | v [ [ v 4.250 |...... 3.568 |JJ....... | .......233,011 | .. 505,325 | 03/21/2018. | 07/15/2022.
78081B  AH 6 |ROYALTY PHARMA PLC.......cooiiiieririnerieriesisseessssssssessesssesssssssnnes | seeie ...25,187,461 |.....97.890 ..24,966,845 25,505,000 | ...eoerrn25,247,610 | oo [ e 45,8687 [ .o [ e [ 1.200 |...... 1483 [MS......| ... 101,170 | ........ 240,000 | 11/30/2021. | 09/02/2025.
82620K AZ 6 | SIEMENS FINANCIERINGSMAT.......covimiiiiiieinensieissinesessssiessessssesens | ceeees ...29,969,400 |.....98.368 ..29,510,400 30,000,000 4875 | oo | v | e 1.200 |...... 1221 |MS......| ......110,000 | ........ 180,000 | 03/02/2021. | 03/11/2026.
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86803U AD 3 | SUNTORY HOLDINGS LTD ...101.911 ..15,286,650 15,000,000 4,830 2.250 2.285 |AO...... 70,313 10/09/2019. | 10/16/2024.
874060 AT 3 | TAKEDA PHARMACEUTICAL. ...105.809 | .. ..15,871,350 15,000,000 1,203 [ o | e | e 4.400 |...... 4.409 [MN...... 64,167 11/19/2018. | 11/26/2023.
902613 AB 4 |UBSGROUP AG........cccoeuuumuea. ...99.681 | i 9,968,100 10,000,000 | .....0.ee0.10,000,000 [ .oocvvvverecermiiriinns | ererenirenirseesineins | eerreeieessneninee | erverieeenessssinens [ e 1.008 |...... 1.008 [Jdooovvee | coreenne 42,280 07/27/2020. | 07/30/2024.
902613 AC 2 |UBS GROUP AG.......cccoorvrurnnen. ...97.743 ...9,774,300 10,000,000 | .....0.e0. 10,000,000 [ ..ocvooeverucermreaiins | errrererenereesnnies | eereersneeseninee | eevereeessensnnenens | e 1.364 |..... 1.364 |JJ....... 57,212 07/27/2020. | 01/30/2027.
BL3556 13 3 | JAZZ FINANCING LUX SARL B TERM LOAN......cccvvvimrirrirerieircrinrinnes . ...100.375 | .. ..40,087,266 39,937,500 21,593 [ o | e | e 4.000 |...... 4.119 |MON.. ..8,875 12/01/2021. | 05/31/2028.
BL3556 71 1 | AMWINS GROUP INC B TERM LOAN [0 I 99125 | 24,756,359 24,974,889 | .........24,681,444 | ... | i 12,385 | .o [ | e 3.000 |...... 3.227 07/30/2021. | 02/19/2028.
BL3573 84 9 |ICON LUXEMBOURG SARL B TERM LOAN D|. ...100.000 ..72,596,383 72,596,383 [CHTOK) 1 U IR BN 2.750 |...... 2.767 07/14/2021.| 07/01/2028.
BL3760 10 7 |AERCAP B TERM LOAN D|. ...99.875 | .. ..24,968,750 25,000,000 1,055 | i | | e 2140 |...... 2.188 11/02/2021. | 11/02/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX | 2,036,657,954 1,988,547,472 | .....2,005,624,328 | ........ (2 621,999) (4,518,638) XXX XXX XXX 15,646,946 XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
04542B LY 6 |ABFC 2005-WFT MT...ooiiiiiiiiiieniciisssisesiesiesesssissseessessesesseies ..100.002 | ...ooeveeern. 557,002 | i 557,081 | .oovvverirns 558,109 | ......... (757) | cvvrvrenrrveriienns e [ 000,642 |l 0.000 | MON... 04/26/2018. | 11/25/2034.
05949C FY 7 |BOAMS 2005-H 2A3........c.covcvnnvcne 98572 | 89,241 | 49,954 | ..oovvvrins 50,096 |......... 190 | covvererierinens [ v [ 00002709 [ 2.797 |MON... 10/01/2007. | 09/25/2035.
05949C HS 8 |BOAMS 2005 2A3.. ...101.926 ....39,384 35,887 (658) [ cvvvorverrrirernes [ | 0002730 [, 5414 |MON... | .. 09/08/2005. | 03/25/2054.
12650E  AS 6 | CSMC 2015-BR BAT......cooieirimirerinirieeienieeseeissssess s niens ....99.985 471,983 | ... ....470,898 158 | v [ v [0 3313 [ 3.470 |MON... 06/11/2015. | 02/27/2036.
17323L AP 2 | CMLTI2015-3 BAT .ottt ...99.688 | ..............1,810,283 | ...cccoonece. 1,815,949 | ..o 1,806,837 |......... 8,738 | oo | e | 0000232 | 1.908 | MON... 02/25/2015. | 06/25/2036.
20754A  AA 1 |CAS 2021-R03 1M1.... ...100.012 ..75,009,000 ...... 0.902 | MON... 12/14/2021. | 12/25/2041.
20754R  AA 4 |CAS2021-R01 1M1.... . ...100.000 71,586,207 | ......c.....71,586,207 | ..oeveer. 71,801,725 | oo | s 15,518 [ .oeveeveiverens [ cerverisninseriennnns [ 20.0.800 | e 1.036 | MON... 10/19/2021. | 10/25/2041.
22540V G6 3 |CSFB2002-9 1AT.....covviriennes ...106.285 179 ...10.241 |MON... | .. 03/01/2010. | 03/25/2040.
30711X KZ 6 |CAS2017-C03 1ED2 ...100.150 ..64,746,694 64,649,719 (1,934) | oo | e | 0001292 | i 1.031 |MON... 12/08/2021. | 10/25/2029.
35563K AH 3 |STACR 2019-DNA1 M2 ...101.193 ..17,945,447 17,733,881 (25,798) [ ..eveveevveineinns [ e [ 02,753 |, 1.899 |MON... 11/09/2021. | 01/25/2049.
35564K DB 2 |STACR 2021-DNA2 M2 ...101.827 ..35,639,450 35,000,000 L110,396 [ [ [ 200 2.350 | e 2.616 | MON... 03/03/2021. | 08/25/2033.
35565H AH 8 | STACR 2020-DNA1 M2 ...100.191 ..12,601,921 12,577,897 (12,087) | oo | e | 200 1.803 | i 1.488 | MON... 04/19/2021. | 01/25/2050.
362341  YF 0 | GSAMP FFML 2005-FF11 M1 ....99.964 804,318 54,519 | o | | 20747 | i 4.587 |MON... | .. 03/28/2008. | 07/25/2036.
46590Y  AA 2 [JPMMT 2017-5 Ao ...102.278 14,871,038 | v 14,916,145 | oo | v (51,864) [ ..overeeererinernes [ e [ 003,063 | ..o 2.500 | MON... 06/25/2019. | 10/26/2048.
466247 QC 0 |JPMMT 2005-A3 4A1.. ...101.707 ...73,084 (521) | cevvveereirerienes [ evrineineiienieeens [ 0000 2.582 [ 1.433 |MON... 10/24/2006. | 02/25/2040.
46643U  DJ 5 | JPMMT 2015-T AMT oot ...101.435 2,206,383 .2,184472 27144 | s | e | 2116 | 2.880 | MON... 03/31/2016. | 12/25/2044.
46650A  AD 5 |JPMMT 2018-TFRB A2.......oovuuierrireeienieineisessessssesssesesssesssssssssesssenes ....99.835 ..33,402,929 33,458,135 33,151,740 | e | e 503,138 | ..vvvvererrenenins | ververirneeneninninns | 0000852 | oo 2.195 | MON... 04/02/2020. | 04/25/2046.
46651F AD 3 |JPMMT 2019-HYB1 A2.............. ..100.706 | .. 12,294,924 | ... 12,208,730 | ...........12,333,556 (168,921) | vvvevvvvvererivens [ everveiveirernniniens | 003,658 | e 1.966 | MON... 08/13/2019. | 10/25/2049.
576433  UF 1 |MARM 2004-13 3AT....cccovvmmrrmeriririrennns L0121 | e 113,041 | oo 111,788 | oo 111,534 | ......... 592 | o | e | 02732 | s 3.615 | MON... 03/01/2010. | 02/21/2054.
61744C  UT 1 | MSAC 2005-HE5 M2 ....99.945 ....1,165,748 ...1,166,390 1,171,849 (3,593) | cooovvrririiieni | e | 0747 | i 0.000 | MON... 04/30/2018. | 09/25/2035.
61763Y AJ 3 |[MSRM2014-1A B2 102917 | . ...2,336,350 | ... ..2,270,131 | ... 2,279,022 (8,190) | cvvvvvercerreririenns | ververerreeerineine | 00002329 | e 2.495 | MON... 03/28/2018. | 06/25/2044.
65535V BZ 0 [NAA2003-A3 Af...... 2103322 | 273,248 | oo 264,462 | ...coovvvenee 267,843 | ......... 1,409 [ oo [ e [ 05500 | oo 4.976 |MON... 11/01/2006. | 08/25/2033.
929227 4D 5 [WAMU 2003-AR6E ATttt ensesnes ....99.210 93,651 94,397 100,903 164 | | |20 2561 | 1.932 | MON... 03/22/2012. | 06/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX 348,468,758 ...347,015,872 347,296,094 | ..o 0 | 447,822 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05524U AA 7 |BAMLL 2012-PARK A ...101.585 .49,614,114 48,840,000 | ........... 48,826,677 (24,645) | ...cvoorveenrins | e | s 2.959 |...... 2.926 | MON... 07/29/2019. | 12/10/2030.
055380 AE 3 |BBUBS 2012-SHOW C... ...102.620 | .. ..24,526,180 23,900,000 | .. 23,968,305 (P27 4 RN IR IO 4.026 |...... 3.998 | MON... 12/01/2016. | 11/05/2036.
055522  AC 0 | BLOX 2021-BLOX B......cvvuurirrermrimriniieriinssiesiesisssssesssssssessenesssessniens 99761 | v 22,481,141 22,535,000 | ........... 22,536,449 | ......... 1449 | e | | e 1.210 |..... 1.208 | MON... 08/18/2021. | 09/15/2026.
056054  AH 2 | BXTRUST 2019-XL E...cevooniieieiiieiieeeeeieeiseesessssssessessssessnissnnns 199807 | v 88,331,191 88,502,000 | ........... 88,487,523 |......... K0R0KC] N RN IV I 1.910 |..... 1.912 | MON... 04/20/2021. | 10/15/2036.
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056083  AA 6 |BXP 2017-GM A ..o sesessssssssens | cessns 1A. ...43,494,781 |...106.520 ..42,086,052 39,510,000 | ..o0ered2,733,161 [ oo [ e (566,025) | .vvoveurerernriens [ e | oo 3.379 |..... 1.792 [MON... | .....111,254 | ... 1,335,043 | 11/09/2020. | 06/13/2039.
056083 AG 3 |BXP 2017-GM B......ovveereeciieeicicissiesses s | eneies 1A. ...44,755,938 |...105.466 | .. .44,074241 | ... 41,790,000 | ...........44,270,350 | ..oovvocrierirecirienes | v (408,259) | ....oovererrines [ e [ 3425 |...... 2.289 |MON... | ........119,269 | ..... 1,374,391 | 10/14/2021. | 06/13/2039.
056083  AJ 7 |BXP 2017-GM Cu..cccoevvvirvirricreisereiseressseissssisssseissnsissnessssesnsnsnnnens. | envvns | oo [ eveveeeendh | TA i | s 39,587,734 |...103.660 | ............ 37,462,724 | ............ 36,140,000 | ...........39,092,561 | ....oovvvvenrrrrmrrins | s (495,174) | ..o | e [ e 3425 | ... 1.880 [MON...| ......103,144 | ..... 1,114,772 | 06/18/2021. | 06/13/2039.
05609R  AG 9 |BXTRUST 2021-BXMF B.......cosvrvirrrrirrrirneinseessssssssssssssssssssssssssssneness | coeeees ...33,658,099 |.....99.023 ..33,667,820 34,000,000 26,808 | ..o | e | e 1.132 |...... 1.677 [MON... | ........18,178 | ......... 39,564 | 10/28/2021. | 10/15/2026.
12598E  AA 0 | COMM 2020-SBX A......ovvmmrrmrimeemmeriassssessesssssesesssssssessessesssssssssssssssanss | oeeens ...97,634,160 |.....99.229 | .. ..94,500,738 | ... 95,235,000 | ..o 97,161,473 | oo [ v (AT1,412) | oo [ e [ 1.670 |...... 1.147 [MON... ]| ........132,535 | ..... 1,368,871 |12/01/2021. | 01/10/2038.
12598E  AK 8 | COMM 2020-SBXE.......ovvvrrrririersrinrirerrneissirsniserssnssseenssssssessssssssnsssssenes | oveniee | oo | vervneerend | 2ZA FEviiiiins | vovviieiins 5,209,288 |.....96.085 | .............. 5,023,324 | .............. 5,228,000 3,085 2.321 |.... 2431 [MON... | ........ 10,112 | ... 123,031 | 12/17/2020. | 01/10/2038.
12625C  AC 7 | COMM 2013-WWP A2.......cooiemirinirierieriseesesssssssessesssessssessssessensssssenes | seeeen ...64,281,028 |...102.502 ..63,720,368 62,165,000 | ...........63,194,468 | ......ccccrrurmmrrmrns | corrrnes (896,370 | ..cvvvverneerreriree [ errererneernenisninens [ v 3424 | ... 1.948 [MON... | .......177,398 | ... 2,124,498 | 01/27/2021. | 03/10/2031.
12654Y  AA 7 |CPTS 2019-CPT A ..ottt | eeens ..39,057,374 |...104.201 | .. .42,211,825 | ... 40,510,000 139,261,681 | ..o | e 111,999 | oo [ e [ e 2.865 |...... 3.274 |MON... | .........96,718 | ..... 1,160,612 |05/18/2020. | 11/13/2039.
12654Y  AE 9 |CPTS 2019-CPT Bu...oovverueeriririerierircesseissrissnsenssensessssssensessesessensns | ovevene | oo | sevveeeneedh | TA o | v 11,085,070 {...103.373 | ....cc...uc. 10,899,649 | ............ 10,544,000 | ........... 11,062,288 |......... (V2 £ ) SRR TRRRTROTR PO 2.997 |...... 2.354 |MON... | .........26,332 | ........ 117,224 | 10/27/2021. | 11/13/2039.
12654Y  AG 4 |CPTS 2019-CPT Ci.oovrrrereiieiieeieeisesse s ssssssssssesssss s ssssssnes | eeens .9,220,781 |...102.036 ...9,183,240 ...9,000,000 19,202,304 | .o | e (18477) | ecvereerneerveirnes [ e [ e 2997 |..... 2.725 | MON... .206,030 |03/22/2021. | 11/13/2039.
12655H  AG 0 [ COMM 2019-WCM B.....cooourirrirririinirierienisreseisssisesiseneesessesssssssssiens | sevee 5,413,917 |....99.778 | .. ....5,404,396 (183) | covvrverrrrerienns | v | s 1.210 |..... 1.584 | MON... vereer.86,113 | 06/22/2020. | 10/15/2036.
201736 AE 5 |CMLBC 2001-CMLB X 10.......comermrrrnerrerieeireerseinsrnsensensneesenssssessessnnens | evevens | oo | sevvesenencdh [ 4.0 FEuiiiiis | e 494,203 | ..... 1457 | s 145,240 | .o | e 140,073 | i (20,110) | +.vevnererrrinner [ e [ e 0.764 |...11.041 |MON... | ...c.....7,997 | oooece. 86,045 | 12/27/2007. | 06/01/2031.
23305J  AA 0 |DBUBS 2017-BRBK A.......ccovuumrriimriirriissiinsiisssssssessesessessssssssssssinns | aeveens ...24,205,618 |...103.950 ..25,166,295 24,210,000 (B,719) | oo | e | s 3452 |...... 3.447 |MON...| .........69,644 | ........ 835,729 | 06/05/2020. | 10/10/2034.
23305J AL 6 |DBUBS 2017-BRBK E........ooooomrrerrrereeereeesnenesssessssesssssessssesssssssssssssnas | aeeeens ...15,917,026 |.....99.880 | .. ..15,531,340 | ... 15,550,000 | ........... 15,848,174 | .oooovvvirirircines | e (64,298) 3.530 2.851 [MON...| ........45743 | ....... 354,859 | 10/18/2021. | 10/10/2034.
29429M AL 7 |CGCMT 2019-SMRT E....cocovrvurvrrrrenineirerissisensenssseessenssssssensessssssennes | vneens | oo | eeevveenensdh | TA s | e 6,120,850 |...102.686 | .............. 6,010,212 | coovvvrnnens 5,853,000 | ..oe0reere8,083,875 | oo | e (36,975) | .vvveereervrines [ e [ e 4.745 | ... 2.767 |MON... | .........23,143 | ......... 76,855 | 10/18/2021. | 01/10/2036.
36192H  AA 2 | GSMS 2012-ALOH Aot ssessesesssssssienes | aveens .101,305,005 |.....99.962 ..97,828,311 97,865,500 | ...........98,237,797 | ..oooovvrvmrrverrerns | e (1,650,960) 3.551 |...... 1.846 [MON... ]| ........289,600 | ..... 3,475,204 | 03/04/2020. | 04/10/2034.
36192H AJ 3 |GSMS 2012-ALOH C IO I ..27,103,184 |.....99.959 ..25,989,340 26,000,000 (168,245) | ...oovvereercrinee [ e [ 4129 |..... 3.553 |MON... | .........89,471 | ..... 1,088,569 | 04/14/2020. | 04/10/2034.
44421G  AE 3 [HY 2019-30HY B....ooouirieiiiceiisiensieies s ...14,858,594 | ...105.684 ..14,531,550 13,750,000 (101,041) | oo v | 20023.380 | oo 2.317 [MON... | .........38,729 | ........ 348,563 | 03/03/2021. | 07/10/2039.
44421M  AG 5 [HY 2019-55HY C 14,704,375 |...101.296 ..14,181,440 .14,000,000 (70,928) | oo | e | 200 2943 | 2.376 | MON... 417,714 | 10/14/2020. | 12/10/2041.
46646G AE 7 | JPMCC 2016-NINE B. ...102.141 41,275,178 40,410,000 (277,160) | covvvevvereeiens [ e [ 000 2.854 | 2.027 |MON...| ........96,112 | ..... 1,034,556 | 11/22/2021. | 10/06/2038.
46652B  BG 3 | JPMCC 2020-NNN CFX....coouriuirieriinriierirniseiiesiesssiessesessssssssessssessenens | sveeees ...100.076 ....5,769,381 ...5,765,000 (27,789) [ ..o [ e [ 0. 3.267 | oo, 2.396 |[MON...| ..........10,986 | ........ 109,856 | 05/26/2021.| 01/16/2037.
53218C AJ 9 |LIFE2021-BMRE... ....99.022 ..53,358,995 .53,886,000 (1,578) | oo | eerrereneensninneins | 000 1.860 | e 1.858 | MON... 717,486 | 03/22/2021. | 03/15/2036.
563136 AL 4 | OMW 2020-TMW E.....oovvvrniriieisiiesisesseiseisessssssesssssssssssesssssssenss | eeens ....94.388 ..16,376,318 17,350,000 96,495 | ..oovvveerriiennes [ | 0000 2.335 [, 3.115 |[MON... | ..........33,760 | ........ 361,776 | 05/20/2021. | 09/10/2039.
61763X BF 2 |MSBAM 2014-C18 300A. ...101.487 ....2,283,458 ...2,250,000 9,461 | ovvecverrceens [ s [ e 3,749 | 4.307 |MON... .......85,524 | 03/25/2020. | 08/15/2031.
61763X BH 8 |MSBAM 2014-C18 300B. ...100.324 4,981,087 4,965,000 1(56,349) | oo [ e [ 2023996 | 2.723 |MON... .168,690 |03/11/2021. | 08/15/2031.
74824D AA 8 |QCMT 2013-QCAA.......... ...103.031 ..38,750,855 .37,610,870 verereen(436,844) | s [ [ 203275 | 2.058 |MON... | ........102,646 | ..... 1,245,402 |02/20/2020. | 01/11/2037.
78449R AL 9 [SLG 2021-OVAE ...t esssssssssssssssssssenes | svenees .....95.053 ..98,100,399 ...103,206,000 | ...........99,985,086 | .......cccrvrerrrreree | corrrrenne 142,351 | oo [ v [ 002,851 [ 3.239 |MON... | ........245,167 | ..... 1,460,204 | 10/04/2021. | 07/15/2041.
85237A  AA 1 [SREIT 2021-PALM A ..o sssssssessssissnes | avseees ...99.228 | .. 46,478,395 | ... 46,840,000 22,029 | .o | e | 200680 | . 0.921 [MON... | .........15,041 | ......... 48,662 | 10/08/2021. | 10/15/2034.
92858T  AC 0 [VLS 2020-LAB B......c.covverierrrirericirenenerississesesnsssssensessssesssssssssnensnensns | aevvnee | oo | evvneeinedt | LD FEuviiii | v 14,419,026 |....98.811 | ..cccveneee 13,833,540 | .ooovrvnnee 14,000,000 | ..o 14,374,222 | oo | e (39,298) [ ..vvvvueernrireries [ e [ 202453 |, 2.121 |MON...| .........28,618 | ........ 343,420 | 10/21/2020. | 10/10/2042.
92858T  AG 1 |VLS 2020-LABD......ooveuienrinninsiiississsnsssssssnssssnssssesssnsssssssssssnssssssesssssssnes | annens | oo | evvvneensndh | 2B FEiiiiiins | eoviisniinnns 3,840,845 |....94.760 | ...t 3,790,400 | cooovrrnns 4,000,000 8,113 | i [ | 20002603 [ 3.142 [MON...| ..ccc.....8,675 | oo 61,595 | 10/07/2021. | 10/10/2042.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities e | e 1,112,405,019 XXX | 1,097,568,737 1,090,826,791 | ......1,103,595,553 | ......ccocesvrinnnc0 | i (5,143,950) 0 0 XXX XXX 25,500,827 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C  AD 3 | ACCSS 2001 2A7.......iiriirinrieinnrsiersssessesssssssesssssssssssssssssessessssses | connens ....835,500 |.....99.854 850,382 3713 | v | e 0.540 |...... 1.014 | FMAN. 03/24/2017. | 05/25/2029.
00432C AR 2 [ACCSS 2002-A A2.......oovomvireereemsrineriesssesesseesssssssssssesssesssssssssssssssssssenes | svneees . . ...996,875 |.....97.999 ..1,250,000 | covveernnnn 1,249,008 | oo | e 10,788 [ ..o [ e | e 1.632 |...... 0.871 | MJSD. 02/17/2010. | 09/25/2037.
03063F  AB 0 [AMCAR 2021-1 A2.......oiiiiriiriiiieiinniieeissississiissssessssisssssssissssesssenes | convee | oo | sevvenivond A4 1AFE oo | v 8,055,829 |.....99.971 | ..ccooovirnns 8,053,616 | .cooovuvene 8,055,952 B2 | oo | e | e 0.280 |...... 0.283 | MON... 03/02/2021. | 06/18/2024.
04033B  AB 4 [ARIFL2018-B A2.......cvvoreieieeriesiieiiesissississssssses s ssssssssnsses | avsies ...886,811 |...100.140 886,834 3 3.220 |...... 3.243 |MON... 09/18/2018. | 08/16/2027.
05682Q AQ 9 |BCC 2017-TA ATR ..ottt ssssssens | seeens . 20,000,000 |.....99.975 | .. ..19,995,000 | ... .20,000,000 7,886 | oo [ e [ 1.102 |..... 1.172 |JAJO.. 05/06/2021. | 07/20/2030.
07133P  AJ 8 |BATLN 2021-17A A2....ovvirviriiriinninerieririsseissiesesiensssesssssssssensessnne | convee | oo | avesereeond 4[1AFE s | v 14,000,000 |.....99.975 | .....c.cce. 13,996,500 | ............ 14,000,000 5,645 | oo [ [ 1.572 |...... 1.648 |JAJO.. 02/01/2021. | 03/09/2034.
08179H  AG 5 |BSP 2017-12A AZR......coiiirieiieieceiseiseiie st | svieens ...20,000,000 | .....99.950 ..19,990,000 20,000,000 3,600 | oo [ e [ 1.624 |.... 1.711 | JAJO.. .70,363 10/04/2021. | 10/15/2030.
08180E  BJ 2 |BSP 2013-IIA ATR2.....coiiiiiriieiieeiiseise st siesisssissssssssessssnssssinns | aesien ..22,795,463 |.....99.962 ..22,786,801 22,795,463 1,545 | s | e | o 1.132 |...... 1.209 |JAJO.. 52,303 .135,811 | 04/20/2021. | 07/20/2029.
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08181V AQ 8 [BSP 2018-16A A2R.......ocvvirirmrieirerinieinsisssisiesssssessesssiessessssessnsssnsss | avseses ...12,500,000 |.....99.975 .12,496,875 12,500,000 (1,054) | oo [ v [ s 1522 |...... 1.615 |JAJO.. .39,642 05/24/2021. | 01/17/2032.
09629E AL 5 |BLUEM 2017-2A A1AR [T . <eerner30,000,000 |...100.000 | .. ..30,000,000 | ... 30,000,000 vt | e | s | e | 0.000 |...... 1211 [JAJO.. |.. 12/10/2021. | 10/20/2030.
125510 AL 0 [CIFC 2017-4A ATR ..ottt sssnienes | aevia | | TAFE i | s 30,000,000 |...100.048 | ............ 30,014,400 | .covvvnees 30,000,000 | ..........30,013,203 | ..ovvoviemrrncirenins | e 13,203 [ .o | e | e 1.075 |..... 1.149 [JAJO.. | ...cco.e. 60,931 05/27/2021. | 10/24/2030.
125510 AN 6 [ CIFC 2017-4A AZR.....oovirrirciirisirieriesiesessessssss s sesssisssssenienes | aevies - ...10,000,000 |.....99.950 ....9,995,000 10,000,000 4,599 | oo | e | s 1.675 |...... 1.755 | JAJO.. .31,644 05/27/2021. | 10/24/2030.
12562R  AA 3 [CIFC 2020-4A Aottt ssssnsenes | sesia - rernern:25,000,000 |...100.434 | .. ..25,108,500 | ... 25,000,000 (RSSO ISR 10,667 [ .oocvveveerrierins | eerreeneriieeineenes | e 1444 | ... 1.525 |JAJO.. .78,203 12/11/2020. | 01/15/2034.
23345F  AB 8 | DLLMT 2021-TA AZ....oimiiiiiinicitirnieeseiene et sssisssenas | eveens e A LAFE | 43,995,670 |....99.786 | ............ 43,905,840 | ............ 44,000,000 | ...........43,996,247 |......... 576 [ oo e | e 0.600 |...... 0.609 | MON... 10/27/2021. | 03/20/2024.
24702V AA 0 [DEFT 2021-2 Aot ssesssesssssssssessesssnssns | sevsen .....99.975 ....4,638,966 2 B,840,126 | v d,840,126 | s | e | s | s | e 0.182 |...... 0.182 | MON... .2,138 | 09/14/2021. | 09/22/2022.
24703Q AB 8 |DEFT 2021-1 A2 | e . ...99.921 | .. ..69,548,089 | ... 169,603,076 | ........... s (9,454) | cooovvvirriecis | e | 0.330 |...... 0.280 | MON... v 16,563 | 09/16/2021. | 05/22/2026.
24704B  AG 9 [DEFT 2019-1 Buouvvooreiceieiiieriesiesieeisisessessssssesssessssssssssssssenssenens. | sevien | e | TAFE i | s 28,331,438 |...100.133 | ............. 27,846,987 | ............ 27,810,000 | ........... 27878177 | oo | v (453,260) | ....ooevvrcerreriiee [ e [ 2.940 |...... 0.829 [MON... | ..........20,440 | ........ 613,211 | 03/18/2021. | 03/22/2024.
25755T  AH 3 [DPABS 2017-TA A23.......oooeoceeeeeeeeeveesiee s seessesssessses s sasssiens | arvins ...24,062,500 |...104.646 ..25,180,444 24,062,500 | ......0.r.24,062,500 | ..ooreorirriieriieins [ [ | e | s 4.118 |...... 4.139 |JAJO.. ..181,664 | ....... 990,894 | 06/12/2017. | 07/25/2047.
262431 AH 2 |DRSLF 2017-50A A1R RO . wreeer30,000,000 |...100.095 | .. ..30,028,500 | ... 30,000,000 | ..........30,012,790 | ..covvevrrmrrrerirerns | v 12,790 [ .o [ e | e 1124 | ... 1.200 [JAJO.. | ........73,044 | ........ 163,883 | 04/08/2021. | 07/15/2030.
26244Q AN 3 | DRSLF 2017-49A AR.....couvomiirriniriesiesieeessssssssssessesssssssssesssssssssesssesens | oeeens | e | TAFE i | s 30,000,000 |.....99.931 | ..ccooonee. 29,979,300 | ............ 30,000,000 | ......e..e.30,011,097 | oo [ e 11,007 [ i [ e | e 1.072 |..... 1152 [JAJO.. | coeee 67,016 | ........ 168,625 | 03/29/2021. | 07/18/2030.
26244Q  AQ 6 |DRSLF 2017-49A BR.......covorrriiriiceiiesssiesssieessisssisssisssisssssssssnnes | aeveens - ...13,030,000 |.....99.950 ..13,023,485 13,030,000 5,195 | oo v [ 1722 |...... 1.808 |JAJO.. 46,752 | ........ 116,058 | 03/29/2021. | 07/18/2030.
26249K  AZ 4 |DRSLF 2014-36A AR3.......coiiimirieirieeieeisisesssssisssessessssssssssssssssessesens. | sevee - rernennnn22,156,780 |...100.067 22,143,945 | ... 22,129,119 3,892 | o [ [ 1.144 | ... 1.189 [JAJO.. | .........54,839 | ........ 201,927 |03/31/2021. | 04/15/2029.
29002Q  AA 7 |ELMWS 2020-4A A......oovomiieeieieriesieesiesiesisseesssisssssessessssessssissnsens | eeens o e | TAFE i | 9,500,000 |...100.680 | ..............9,564,600 | .............. 9,500,000 | .vorrrer9,547,350 | oo | e 47,350 [ .oovereierineies [ [ 1.524 | ... 1.510 [JAJO.. | ..cccone. 30,160 | ........ 126,373 | 11/24/2020. | 01/17/2034.
29003E  AA 3 [ELMWB 2021-TA A ..ot ssessessssniens | sesien 10,000,000 |.....99.975 .10,000,000 AB75 | oo | e | s 1.374 | ... 1444 1JAJO.. | .. 01/28/2021.| 01/20/2034.
29373G  AB 8 | EFF 2018-3 A2.....ccouiriiiierierieeiseessssie et | eeens 41,084 |...100.146 41,020 (1)) [N ISR I 3.380 |...... 3.299 |MON... | .. 03/27/2019. | 05/20/2024.
29373M  AA 7 |EFF 2021-3 A1.... .....99.946 18,416,299 | ..o 18,416,299 [ ..o e [ | e [ 000,222 [ 0.222 | MON... 10/26/2021. | 11/21/2022.
29374W  AB 2 |EFF 2019-3 A2 ...100.760 8,540,865 349 | | e | 20002080 e 2.077 |MON... 10/22/2019. | 05/20/2025.
30165X AB 1 |EART 2021-2A A2 .....99.992 ...4,783,168 (B7) [ v e [ 00270 | o 0.295 | MON... 05/25/2021.| 01/16/2024.
33835N  AA 9 | MORGN 2018-3A AR.. .....99.975 ..19,995,000 20,000,000 7,568 | .o [ v [ 1172 [ 1.243 | JAJO.. 06/25/2021. | 10/20/2031.
33835N  AC 5 |MORGN 2018-3A BR.. .....99.950 .17,491,250 .17,500,000 6,985 | ..o | e |00 1.682 | i 1.758 |JAJO.. 06/25/2021. | 10/20/2031.
34417TR  AA 4 [FOCUS 2017-TA A2B......ooiiiiieiieiciesissieiesisissssssessssessssssiesssssssenes | onnene ...101.262 ..18,373,990 18,145,000 (194) [ v | e [ 000 3.857 [ s 4.006 | JAJO.. 04/05/2017. | 04/30/2047.
39154T BP 2 |GALC 2021-2 A2 .....99.596 ..26,890,920 .27,000,000 (1,781) | oo | vevrereneenerieneins | 000.0.380 | oecc 0.388 | MON... 09/28/2021. | 03/15/2024.
40438D AD 1 |HPEFS 2019-1AB.. . ...100.157 3,294,071 3,288,907 BTETT) | o [ e 002320 | 0.670 | MON... 03/18/2021. | 09/20/2029.
40438P  AB 8 |HPEFS 2020-2A A2.......cooieiieieieiieiieesiessssessssessessss s sssssessnseens 1,811,634 |...100.016 ...1,812,067 . A.811,777 T | s | e | 00000650 | oo 0.658 | MON... .. 11,777 | 06/23/2020. | 07/22/2030.
40438P  AD 4 |HPEFS 2020-2A B......ocvorieriiricrierieeiseesssisssse s sssessneens. | avieees ...12,998,508 |...100.335 ..13,043,550 13,000,000 628 | . | e [ 201,200 | i 1.208 | MON... .156,000 | 06/23/2020. | 07/22/2030.
46591H  BR 0 | CACLN 202711 Buoouvovieicieririeienisisisssiessss e ssssisesesssisssesssssssssssssenss | sevses . e 14,743,667 |.....99.655 | .. 14,692,801 | ... 14,743,667 | .ot TATA3667 | oo | s v [ |00 .0.875 [ Ll 0.877 | MON... 03/16/2021. | 09/25/2028.
46591TH  CD 0 | CACLN 2021-3 B......correrermrinirieriesiseessessssssesiessessssesssssssessessssssssnsns. | eeens v | v | TLC FEviins | s 20,150,992 |.....99.373 | ............. 20,024,645 | ............ 20,150,992 | ...........20,150,992 | ..oovourererirerieeins [ [ | eevneennsinenneinns | 200,760 |, 0.761 | MON... 09/14/2021. | 02/26/2029.
50184K BN 7 [LCM 1BABRS........ciiiiiiriciieccses s | sriians o ...20,000,000 |...100.000 ..20,000,000 .20,000,000 | ...........20,000,000 | ..ooocvermiieriinninnns [ e [ e | e | 000.0.0000 | i 1.713 | JAJO.. 11/29/2021. | 07/19/2027.
55316E  AE 2 [MMAF 2019-B Ab........ivirrieirieiierienieciseeissssesiesiessseessssessnsessesssnsenns | sevien - ..102.541 | .. ...4,901,460 | ... ...4,780,000 | .... - 60,122 3.590 |MON... | .. 03/31/2020. | 11/12/2041.
55819B AW 0 [MDPK 2015-18A ARR....ccooiiurirrireiieiesiesiesisseesssissessessesessessssisssssnens | sesien | e | TAFE i | s 15,000,000 |.....99.690 | ........... 14,953,500 | ............ 15,000,000 | ....ccccee. 15,000,000 | .vovuernrenrernenrens | erreeineirneninnnines | cevereneeneninneins | cerveseneesnnnneens | 000:0.000 | i 1.876 [JAJO.. | oo [ e 12/01/2021. | 10/21/2030.
55820R  AJ 1 |MDPK2017-25A ATR ..ottt nssisssensines | aneene e ...30,000,000 |...100.071 ..30,021,300 30,000,000 | ...ceu. 30,013,012 | oo | v 13,013 | v |00 1.094 |l 1.170 |JAJO.. .181,459 | 03/25/2021. | 04/25/2029.
55820T  AJ 7 [MDPK 2017-23A ARt siesssseessssssssessesssssssssssssnes | aveien - reernennn22,000,000 |.....99.996 | .. ..21,999,120 | ... 22,000,000 | .. 22,008,822 8,823 | .o [ v [ 1105 [ 1.162 [JAJO.. | .. 06/04/2021. | 07/27/2030.
56578J AN 2 |MCLO 2017-10A A1BR......ivouiirirriiniiesiieeise it issssnns | eeens e e | TAFE i | i 5,400,000 |...100.000 | .............. 5,400,000 | ..oovvvnnen. 5,400,000 | ..cc0erer.5,400,000 | .o | cenriineinniieins | e | | 20000000 [ 1462 [FMAN. | oo [ e, 12/07/2021. | 11/15/2029.
64131Q AL 4 [NEUB 2017-26A BR.....couviurierieririniniieiesicesesissisesiesiesessessnises | enens ...21,160,000 | .....99.950 ..21,149,420 21,160,000 2,125 | oo [ [ 1545 [ 1.612 [ JAJO.. 10/22/2021. | 10/18/2030.
67097L AH 9 |OCP 2017-13A A1AR. et | s . rernen17,500,000 |.....99.997 | .. 17,499,475 | ... 17,500,000 4,325 | oo | e | e 1.084 | 1.165 [JAJO.. | .. 08/19/2021. | 07/15/2030.
671026  AC 6 | OSD 2021-23A B....cvorrerririiirieiesie s ssesssenes. | erens v | | O FEiiins | s 14,962,950 |...100.000 | ............ 15,000,000 | ....cccoeeee 15,000,000 | ..oovre0 14,962,950 | ..ovovvvirririiriiins | e | e | e | e 2667 [ 2.667 |JAJO.. | oo [ v 12/01/2021. | 04/17/2031.
675788 AA 4 |OCT32 2017-TA ATR ..ouiirriicireireieieeseees st ssssesensssnsens | sesie - ...28,500,000 |.....99.954 ..28,486,890 28,500,000 | ..o 28,511,181 | oo [ v 1182 [ [ [ 1.074 |, 1.151 [JAJO.. .160,055 |03/25/2021. | 07/15/2029.
675788 AE 6 |OCT32 2017-1ABRR......covorriiririiiniieseiisesiieeesi s sssssissnnes | seines o ...10,000,000 | .....99.950 ....9,995,000 10,000,000 4196 | oo | e | 1704 | 1.787 |JAJO.. ...88,185 | 03/25/2021. | 07/15/2029.
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69335P DX 0 |PFSFC 2020-GA.... ..17,497,706 |.....99.430 .17,400,250 .17,500,000 ...17,498,521 B87 | .o e | e 0.970 |..... 0.976 [MON... | ............7,544 | ........ 169,750 | 10/14/2020. | 02/15/2026.
69335P DY 8 |PFSFC 2020-GB.... ...99.914 | .. ....6,619,303 ...6,625,000 | ... 6,624,881 55 | e [ e [ 1.570 |...... 1.576 | MON... 4,623 | ... 104,013 | 10/14/2020. | 02/15/2026.
69701E  AA 4 |PSTAT 2020-1A A1 199.955 | L. 12,878,897 | ............ 12,884,695 | .......... 12,835,120 | ......... (2,587) | oo | ceverneeiseiseiieninn | e 0.960 |...... 1.141 |FMAN. | .......... 13,738 | ........ 127,804 | 01/10/2020. | 02/20/2028.
69701F  AA 1 |PSTAT 2020-2A A1 ...16,581,086 |...100.029 ..16,585,895 16,581,086 | ........... 16,545,718 (184) | covorvevierirenns | e | s 1.132 |...... 1.287 |JAJO.. .200,232 | 03/03/2020. | 04/20/2028.
69702B AA 9 |PSTAT 2021-3A A1 rernern:25,000,000 |.....99.927 | .. ..24,981,750 25,000,000 | .. 25,003,981 3,982 | oo [ s [ 0.971 | ...... 1.008 |JAJO.. 06/24/2021. | 07/20/2029.
69702B  AC 5 [PSTAT 2021-3A A2.......vvuririrriirerneineeerississsnsissssnssesessssssesssssssssnsssssensans | avvnnne | oo | svernnnensdt | TBFE i | v 25,000,000 |.....99.950 | ............ 24,987,500 | ............ 25,000,000 | ........... 25,004,221 |......... 4221 | e | e [ 1.571 |...... 1.611 [JAJO.. | ... 170,192 | 06/24/2021. | 07/20/2029.
69702D AA 5 | PSTAT 2021-2A A1 ...29,758,078 |.....99.975 ..29,750,638 29,758,078 29771487 | s | s 13,390 [ v [ e | e 0.960 |...... 0.999 | FMAN. .31,730 06/11/2021. | 05/20/2029.
69702H 6 | PSTAT 2021-4A A1 rrenn:35,000,000 |.....99.923 | .. ..34,973,050 35,000,000 | ...........35,000,000 | ...ccocoomrrmrirmrimnnns [ v e [ | s 0.000 |...... 1.004 [JAJO.. |.. 09/21/2021. | 10/15/2029.
80285V  AB 5 |SDART 2021-4 A2.......covvoeereesereeserissnsssnsiisssssssnsssssssssssssssssssssssssnsses | sevens | oo | conrererendh | TAFE oo | v, 26,998,321 |.....99.919 | ............ 26,978,130 | ............ 27,000,000 | ........... 26,998,742 | ........ 422 | e [ [ 0.370 |...... 0.379 | MON... 10/19/2021. | 08/15/2024.
80286C AA 8 |SRT2021-C A1 .....99.992 ....2,879,210 ...2,879,441 2,879,441 | oo [ v [ | e | s 0.133 |..... 0.133 | MON... 09/14/2021. | 09/20/2022.
86315T AA 3 [STRAS 2021-2AA.....ccovvvvrvenee ...100.000 | .. ..15,000,000 .15,000,000 | ...........15,000,000 2.320 |...... 2.320 |JAJO.. 12/03/2021. | 12/28/2029.
86315W 6 | STRAS 2021-3A A....cooovirrenernerierineerssnisssssssiesssesssssissnsssssssssesssssinnens. | avnnee | oo [ evserinenes | TAFE i | i 35,000,000 |...100.000 | ............ 35,000,000 | ..ovvrnees 35,000,000 | ........... 35,000,000 | ..oorvencrrerireernenns [ v [ | e | s 2.352 |...... 2.352 | JAJO.. 12/17/2021. | 12/29/2029.
87190T AC 7 |SSTAT 2021-1AB, ...26,750,000 | .....99.949 ..26,736,358 26,750,000 2,872 | oo [ e [ e 1.579 |..... 1.658 |JAJO.. .. | 10/06/2021. | 10/25/2029.
87232B  AH 5 |TSYMP 2017-1ABR... reernen:35,000,000 |.....99.950 | .. ..34,982,500 35,000,000 | ..........35,000,000 | ..covvurvmmerirerernenns [ eorrrirrrrneriinninees [ | e | v 0.000 |...... 2477 |JAJO.. .| 09/21/2021. | 07/15/2030.
92915T AN 7 [VOYA 2016-4A ARR......cooovreiirrineincriieninensnensseisensssssssnsensssssssssessssnnns | aeevene | oo | evveerenedt | TAFE s | i 13,970,393 |.....99.857 | ..cccouuuee 13,950,415 | covvvenncee 13,970,393 | ...coooeu. 13,949,073 | ......... (21,320) [ +.vevrereernrines [ e [ 1.034 |..... 1.160 |JAJO.. 06/09/2021. | 07/20/2029.
929157  AQ 0 |VOYA2016-4AB1R......... ...30,000,000 |.....99.885 ..29,965,500 30,000,000 | ........... 29,926,177 | .ovvvevvrrvervcrrerns | e (73,823) | ..ververeriirines [ e [ 1.684 |..... 1.818 [JAJO.. 06/09/2021. | 07/20/2029.
92916M  AF 8 |VOYA2017-1AA1R.......... ...20,000,000 |.....99.874 ..19,974,800 20,000,000 20,009,217 9,217 | covvereneeneninnee [ [ 1.084 |..... 1.150 [JAJO.. 04/30/2021. | 04/17/2030.
95058X  AG 3 |WEN 2019-1A A2 ...25,070,000 |...103.603 ..25,973,272 25,070,000 | ...........25,070,000 | ...cooovrvmirirerirenins [ ervrienicnnieeiiens [ [ e [ 003783 |, 3.801 | MJSD. 06/13/2019. | 06/15/2049.
96042R  AB 4 | WLAKE 2021-2A A2A 21,777,658 |.....99.731 .21,721,105 .21,779,692 888 | ..o | verrerineernennnnins | 0000320 | i 0.328 | MON... 06/08/2021. | 04/15/2025.
13646C AB 2 | CPART 2021-1A A2A. v 11,249,101 .....99.866 | .. ..11,234,925 11,250,000 292 240 |...... 0.250 [MON... | .. ..900 | .. 6,075 | 09/21/2021. | 10/19/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES..........uviiiiininiinniisisnissnsrisssisisninenes | avvees 1,268,975,642 XXX | 1,270,690,504 | ....... 1,268,923,532 | .....1,268,850,440 | .....occovivvirenn0 | s (298,587) 0 0| XXX XXX XXX | e 2,159,977 | ... 7,974,713 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)......... .. snssenssnens | seeeas 4,741,818,049 XXX 4,753,385,953 | ....... 4,695,313,667 | ......4,725,366,415 | ........ (2,621,999)] ...... (9,513,353) ... XXX XXX XXX |....20,269,728 |....84,739,126 XXX XXX
Totals
7699999.  Total - ISSUET OBIGAHONS. .......rerursereseirseee e sees st st | senies 4,324,724,057 XXX | 4,326,581,634 | ....... 4,298,137,472 | ...... 4,313,891,583 | ........(2,621,999) | ...... (5,587,251) 0 0| XXX XXX XXX |....22,784,884 |...61,619,707 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities .348,552,017 XXX 349,852,694 ...348,260,548 .348,602,769 ..507,331 XXX XXX XXX | ... 145,069 | ... 2,550,419 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... it enessnsns | seeees 1,209,020,653 XXX 1,171,924,280 | ....... 1,090,826,791 | ...... 1,175,767,437 ...(15,061,023) 0 0| XXX XXX XXX ....38,102,471 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES.........vvuurrurresirerierississeisssisssss s sssssssnsensesssssnss | senees 1,268,975,642 XXX | 1,270,690,504 | ....... 1,268,923,532 | ...... 1,268,850,440 | ...ccoooviininnnn0 | s (298,587) | ..vvevrrerinnd 0 s 0| XXX XXX XXX | ....2,159,977 | ..... 7,974,713 XXX XXX
8399999,  Grand Total - BONGS..........vvuiriireriiieieiiisiseie et | sreres 7,151,272,369 XXX | e 7,119,049,112 | ....... 7,006,148,343 | ...... 7,107,112,229 ....(20,439,530) 0 0 XXX XXX XXX |....28,340,687 |..110,247,310 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A . 4,221,355,413 1B v 147,530,185 1C s 164,983,642 1D ...278,277,949 1E ...114,864,842 1F 156,438,717 1G ..340,860,792
1B. 2A ... 340,644,926 2B .......397,714,067 2C e 269,997,661
1C. 3A 249,341,090 3B ......155843137 3C 115,350,498
1D. 4A ..........85,360,091 4B . 5,075,000 4C . 13,494,141
1E. 5A 48,173,241 5B .. .0
1F. 6 1,806,837
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
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Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
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g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
060505 EL 4 |BANK OF AMERICA CORP.......coccovviiiririierrissnsisssssssssesssssssessssssessesses. | soveenes ... | 5,000,000.000 1.00 5,474,850 | ......... 1.095 5,474,850 5,556,250 | .......... 61,389 | ........ 325,000 | covveeererriinieenns | e (237,650) (237,650) 2AFE....... 08/05/2019.
55336V AU 4 [ MPLXLP...ciiiiiiiiicrriiisessessssssesssssssssssessssssessssssssessssssessssssssssssssessssssnes | coveenes ... [25,150,000.000 | ............. 1.00 |..... 0.998 | ........cuua 25,212,875 | ......... 1.003 25,212,875 25,112,125 | ......... 653,201 | ...... 1,729,083 | .oovvoerrvvierecnens | v 943,125 943,125 3AFE........ 10/02/2019.
857477 AQ 6 |STATE STREET CORP ... | ....667,000.000 1.00 668,587 | ......... 1.002 668,587 679,506 | ...coooennns 1197 | 25,398 | ..o ...4,922 4,922 2AFE...... 08/20/2019.
949746 RN 3 |WELLS FARGO & COU ... [14,000,000.000 | ............. 1.00 | oo | e 15,295,000 | ......... 1.093 | .o 15,295,000 | ............ 15,298,500 36,556 822,500 385,000) (385,000) 2BFE...... 08/15/2019.
90352)  AF 0 |UBS GROUP FUNDING.........coommmrveimrreiimnneesasssessaessssssessssssesssssssessessnns | s D {23,000,000.000 1.00 24,799,750 | ......... 1.078 24,799,750 23,000,000 |......... 675,306 | ...... 1,610,000 | .ovvvooerririeenns | e (414,000) (414,000) 2CFE.... 01/28/2019.
H4200U AP 1 | UBS GROUP FUNDING.......occiiimrrermmsnsrerssssssesssssssssssssssessssssssesssssssssssssssssssass | e D |21,150,000.000 | ............. 1.00 |..... 1.034 |.....cc.... 23,524,088 | ........ 1.112 23,524,088 | ............21,859,500 | ..... 1,283,100 | ...... 1,480,500 | ..o | o (507,600) (507,600) 3AFE...... 03/09/2020.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 94,975,150 XXX 94,975,150 | ...........91,505,881 | ...... 2,710,749 | ...... 5992461 | ..o | (596,203) 0 0 (596,203) 0 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
744320 AL 6 |PRUDENTIAL FINANCIAL INC .. |18,749,000.000 18,907,041 | ........ 1.022 19,162,040 c00en324,332 | 1101504 | s [ [ (217,520) (217,520) 2AFE.... 11/15/2018.
744320 AM 4 |PRUDENTIAL FINANCIAL INC ... |18,960,000.000 - 19,307,383 | ......... 1.041 | ... 19,728,070 (227,537) (227,537) 2AFE...... 10/25/2018.
29250N 47 7 [ENBRIDGE INC........c.commirrrimerriinerrrisesssisesssissesssssssessssssessssssssssssssesssnes | coveenes A |...400,000.000 |.........25.00 | ..ocormrerrirs | worrrerrenns 10,000,000 | ....... 26.730 | oo 10,692,000 | ............ 10,000,000 | ......... 159,360 0 2CFE.... 04/05/2018.
29250N AW 5 |ENBRIDGE INC A (26,380,000.000 26,046,662 | ......... 1.085 28,632,324 25,902,193 | ......... 549,583 39,784 39,784 2CFE.... 03/06/2020.
29250N BC 8 |ENBRIDGE INC A (30,000,000.000 30,000,000 |........ 1.110 33,300,000 30,000,000 |........ 795,417 0 2CFE.... 07/06/2020.
89356B  AB 4 | TRANSCANADA TRUST.......coomirirriiimriinsmissssssssssssssssssssssssssssssssssssesssees | coveenes A [26,770,000.000 26,628,924 | ........ 1.093 29,246,225 26,564,244 | ......... 594,145 24,499 24,499 2CFE.... 12/2712018.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Prefermed. ... sssssssssssssssssssssssssssssssssssssssssns | sesssnn 130,890,010 XXX s 140,760,659 | ......... 132,412,188 | ...... 2,470,237 |...7,785474 | .0 [0 [ (380,774) 0 (380,774) 0 XXX XXX
8999999. Total - Preferred Stocks. 225,865,160 XXX 235,735,809 223,918,069 | ...... 5,180,986 |....13,777,935 | ........ccc.......0 |........(596,203) | ........ (380,774) 0 (976,977) 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1B .. 1C .. 1D . 1E . 1F .
1B. 2A 44,357,861 2B 2C 117,475,336
1C. 3A 148,736,963 3B 3C
1D. 4A 0 4B 4C
1E. 5A 0 5B 5C ..

1F. [ 0
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CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B/A.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00130H 10 5 |AES CORPORATION.......ivtmrirrimrinirieriresisssessssssssenssensessssessssssssesssesssessssssssssnns | eoneeens | aen | eeens 42,400.000 25,525 33,920 03/25/2020.
002824 10 0 |ABBOTT LABORATORIES 4,650.000 98,370 1,707,813 ... | 03/25/2020.
00287Y 10 9 [ABBVIE INC.....cooiiieiriciirrieiriiiesieseesssissssesse st ssssssessesssssssssssssssnens | sovnens | oee | veene 17,424.000 90,605 492,228 ... | 05/11/2020.
003654 10 0 |ABIOMED INC.......ooooiveimrirecirereeeiseses e ssssssses s ssssssssssssssssensssssssssssssens | censsens | oon | ervseens 5,100.000 178,347 178,347 |... ...| 06/19/2017.
00507V 10 9 [ACTIVISION BLIZZARD INC.......ccoooriierinririrrnriserinisissssssesssissssensssssssssssesssssssssensssssssses | onsene | ver | ovvs 40,200.000 18,894 | oo | v (1,058,064) | ...oovvvvvrrrrinns e (1,058,064) | ... . | 09/26/2017.
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES.........ovveireeeveeeeeeeeseeseesseeeeeessessessseesseesssessssssessses | covveens oo | cov 20,400.000 572,424 | ... 28.060 | oo 572,424 | coiin895,059 | oo | s [ e | e ((GRIRTR:72) 1 IR IR (633,828) | cvvvvverereieiieris 03/25/2020.
00724F 10 1 [ADOBE INC....ooivouiiriiiiisiieiise ittt sssss st sssssssssssssesssssssassinsnsens | vovsiene [ oo | evene 12,100.000 | .... ...6,861,426 I . 861,426 | .................333,395 |........ 809,974 809,974 11/03/2009.
00751Y 10 6 |ADVANCE AUTO PARTS......ccomirierireririeirinsriesiesesseesssssssssesssesssessesssssssessesssnessens. | vevenene | ee | cveened 6,700.000 | ...covvvurenne 1,607,196 | ........... 239.880 | ..ccoovrrnnen 1,607,196 | ......... 256,096 6,700 16,750 551,879 551,879 11/03/2009.
00773T 10 1 | ADVANSIX INC ..ot ssesissecsssssssse st sssssssssssssesssssssssssssssssssns | consene | eon | avvennes 1,012.000 | .coovvreverrneer A7,817 | 87250 | e AT,817 | 5,179 [ 127 ...| 10/03/2016.
007903 10 7 |ADVANCED MICRO DEVICES.........ccoostiirimririnriersisssiesssissesensssisssssssesssssseessssssssenss | vevsneee [ er | evene 20,700.000 | ...............2,978,730 | ............143.900 | ..............2,978,730 | ....c0oc0e0re.... 793,740 | ........ ... | 03/25/2020.
00846U 10 1 |AGILENT TECHNOLOGIES INC.......ccorvveurirmerineririerenissesessesssesssensssesssssesssssssensssesns | woveeens | aee | oveens 27,400.000 | ..............4,374,410 | ............159.650 | ..............4,374,410 | .................479,991 | ....... 21,262 . . .| 12/21/2011.
00847X 10 4 |AGIOS PHARMACEUTICALS INC......cooeviiiiiiiiiieiinniciississisiissiiessesssssisssssssiinnns | soveens | oen | vovens 18,900.000 ...698,391 | ........ . ...(197,694) | ... . | 03/25/2020.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......ccoivemirrinrrienienicessnisssssensenssssessssssssnenses | overene | eon | cvvvees 5,700.000 | .....c.........1,734,282 | ...........304.260 | ..............1,734,282 | ..oooovrrrirrnnn 738,017 8,550 33,288 176,928 | oo | e 176,928 | .oooverceieris 10/26/2015.
00971T 10 1 | AKAMAI TECHNOLOGIES........ccosivierirrireiinninerseniesiseesssisessesssesssesssssssessssssssssnenss | voveiene [ oo | evv 12,600.000 | ..oocvere. 1,474,704 | i 117.040 | v 1474704 | e 282,699 |........ 151,830 151,830 ...| 11/03/2009.
012653 10 1 |ALBEMARLE CORP........cecoirimirieririiieisiiieriesissesssisssisesiesssssesssssssessssssssssensssness | consnne | eon | cevvened 8,600.000 | ...............2,010,422 | ...........233.770 | ...............2,010,422 | ......... 522,650 3,354 13,373 741,750 . | 03/25/2020.
017175 10 0 | ALLEGHANY CORP.......ovviuiririiiricriseiserisssisesiesssssesssssssssssssenssesssssssssssssssessessssenss | conenne | eon | ovvvones 1,501.000 | ......c.c.....1,002,053 | ...........667.590 | ..oocorerrei1,002,053 | ooovooirrerene12810 | oo | cevrvreinsinenenineens v | e 95,914 95,914 03/06/2012.
020002 10 1 |ALLSTATE CORP......coostiiriiiiicrititenssiesiesessssissiesisssssssssssssssssssssssssssnnies | conviens [ oo | evven 20,300.000 16,443 60,291 156,716 156,716 | covvvevercerrrinrieiis 11/03/2009.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC......cccviurriirmerierineesenineesersesssensenssssssessssssnes | eevnsens | vee | eneenns 6,900.000 | ..ovvvrnrenne 1,170,102 21,170,102 | e 877,042 | e 273,309 273,309 03/25/2020.
02079K 10 7 [ALPHABET C..oorrericieeieie e sesssssssenaees 8,101.000 23,440,973 |.. 2,893.590 .23,440,973 ... | 10/26/2015.
02079K 30 5 [ALPHABET A...ociiiiiiniieieni st sssssissssesssesssensssisssssnes | sovnens | oee | veene 14,500.000 42,007,080 | .............9,677,923 |........ . .| 10/26/2015.
02208R 10 6 |ALTRAINDUSTRIAL MOTION CORP........costrierirrirenrininerserissssenssnissensssssssssnsnsenens | enenens | ene | woverienes 318.000 216,399 | e T3 | 25 89 (1,227) | e [ s (1,227) 09/26/2018.
02209S 10 3 |ALTRIA GROUP INC......ccviiiiieiiiciieieieiissiessissesesiessssssiessesssesessesssssssenssssssssensnns. | essies N 118,400.000 ,610,976 106,560 412,032 756,576 | ..o | v, 756,576 | ...ooovrrriniieriiriiniins 11/03/2009.
023135 10 6 |AMAZON.COM INC......ovvimiriiirinririeineriesrsesienissesessssssssssesssessssesssssssssssesssessssssssnssns | voneeene [ oo | evvene 13,300.000 44,346,722 | oo 5,123,890 | oo e | e | e 1,029,553 | ...cooiveriircrinns ..1,029,553 ... | 06/22/2016.
023608 10 2 |AMEREN CORPORATION.... 8,200.000 ,619,982 40,040 199,290 .199,290 ...| 11/03/2009.
025537 10 1 |AMERICAN ELECTRIC POWER.......cccmiririiiriinirierierissesssisssiesienesssessessssssessesssesess | covveens [ oo | evvens 34,400.000 | ...............3,060,568 | ..............88.970 | ...............3,060,568 | ..............1,054,639 |........ 103,200 196,080 ... | 11/03/2009.
025816 10 9 | AMERICAN EXPRESS CO.....ovvrivrmrireererinerieniesisneessssssssssessesssssessssssssssssessssssssnsses | vovssene oo | evv 15,500.000 | ...............2,535,800 | ............163.600 | ...............2,535,800 | ...............1,344,972 | ........ 26,660 661,695 ... | 03/25/2020.
03027X 10 0 |AMERICAN TOWER CORP........ccovivrirrieiininierisnieiesisissssisssssssssesssssessesssssssssnsens | onsnne | ver | avveee 19,600.000 27,244 98,588 | ... | e 1,333,584 | ..o ... | 06/22/2006.
03073E 10 5 |AMERISOURCEBERGEN CORP CLASS A.......ccovieimriirineierireesseissesessssssessenssnsns | servens | oee | veens 21,900.000 | ...............2,910,291 | ............132.890 | ...............2,910,291 | ..................506,481 |........ 38,982 769,347 ... | 11/03/2009.
03076C 10 6 |AMERIPRISE FINANCIAL INC 9,660.000 131,394 3,183,408 .| 12/21/2011.
031100 10 0 |AMETEKINC...cooiiiiriieiieiiieienieseiesieisessesssssssesssesssssssesssssssenssesssssssssssssssessenes | vonesene | oo | evvene 15,975.000 | ...............2,348,964 | ..........147.040 | ...............2,348,964 | .................249,644 | ....... 12,780 416,948 e . | 11/03/2009.
031162 10 0 [AMGEN INC....oouiiiieiericereiesise st ssesssenssnssssnssssssnssssnss | sovssene [ oo | evvens 32,500.000 | ........c.....7,311,525 | ...........224.970 | ...............7,311,625 | ...............2,336,091 |........ 228,800 | ..oocvorrererereeririns | cvrererin (160,875) | cvvvuvvrrereeneees | erervreniens (RCURTE) ) [ 10/26/2015.
031652 10 0 | AMKOR TECHNOLOGY INC......cooviiiiirnriiierisisisnsiessssseesssssssesessssssssssssessnsssssessnns | aevsnene | er | evene 32,000.000 | ..ccooereernnnn 793,280 | i 24790 | i 793,280 | e 123,843 | 6,720 310,720 310,720 09/17/2004.
032095 10 1 |AMPHENOL CORP CLASS A.....oviririrrerieminineriesiessssessssssssssssssssssesssssssssssssssssnens | voveeene [ oo | evvens 50,000.000 ...4,373,000 . 10,000 29,000 | oo | e 1,103,750 [ oo | e 1,103,750 [ .oocerreerierierireens 03/05/2021.
032654 10 5 | ANALOG DEVICES INC........cooviiririreririinninsiesienisssississiiesiesssssssssssssisssssnssssses | conviens [ o | ovveas 33,000.000 | ... ...5,800,410 . ..5,800,410 | ...............1,100,701 | ........ 76,039 2,241,402 | .o | e 2,241,402 08/27/2021.
036752 10 3 |ANTHEM INC.....ovviiririiieiiriniesiesiceiesissisesisssiessensssssssssssssessenssssssssssssssnessnenes | conveens [ oo | evvene 15,840.000 | ....oocvvveee. 7,342,474 | ...........463.540 | ............... 7,342,474 | oo 561,211 | 71,597 2,256,408 | .....ccoovvrrirrans | e 2,256,408 12/01/2004. | .....ccovvvernee.
03676B 10 2 |ANTERO MIDSTREAM CORP. wer | +...310,900.000 ...3,009,512 | ................9.680 | ...............3,009,512 | ..................753,155 | ........ 305,459 612,473 | oo [ i 612,473 | oo 03/25/2020.
03748R 74 7 |APARTMENT INVT & MGMT CO -A e 100,000.000 772,000 | ..o 7720 | o, 772,000 | eeec........569,830 | ... 202,170 202,170 03/23/2021.
03750L 10 9 |APARTMENT INCOME REIT CO.....oovvirrerierrrinernerierineessssssisessssssessssensssesssssssssnnes | sovesene | oo | vovene 16,757.000 | ...coorvernnennd 916,105 | ..............54.670 | ..................916,105 | ..................635,928 | ........ 29,157 272,469 272,469 12/15/2020. | ..o
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037833 10 0 |APPLE COMPUTER INC......cocovuiiriiiiiiiieineieresisiesisssssssiessessssesssssssssssssssssssensens | seenens e 606,100.000 | ........... 107,625,177 | .ccvveeeee 177570 | v 107,625,177 | ...............4,940,271 | ........ 524277 | oo | v 27,201,768 | ..o | e 27,201,768 | ..o 1212112011, | o
038222 10 5 | APPLIED MATERIALS INC......coovverieiirinirierieneneesssissnsseniesssessssssssssesssssssessensssssnns | voveeene [ oo | covens 57,800.000 | ..ooveunvned 9,095,408 | ........... 157.360 | ..ocooveeennn 9,095,408 | ...............1,493,298 | ........ 54,332 | oo | e 4,107,268 | ..oovvvrrreririeenn | cerrerienes 4,107,268 | ...cooovvceccs 09/26/2017. | ..o
039483 10 2 | ARCHER-DANIELS-MIDLAND CO.....ccoovvvimirrirririrrerinerieesissessssesisessisesssssssssesesnns | oevevs | oee | eevvenns 8,400.000 ....567,756 567,756 12,432 144,312 | oo | e 144,312 | oo 11/03/2009.
042735 10 0 |ARROW ELECTRONICS INC........ooiriiiiriinriiinciiinsisssiissnsssnisssssssssssssssssssssnsiens | coneies | s | cevees 25,600.000 | .. 3,437,312 3,437,312 946,432 946,432 12/18/2002.
044186 10 4 | ASHLAND GLOBAL HLGS INC.........ccooiivirririreiieeeieneiseseessessissesessssessssessessssesesees | cenevis | oee | eevvens 5,600.000 | ...ooooverreenan 602,89 | ...........107.660 | .......ccc....... 602,89 | ...ccoovrvrernn 95,847 | 6,580 159,376 11/03/2009.
045327 10 3 | ASPEN TECHNOLOGY INC.....ccviuririrriieireiersnissiesssssssesssssssssssssesssssssesenssssssssesssessnns | eonerins | oee | onvenes 5,600.000 ....852,320 852,320 122,920 .. | 03/25/2020.
04621X 10 8 |ASSURANT INC......oiiiiimiiiiieiiieiiceeisssiiseeisseiessesssssssssssesssssssssessssssssesssssnenes. | eoviene [ eee | cveenns 8,600.000 | .. 11,340,396 1,340,396 22,876 168,904 .| 11/03/2009.
05070N 10 3 [AUDACY INC.....cooomiiiiriiiieieeiiesesiesiisssisessssssissssissssssssssses s essssessssssssssseisnns | wvenens | oon | oerenes 8,366.000 | ...ocvevrnriinnne 21,501 | coivierren2570 | e 21,501 | oo 10,964 | 837 11/17/2017.
053015 10 3 |AUTOMATIC DATA PROCESSING........cccoovmrireririeinsiessiesisessssssssssessssssssessssssssssssssssins | vovvens [ | cvve 15,700.000 3,871,306 246.580 556,448 16,328 58,404 ...1,104,966 .| 11/03/2009.
053484 10 1 | AVALONBAY COMMUNITIES INC........ccooouriieriiiemeiiemieieceiiesesieseseesesisssssenssienssiens | cenevins | oee | cevees 11,058.000 | ........ouccc 2,793,140 | ..ccoooenee 252.590 389,406 17,582 70,329 ...1,019,105 .| 03/20/2003.
053611 10 9 [AVERY DENNISON CORP......evtiirirrierinnieirerississiresississsssiessssssssesssssssssesssssssnsensssssans | vevennss | e | sonvers 3,300.000 | ..cocovirvinee 714,681 191,192 |........ 8,778 202,818 202,818 08/24/2015.
053807 10 3 [AVNET INC.....ooiiiiiiiieiecieeceseceesesesesisessesessese s essssessssesssiesenes | conevins | oee | eevens 30,400.000 1,253,392 | oo 41.230 | 1,253,392 | ..coovvien. 348,080 27,664 186,048 ..186,048 .. | 12/18/2002.
05605H 10 0 [BWXTECHNOLOGIES INC........ooooiiiriiiiiciiniiinissiiesisisssississsiessisssssssssisssines | e | eer | cnreees 6,100.000 | .. ...292,068 | ..........47.880 | ....... 292,068 | ...... 95,427 5,124 (75,640) ...(75,640) | . . | 08/02/2010.
05722G 10 0 |BAKER HUGHES CO......ccoooouiiiiiriiiiniiineiseeisessssissssisssssssssssssssssssssssssssssssssnsess | vnnene | oo | ooeeed 63,400.000 | ......cc.c..... 1525404 | .............24.060 | ............... 1,525,404 | ..o 742,167 |........ 45,648 203,514 203,514 03/25/2020.
058498 10 6 |BALL CORP.......coiiiiiireiecieceiereeseiicesi s | oeneiins | oes | eeevinns 5,600.000 ...539,112 539,112 ...37,800 3,920 | oo | e 17,304 | oo ...17,304 .. | 09/25/2003.
060505 10 4 |BANK OF AMERICA CORP........cccoiimmiiiiriiininnisssisssnnessssssssisssssssssssssssensiens. | coneiens .|.....405,500.000 | .. 18,040,695 .18,040,695 3,834,427 316,290 5,749,990 5,749,990 .| 03/26/2012.
071813 10 9 |BAXTER INTERNATIONAL INC.......cooiiiieireieieiisseniecenissssssssissssssssssssssssessnins | ceveeens e 140,126.000 | ............. 12,028,416 | ..............85.840 | ............. 12,028,416 | .............. 4,172,321 39,235 147,132 784,706 | ..o | o TBAT06 | ..o 10/15/2014.
075887 10 9 |BECTON DICKINSON & CO......cecvumiimiiiiiniieiiienisisnsississienississsssssissssssessesssnsses | convens o | vvvee 14,153.000 .3,559,196 ...2,090,933 47,554 | .o | i 17,833 | oo [ e 17,833 | oo 12/29/2017.
084423 10 2 |WRBERKLEY CORP........cosiiiieiireiceiiecesiecsiiesesissesssssssssesessssssssesssssessssnsssssnsesns | coveves | ooe | cevees 22,650.000 | .. 1,866,134 ..1,866,134 373,788 45,527 361,721 361,721 11/03/2009.
084670 70 2 | BERKSHIRE HATHAWAY INC.......coooooiiiiiiiiririireeiesesieeseiseesissssesessisssssssenssssssssiens | venevns | oee | cevees 91,700.000 | ... 27,418,300 | ............299.000 | ............ 27,418,300 | ...coovvvennes 7,220,767 | ........ 6,155,821 | .ooooocieciiens | e 6,155,821 | .oooooereris 12/21/2011.
090043 10 0 |BILL.COM HOLDINGS INC........ooiiriiiriiirriinsisnsisssisnsisssisssssssnssessssssssssssssssnnss | coveien | one | avvveens 9,400.000 2,342,010 249.150 ..1,427,857 823,775 823,775 06/28/2021.
09062X 10 3 |BIOGEN INC.......cccoooiiiiiriiieriiieceiieceiiecesiesesieseseesesesssssssessssesssesssssesssssesssssssseesnsens | eoviene [ een | e 11,200.000 2,687,104 239.920 458,226 (T 72:) R IO (G 72:) RN 11/03/2009.
09215C 10 5 |BLACKKNIGHT INC....cooiiiiiiiiiriieiiiecseiessisisssiessssssisesssssssssesssssssssssessssssssnes | nevennss | e | eoverenenns 841.000 | ..oovvrriirrrine 69,710 (4,592 [ v | s (4,592) 10/02/2017.
097023 10 5 |BOEING CO... 26,400.000 5,314,848 (336,336) | . .(336,336) | . 11/03/2009.
09857L 10 8 |BOOKING HOLDINGS INC........coosmrvirrrirerrinrrisnniiseneissessseissnsessssnsisssssssssesssssnnnns | venvvns | oee | eeeerniy100.000 | i 9,836,843 705,036 ..705,036 .| 10/26/2015.
099724 10 6 |BORGWARNER INC..........coimiiiniiniiiniisnsiessissi s | coneiens 2,100,262 | ..............45.070 | ............... 2,100,262 | ...coeveerenn 273,975 | ..o 31,688 299,638 299,638 03/20/2003.
101121 10 1 |BOSTON PROPERTIES INC 932,958 7,938 31,752 167,265 03/31/2003.
101137 10 7 [BOSTON SCIENTIFIC CORP.....ccvviivrriiirerinrisiresisisessiersssssiesssisssessssssssssssessssssssss | onnsee o] .. 17,800.000 | ..................756,144 | .............42.480 | ..................756,144 | ................283,867 |....... 116,234 .. | 08/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO..........cooimiiiriiiiriiiiniiisiisniississnessssesssssssssssssssennes | covene e 107,601.000 210,898 | ... | e 34,432 .| 11/21/2019.
11135F 10 1 |BROADCOM INC.. 12,696.000 . 189,170 2,889,102 04/05/2018.
12504 10 9 |CBRE GROUP INC........oiiiiiriiieiiieiisssisseississeesssesssisssesssssssssssssnssssnssssnnnes | evvinns [ ene | e 14,000.000 1,519,140 641,060 12/21/2011.
12508E 10 1 [ CDK GLOBAL INC........coooiiiiieiiiiieeiiesiieseisssisesessessssessssesessesessesessessssesessenens | wvenens | oo | oneenes 5,233.000 ...218,425 .. 17,844 3,140 (52,801) .. 10/01/2014.
125269 10 0 |[CF INDUSTRIES HOLDINGS INC......c.evuivrriririreieiineiersssisisenssssssssssessssssessessssssssenss | ovsnee | ver | vvvne 24,930.000 | .. 1,764,545 | .. .70.780 | .... 1,764,545 421,891 29,916 799,505 ..799,505 . | 04/16/2010.
125523 10 0 |CIGNA CORP........ooiieiceiereieceeiceiseseesesisesisesesessesessssesessesssnssssssssssssssnsens. | eeviene | eee | oo 24,899.000 | ..o 5,717,557 | ..covvenec 229.630 | ..cooovvernn 5,717,557 | ccvvveens 1,058,732 | ........ 99,596 534,084 534,084 12/21/2018.
126408 10 3 |CSX CORPORATION.......couuiuiiniiiiiesisiiniissi s sssssssssisssesiessssssnsississeninns | sevieens | er | oo 99,900.000 .3,756,240 507,221 37,296 734,265 | ....ovvivvvcins | v 734,265 | ..o 06/29/2021.
126650 10 0 |CVSHEALTH CORP.......ccoooiiirriinrisnnisssissisnsssssisssssssssssssssssisssssssnssssnnss. | evvinns | eee | oo 83,756.000 | .. 8,640,269 2,953,703 167,512 2,919,734 | .o [ 2,919,734 11/29/2018.
126850 10 5 |CABLE ONE INC.....ooiiiiiiiiiiciereieceieceeceiiesesiecesiesessssesisessssesessssssssesssiesssienens. | coviene | eee | cvienes 1,400.000 | ...cccovvevnece 2,468,830 |..........1,763.450 | ...............2,468,830 | ......ccco..... 490,872 |........ 14,700 | coovoeeieeiieriees | e ((ZE ST ) N R IR (22T £) N 07/01/2015. | ..o
127097 10 3 |COTERRAENERGY INC......ocosiviiiiiiiineicciiisneseiessinsisssisssssssssssssssssssssssns | aoveins . ....290,794.000 | ............... 5,525,086 | ............19.000 | ...............5,525,086 | .............. 1,297,235 | ........ 238,203 | ....covvoiiriinniinnns | s 4,115,591 | s | e 4,115,591 | 10/01/2021. | oo
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134429 10 9 [CAMPBELL SOUP CO.....ovvuiriiiriiiiiiissieisissie i sssssssssessssssssessens | onsses O 16,200.000 | ....cccovveneeee 704,052 23,976 (79,218) co | e (79,218) [ v 03/20/2003. | ...oovvvrvvrrine
13765N 10 7 | CANNAE HOLDINGS INC......corivurirririerieisnerieriesseeesesssssssessesssesssesssssssesssssssnsssenes | sovesens [V I 914.000 ...(8,336) (8,336) 11/20/2017.
14040H 10 5 | CAPITAL ONE FINANCIAL CORP.... 5,700.000 ,728,813 66,820 . 1,188,368 ..1,188,368 | ... ... | 11/03/2009.
14149y 10 8 |CARDINAL HEALTH INC. [ 15,100.000 777,499 . 7,411 29,496 (31,257) (31,257) | ... ... | 11/03/2009.
143130 10 2 | CARMAX ...t | ceiins I 29,886.000 ..3,892,054 | ..........130.230 | ...............3,892,054 | .........c....... 216,243 | oo | e | s | e 1,069,022 | ...ooovvoeriierins | e 1,069,022 | ...oocvverrririrceens 03/20/2003.
14448C 10 4 | CARRIER GLOBAL CORP.....c.cvvriiiiriiiieisneieiesissisesssssesesssssssssssesssssssssesssssssssessessnns | senenens R R 14,300.000 775,632 | .o 54240 | oo 775,632 | e 205,248 | .. 2,145 6,864 236,236 236,236 04/03/2020.
146869 10 2 |CARVANACO. I [V I 550.000 127,485 71814 |....... ...(4,263) IV (4,263) 06/23/2020.
149123 10 1 |CATERPILLAR INC.....oiiiiiiiiiieiiereieseiseisesissess s | cevinns I 43,600.000 | .... ...9,013,864 . ,013,864 1,267,824 |........ 186,608 | ..ooouverrrieriiins | e 1,077,792 | oo | v 1,077,792 | oo 11/03/2009.
15189T 10 7 |CENTERPOINT ENERGY INC......coooiiiiiniiieienciessisesisssiisssisssisssissssesssesnnnes | s I 35,300.000 | ..ocvvoinnnnn 985,223 910 | s 985,223 | ...cccovvinnnenn 514,060 |....... 22,945 221,331 221,331 03/25/2020.
156727 10 9 |CERENCE INC.......oiiiiiieiiciiiicieieceeiesseiesesiessiss i | cevins O 28,100.000 | ...ccccoeeee2,153,584 | oriciorn 76640 | oo 2,153,584 | oo BT,588 | e [ s [ e | e (669,904) | ...oooorviirri ....(669,904) | ... ... | 03/25/2020.
15677J 10 8 | CERIDIAN HCM HOLDING INC.....ccvviiiririiiinirsierissisesessssissssssesssssssesssssessesssssssnses | onneee [ 9,600.000 . ..512,078 | ........ (20,160) (20,160) | ... ... | 03/25/2020.
156782 10 4 |CERNER CORP........ooiiiiiiieceieceeiesesi e | cevins [V I 6,400.000 594,368 594,368 | ......cccoouenen. 122,072 | .. 1,728 5,632 ..92,096 | ... .. | 11/03/2009.
15912K 10 0 | CHANGE HEALTHCARE INC.......ooomiiiiriiriiinsiiseiiseissssiessssssssssssessssessssesssens. | woeeees I 10,826.000 | .... 231,460 231,460 | ...... 57,064 |....... . 29,555 | ..29,555 | ... ... | 03/10/2020.
16119P 10 8 |CHARTER COMMUNICATIONS INC A OO IO I 15,861.000 | ............. 10,340,896 10,340,896 | ............... 2,348,080 | ..o [ | e | e (151,948) | oo | o (151,948) | oovvorecces 05/18/2016.
163092 10 9 | CHEGG INC......coooieicieiceiiceeiceieiiee s | crvinns I 10,300.000 B16,210 | i [ | e | e (223,778) | ........ 390,411 ... | 06/23/2020.
163851 10 8 | CHEMOURS CO/THE.........ccooviimiiiniiirisnsisssiissssssssssssssssssssssssssssssssesnssens | aoveins [ 50,300.000 ...524,8% | ... 50,300 441,131 ... | 03/25/2020.
16411R 20 8 |CHENIERE ENERGY INC........ovvorrireiirrireisesssie et sssssssssssnses | censies [ 32,100.000 | ...............3,255,582 | ...........101.420 | ...............3,255,582 | .....ccevurnne 1,069,203 |........ 10,593 | oo | e 1,328,619 | oo ... | 03/25/2020.
16934Q 20 8 |CHIMERA INVESTMENT CORP......ocoviiiiriieisiieierieiseiesisissssssesssssessessssssessessssssnens | ennines A 134,400.000 44,352 169,344 649,152 ... | 03/25/2020.
171340 10 2 | CHURCH & DWIGHT INC.......oovviiiriiirciiiceiieseeiesesisesesicesissssisssssssssssssssssssssssnsssens | cevenne I 28,800.000 | ...............2,952,000 | ...........102.500 | ...............2,952,000 | .................412,262 | ........ 29,088 439,776 ... | 11/03/2009.
17275R 10 2 |CISCO SYSTEMSIINC...... 6,300.000 112,161 . 1,420,706 1,420,706 |... ... | 08/24/2015.
172908 10 5 |CINTAS CORP. [ I 9,600.000 | ...............4,254,432 | ...........443.170 | ...............4,254,432 | ..................268,332 | ........ 32,640 861,216 861,216 11/03/2009.
172967 42 4 |CITIGROUP INC.......cooiiiiieiiiriiieceiieseiieceiiesesisesisesissesis s ssssssnsssensesnees | cevine I 29,800.000 1,223,969 | ........ 60,792 (37,846) (37,846) | ... ... | 03/25/2020.
174610 10 5 [CITIZENS FINANCIAL GROUP.......cocvvmiiririniicireiiiseissiseissieiessssiesesississssssssssssesens. | onsies | e 15,100.000 ..391,286 |........ 23,556 173,499 173,499 | ... ... | 06/23/2020.
177376 10 0 |CITRIX SYSTEMS INC.....ccoviviiriiireiiineiisseieseiiesesissssissssissssssssessesesssssssssssssnsss | evviens | eoe | o 22,200.000 | ...............2,099,898 | ..............94.590 | ...............2,099,898 | ......... 232,385 |........ 32,856 (788,322) ...(788,322) | ... ... | 12/18/2002.
189054 10 9 |CLOROX COMPANY. 5,700.000 25,878 (157,092) ...(157,092) | ... ... | 11/03/2009.
18915M 10 7 |CLOUDFLAREINCA.... . [ I 5,100.000 ...300,407 |........ 283,101 283,101 10/19/2020.
191216 10 0 |COCA-COLA CO Y o 128,400.000 3,405,418 | ........ 215,712 561,108 voo | e 561,108 | ....ooorerrrriiccii 11/03/2009.
192446 10 2 [COGNIZANT TECH SOLUTIONS-A. .......cvviiiirririieriniisienisisssssiesssssssesssssessessssssnses | onneee O 42,400.000 ....882,615 |........ 40,704 287,048 287,048 11/03/2009.
194162 10 3 | COLGATE-PALMOLIVE CO......ccocoviiriimiiireiiensiisseiessesissessssssesssssssssssssssssssssssnsenns | eoviene | eon | o 30,400.000 | .....cceeveen. 2,594,336 1,180,158 |........ 54,416 ...(5,168) I (5,168) 11/03/2009.
20030N 10 1 |COMCAST CORP 279,374.000 .14,060,893 AT RN IR (578,304) ...(578,304) | ... ...| 12/15/2000.
200340 10 7 |COMERICA INC [ 19,300.000 | .....cooouuee. 1,679,100 13,124 52,496 601,002 601,002 12/21/2011.
201723 10 3 | COMMERGCIAL METALS CO.....ccovviimriiimreiiereiiereeieseeieseseesesisesesiesesssesesssesssssesssssesssenns | coveeens [V I 100.000 | .oooovvvirirerreen 3,629 | i 36.290 | i 3,629 | i 1,393 | B0 | e [ e LIET £ RTINS IR 1,575 | e 12/21/2011.
209115 10 4 | CONSOLIDATED EDISON INC.....ocovvtireiriiirerinisiresisisssssiesssssssssesssisssssssssssssssessansne | sennnene R R 19,900.000 | ...............1,697,868 | ..............85.320 | ...............1,697,868 | ..................810,404 | ....... 61,690 259,695 259,695 11/03/2009.
21036P 10 8 | CONSTELLATION BRANDS INC.........coiiiiirririciiineiieneeeseiiesesissessesesseseseeseseenesens | covins I 19,800.000 | ..............4,969,206 | ............250.970 | ...............4,969,206 | ...............1,018,384 | ........ 59,994 632,016 632,016 10/26/2015.
212015 10 1 |CONTINENTAL RESOURCES INC/OK s | e o 71,500.000 | ...............3,200,340 | .............44.760 | ...............3,200,340 | ..................707,485 |........ 32,890 2,034,890 I 2,034,890 03/25/2020.
217204 10 6 |COPART INC......ooiviiiriiirincississinsssssss s | coneiens [ I 6,400.000 | .................970,368 | ...........151.620 | ..................970,368 | ..................108,140 | ........ 155,968 IV R 155,968 | ..o 08/24/2015.
22002T 10 8 | CORPORATE OFFICE PROPERTIES e | e O 70,600.000 | ... . 11,498,296 19,415 77,660 133,434 133,434 ... | 09/30/2015.
22052L 10 4 |CORTEVAINC.......coomiiirriireiirsisssissisei s | coneiens I 21,999.000 | .... ...1,040,113 . ..1,040,113 ..344,047 | ... 11,879 188,311 188,311 | ... ... 06/01/2019. | ...
22160K 10 5 |COSTCO WHOLESALE CORP.........cooourrimeeinerieseiiesesiesesisesssesssssssesesesssssssssesssnnens | covees I 17,700.000 | ............. 10,048,290 | ............567.700 | ............. 10,048,290 | ..........cc... 1,914,306 |........ 54,339 3,379,284 B 3,379,284 10/26/2015. | ....cvvvevcrne
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22410J 10 6 |CRACKER BARREL OLD COUNTRY STO......cvmiiirnriiirerinisersiersssneierssssesessssssssns | vevvenes | e | eovrerenns 100.000 | coovevveercrcinne 12,864 | ............ 128.640 | ..ccovvvvvirnnee 12,864 | ..o 2,684 |... 230 [ o | eerreneeneenne(328) [ [ (328) [ v 03/20/2003. | ...oovvvrvvrrine
22788C 10 5 | CROWDSTRIKE HOLDINGS INC A......coovviiiiiireeinerieseeieeeissssessssesssssssssssssssssssnnees | venene | oon | oneenes 9,000.000 | ...............1,842,750 | ...........204.750 | ...............1,842,750 | ..............1,594,170 | ........ ...(163,633) | ... ... [ 10/07/2021.
22822V 10 1 |CROWN CASTLE INTL CORP 1,300.000 116,298 1,055,415 ..1,055,415 ... [ 12/21/2005.
229899 10 9 |CULLEN/FROST BANKERS INC..........covriiiimriiirriisneiisnsisnsissssisnsissssisssssssssssnnnens. | coneis | oes | avvveons 3,600.000 | .................453,852 | ...........126.070 | ..................453,852 | .................218,990 | ........ 10,584 139,824 ... | 08/25/2015.
235851 10 2 | DANAHER CORP........cccoiiiiiiiiiieiireiiereiiesssissssissssisssssssssssessssssssssesssssssssesssssness. | conevins | oee | eevees 12,400.000 2,604 10,044 | oo | e 1,325,188 | ..coovvverrinns ... | 03/20/2003.
237194 10 5 |DARDEN RESTAURANTS INC.....cooviiiieieiirierinisissierssssssesssssssssensssssssssesssssssssenss | vevnnene [ ee | oevene 13,250.000 | ...............1,995,980 | ............150.640 | ...............1,995980 | ..................207,566 |........ 45713 417,640 . 1 09/25/2001.
23804L 10 3 |DATADOG INC A.....oioiiiiieiiieeisseeiseseisssissssisessssesssessssssesesssesssesssessesisnens | conevs | oee | eevveons 8,100.000 | ..o 1,442,691 | ... 178110 | ..............1,442,691 | .............1,016,104 | ........ 496,408 | ... | e 496,408 | ..o 10/07/2021.
244199 10 5 |DEERE & CO....coiiiiiiiiieiieeiieseeiessisssississssissssssessssessssss s sssssssssssssnses | coneeis | oee | eevvinns 7,300.000 2,503,097 . . 7,665 26,353 539,032 539,032 11/03/2009.
24906P 10 9 |DENTSPLY SIRONAINC........cooviiiriiiiriiiniiisseiisseiissesessesiesssessssssssssesssessssssesesesesnns | covins I 27,700.000 | ......ccccoe... 1,545,383 | ...........55.790 | ..o 1,545,383 3,047 11,634 | oo | e 95,011 [ oo [ e 95,011 07/27/2001.
25179M 10 3 |DEVON ENERGY CORPORATION.........ooiriirviiriiieneiieseiieseiisesesiesessesesseseseeseseenes | cenevens .|.....202,800.000 8,933,340 8,933,340 | ...............1,452,149 | ........ 399,516 5,727,072 5,727,072 |... ... | 03/25/2020.
254687 10 6 |DISNEY WALT CO...ovvuiriiriireiiiieierisisssssesssssessessssssesssssssessesssssssssesssssssssesssssssssensss | aovenene | ee | ovens 93,311.000 14,452,941 14,452,941 | ............2,191,442 | ... (2,453,146) | ..oovovirvrvrinis | v (2,453,146) | ... ... | 03/20/2019.
254709 10 8 |DISCOVER FINANCIAL.......ccoomvvrrvereeieiecsiesssessesssssssssssssssasssisssssssssssssssssssssssssssessssssans | covvens [ oo | coven 29,900.000 ..3,455,244 | ..........115.560 | ...............3,455,244 | ................. 422,556 |........ 56,212 748,397 . .. | 11/03/2009.
25470F 30 2 |DISCOVERY COMMUNICATIONS C.....cvvorvimrieiiiniinniieniesiisiississsiesiesesssesensssssiens | conviens [ o | evveas 30,934.000 708,389 | ..ccoeerrnn22.900 | oo 708,389 | iiiiiiirnnn200,714 | i | s [ | i (101,773) | oo . ..(101,773) | ... .| 09/18/2008.
25470M 10 9 | DISH NETWORK CORP........cooiiiiiiriiiriiiniisseisssiesnsissssssssssnsssssssssssssssssesnesens | oonvins | ooe | cevens 18,774.000 | .................809,029 | ............32.440 | ...cccoeccc0ei809,029 | 338,120 | oo | e | s | s LR ORI IR 1877 | i 12/05/2019.
256163 10 6 | DOCUSIGN INC........cooouriiiriiireiieceiiereiiecesiscesiesessesssssssssssessssssesssssesssssssssssessssnes | ceneves | oee | eevvens 3,800.000 | ..cvvoeercee BT8TT8 | e 152.310 | e BT TTB | e BIAA2T | i [ i | e | e (265,962) | ....ooorvveriii ....(265,962) | ... .. | 10/19/2020.
25659T 10 7 |DOLBY LABORATORIES INC A.......ccocvviiiirriincisnnisneisseissssisssssssssessssssssssnnnes | coneies | s | ovvveens 7,400.000 | ..ooovivirrrrn. 704,628 | i 95.220 | i 704,628 | ... 229,088 | ... 6,734 (14,134) (14,134) | ... ... [ 12121/2011.
25746U 10 9 | DOMINION ENERGY INC......coovviimiieiiriiiiceiineiieseeiesesisesssissesisssssessssssssssssesssssssnsssens | wvenene | oon | oeeees 37,569.000 | ...............2,951,421 | .........78.560 | ..............2,951,421 | .......1497,731 | ... 94,674 126,232 126,232 ... 1 01/02/2019.
25754A 20 1 |DOMINO'S PIZZA INC.......coviiiiiiriiniiiiiesi s sesssississssisssissssssssisssises | vevinens | e | cviensd 6,100.000 | ...............3,442,413 | ..........564.330 | ............3,442,413 | ................. 786,852 | ........ 22,936 | ..o | e 1,103,307 | .o .1,103,307 |... ... | 03/24/2016.
25809K 10 5 |DOORDASH INC A.......iiireeireiiemeiieseeiesesissesiesesssesessssesssesssssesssssssssssssssssssssssesnnes | eovvene [ eee | o 20,500.000 | ...............3,052,450 | ............148.900 | ...............3,052,450 | ...............3,785,777 | ........ ....(733,327) | ... ... [ 10/07/2021.
25862V 10 5 |DOUBLEVERIFY HOLDINGS INC. ] 21,400.000 | i 712,192 | 033.280 | e T12,192 | el TOABAT | i [ | e | e ...7,345 7,345 ... [ 10/07/2021.
260003 10 8 |DOVER CORP.. e 109,800.000 | .............19,939,680 | ............181.600 | ............19,939,680 | ..............4,050,186 |........ 218,502 6,077,430 ..6,077,430 .| 09/01/2015.
260557 10 3 | DOW INC....c.oomiiiriiireiiceiiceeiecesiesesiesessesesis s | cenevins | oee | eevens 21,999.000 | ..o 1,247,783 | i 56.720 | e 1,247,783 | 569,314 | 61,597 | oo | cereienieens 26,839 26,839 04/02/2019.
26441C 20 4 |DUKE ENERGY CORP........cooiiiiiiintireriiicinsiesessssiesssissesessssssssssssesssssssssesssssssssesssens | nevvenes | oo | vonees 30,266.000 | ...............3,174,903 | ............104.900 | ..............3,174,903 | ...............1,358,990 | ........ 118,037 403,748 07/03/2012.
268150 10 9 | DYNATRACE INC......cooiviiiiiiriieiecieseesesesisssissessssssssssssessesesssssssssssssssssnnss | coneies | oes | eevens 28,900.000 | ..............1,744,115 | ..........60.350 | ... 1,744,115 | .............T61,460 | ... 493,612 ... | 03/25/2020.
26884L 10 9 |EQT CORP...... 0,700.000 ,760,067 734,370 ... | 03/25/2020.
27579R 10 4 |EAST WEST BANCORP INC......oovviuriirerirririeisnnisessiessiessssssssssssssssssessssssssssssssssssssenss | sovevese | ans | oevens 16,100.000 ..1,266,748 | .............78.680 | ...............1,266,748 | ................310,014 | ........ 21,252 450,317 ... [ 12/21/2010.
278642 10 3 |EBAY INC. ..o | ceneiias 52,900.000 3,517,850 | .............66.500 | ...............3,517,850 | .................498,245 | ... 38,088 859,625 .. | 11/03/2009.
278768 10 6 |ECHOSTAR HOLDING CORP......ovviiririreriririrerisisisesiessssssiesssssssssenssssssssssssesssssssenss | eonerins | ee | ovvennd 6,420.000 | ......ccooeerree. 169,167 | 126350 | oo 189167 | 89,908 [ s | s e | e 33,127 .1 01/02/2008.
28176E 10 8 |EDWARDS LIFESCIENCES CORP..........ccocoimviririineiinnissnissesissnsessssesssssssnsssnniens. | eoviene [ eon | e 72,600.000 | ...............9,405,330 | ............129.550 | ...............9,405,330 | ..................552,132 |........ 2,782,032 12/21/2011.
28414H 10 3 |ELANCO ANIMAL HEALTH INC.... 2,815.000 ...(6,446) 03/08/2019.
285512 10 9 |ELECTRONIC ARTS INC......ooiiiiiiriiiiriiiineiiessiieseiisnssiesesissssissssessssssssssssssssssnsssss | convies | ooe | coveveinns 100.000 | .ooovvcierrerenn 13,190 | 131,900 | i 13,190 | i 1,665 | 68 ..(1,170) 12/15/2009.
291011 10 4 |EMERSON ELECTRIC CO......ccooorriiriiiieiineiieseeiesesissesssessssssssssssssssessssssssssssssssnnnes. | conevns | oee | cevees 30,600.000 | ...............2,844,882 | .............92.970 | ..............2,844,882 | .............1227,452 | ....... 62,118 385,560 ... | 12/15/2009.
29444U 70 0 [EQUINIXINC.....ooviiriiiiiriieisirnieinsiese st sssssssessessssssesssssssssessessesssssensonss. | vovennss | oo | snvers 5,046.000 | ..............4,268,109 | ............845.840 | ..............4,268,109 | .................541,239 | ........ 57,928 664,356 . [ 11/10/2015.
29452E 10 1 |EQUITABLE HOLDINGS INC........ccooooirrimiciirineiineieneisesessesessssesssssessesesssssesssnessnnes | eevevene [ een | e 42,900.000 1,406,691 | ............32.790 | .............1,406,691 | ..................641,278 | ........ 30,459 308,880 . 308,880 03/25/2020.
294628 10 2 |EQUITY COMMONWEALTH.....coovviirriirriirriieseiiesiseesssesesssssssessssssssssssssssssssesssnns | conesins | oee | evvens 27,000.000 699,300 ..445541 | ... (37,260) T (37,260) | ..o 12/21/2011.
29476L 10 7 |EQUITY RESIDENTIAL.......ooviiiiiiiriiinicnsisccnnsssssssssssssssssssssssssssssssssans | coneiens 25,300.000 2,289,650 | .............90.500 | ...............2,289,650 | .......c.......... 667,406 15,243 60,973 789,866 | .....ovvvvvvinens | o 789,866 | ..o 11/03/2009. | ....covvverinnne
297178 10 5 |ESSEXPROPERTY TRUST INC.......cooiriiiriiiriiiriiieseeiesssiesssiesssissesisssssisssssisnnssnns | cenevis | oee | eevees 17,300.000 6,093,579 . 2,388,742 36,157 144,412 | oo | e 1,986,213 | ..coovveverrins ..1,986,213 ... | 06/25/2013.
30034W 10 6 |EVERGY INC.....ccoooiiiiiccirccccsscssissssssssssssssssssssssssnsssssssssnssssnssssnsses | sovnns | aoe | cvennns 8,057.000 | ..oovvvrriinnns 552,791 | ...cccc......68.610 | 552,791 | 304,501 |........ 17,544 105,547 105,547 .| 06/05/2018.
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30040W 10 8 [EVERSOURCE ENERGY......ccovvmiiiiiiirniisiiresisisisessessssssiesssssssesessssssssssesssssssssessnns. | onsnne | ver | ovvees 36,440.000 | ...ooveevneee 3,315,311 | 90980 | oo 3,315,311 | oo 771,863 | 87,820 162,887 | ..o | v 162,887 | oo 04/10/2012. | .cvovvevererine
30161IN 10 1 [EXELON CORP.......cootriiieiiiceisesisseeieseisessisessssessssessssessssssssessessesessenesessssenns | wvnnene | oon | ooeees 38,300.000 ...2,212,208 2,212,208 | ...............1,348,168 | ........ 58,599 595,182 595,182 03/25/2020.
30212P 30 3 |EXPEDIA GROUP INC...... 7,898.000 427,321 427,327 381,631 381,631 07/29/2019.
30231G 10 2 |EXXON MOBILE CORP.... N 100,000.000 4,692,620 |........ 349,000 | ..oovveerierieririeeins | e 1,997,000 [ ..oovoriverrrieriens | e 1,997,000 | ..coovvveinnicrrinens 06/23/2020.
302491 30 3 |FMC CORP.......iiiiceeceeceeceeceissesi s essssnsssnnsisennnes | ceneeins | oes | eeevions 9,200.000 ..1,010,988 | ......... 206,673 4,876 17,664 (46,368) .. | 11/03/2009.
30260D 10 3 [FIGSINC A oottt ssssssssenssssssssenss | nevenes | eon | soeees 42,100.000 ...1,160,276 1,160,276 | ..o 1,599,811 | oo [ e | e | e (439,335) | coovvreereririinnns ... | 10/07/2021.
30303M 10 2 |METAPLATFORMS INC A......coiiiiiiiiriiireiieneiieseiiesesiesesiesessesessssessesssesesesessssens | conevens N 126,700.000 42,615,545 42,615,545 | ............. 6,354,063 |....... 8,006,173 . . ... | 08/24/2015.
31188V 10 0 [FASTLY INC Av..ooiiiiiiceieeeieeiiesiisesisssi s sssessssesssssssssssssssseses | eovnens [ ene | o 35,300.000 | ... 1,251,385 . 21,251,385 | el AT 419 | i [ | e | e (166,034) | .coooocviirrii ....(166,034) | ... .| 10/07/2021.
311900 10 4 |FASTENAL CO....cvvomiiiiiceieceisseiiesesiesssissssissessssssssssssssssssssssssssssssssssssssnnes. | ooneies | oon | cevees 23,200.000 | ..o 1,486,192 | ..............64.060 | .............. 1,486,192 | ...cccoovvn. 206,925 |....... 25,984 353,336 353,336 11/03/2009.
313747 20 6 |FEDERAL REALTY INVS TRUST.....cooiiiiiiiiiiririiineiseseisessisseseisessisesessesssssssessesssinne | ceneves | oee | eevvens 6,900.000 940,608 7,383 29,325 353,280 . .. | 11/03/2009.
31428X 10 6 |FEDEX CORPORATION......ccoiiiiiriiirieiniisinnissessssessesssesessssssssessesssssssssessssssssesseess | onsene | ver | avvee 16,600.000 | ..............4,293,424 | ...........258.640 | ..............4,293424 | .............2,627,619 | ........ 48,140 (16,268) (16,268) | ... ... | 10/26/2015.
31620M 10 6 | FIDELITY NATIONAL INFORM........cooiiiiriiiririreiieeneissesissessesesisssesessssssssssessssssssnnnes | cevevns | one | cevees 19,101.000 . 136,444 | ... 29,798 ..(617,153) ...(617,153) | ... ... | 11/10/2006.
31620R 30 3 |FIDELITY NATIONAL TITLE......ciiiiiiiiiiieriiiinisiiseiiesissessssssesississssssississsssssins | e | oer | cereees 2,745.000 | .... 143,234 52,509 |....... 4,282 35,932 35,932 .| 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP........ccoooiiiriiiriiireiiereisseiienesissesssssissssessssssssssessssssssenss | convis | oee | eovees 57,500.000 | ......ccco..... 2,504,125 | ............43.550 | ..ccccooeenen. 2,504,125 | ......... 521,117 17,250 63,825 918,850 918,850 11/03/2009.
31847R 10 2 |FIRST AMERICAN FINANCIAL.......cooivtrrimmirineinnerierissesessseissessssssssssssssssessessssssssssnns | eonees | aee | eneenns 8,300.000 649,309 | ............78.230 | ..................649,309 | ................ 110,424 | ....... 16,102 220,780 220,780 06/02/2010.
336433 10 7 |FIRST SOLAR INC......cooiiiiiiieiccceiscississssssnsssssssnsssssssssssssssssnssns | ooneies | oes | avvveons 5,000.000 435,800 | .............87.160 | ..................435,800 | .................443,321 | ... (T521) | | e (7,521) 06/28/2021.
337738 10 8 |FISERV INC.....ooiiiiceieceeisceiieceiieceiisesissesisssssesssssssssesessssssssssssssssssnssssssssssnnes | coneves | ooe | eevens 42,000.000 .4,359,180 | ..o 103.790 | iiiernn4,359,180 | oo BB2,3T1 | e [ s | e | e (422,940) )| ... | 11/03/2009.
338307 10 1 [ FIVEINC ..o ssssnssssisssssesssens | cennins [ eon | ceviene 2,200.000 302,104 | ..........137.320 | .................302,104 | ..................365,937 |........ (81,576) )| ... | 12/11/2020.
34354P 10 5 |FLOWSERVE CORP........coooiiirriineiiiceiiseseiiesesiesesisssssssssssessssssssssssssssssssssssssssnssnnnss | covvnne [ eee | e 11,700.000 358,020 2,340 9,360 (73,125) )| ... | 06/23/2011.
345370 86 0 |FORD MOTOR CO.... 0,600.000 427,862 2,060 114,598 ... | 06/28/2021.
34950E 10 9 |FORTINET INC....coooiriiiriiiccieceissessesssisssssssssssssssssssssssssssssssssssssssnssess | avsenne [ ane | cveoned 4,800.000 21725120 | nn359.400 | 1,725,120 | 76,859 | s [ | e | e 1,012,176 .| 03/25/2020.
34959) 10 8 |FORTIVE CORPORATION........coociiiimiiiimiriiriniieneisenesseneisssessesesssesesssssssenessenesenne | wvenens | oon | oneened 6,056.000 462,012 | .o 76.290 | e 462,012 | e 41,298 | 1,696 | ..o [ s 33,126 07/05/2016.
34964C 10 6 |FORTUNE BRANDS HOME & SECURL.......ccovirriiriiiiieinnicienieissnsiensssesensssssssenes | vevenes | oo | vovees 10,900.000 ..1,165,210 ,165,210 | .vcivreer.. 95,986 | ... 11,336 230,862 230,862 10/04/2011.
35086T 10 9 |FOUR CORNERS PROPERTY TRUST........ccooviiimiiiniiiniissseisnsssssesssiessssissnssisnnns | coveis | oee | evvvenns 6,035.000 177,489 A77,489 | ... 50,531 2,007 7,664 (2173) e | e (2,173) 03/02/2016.
370334 10 4 |GENERALMILLSINC... 8,200.000 ,900,116 ,900,116 57,528 241,956 241,956 11/03/2009.
379577 20 8 | GLOBUS MEDICAL INC A......cosvviiiriiineiinnisseissssssssissssnssssssssssssssssssssssnnsens | coneves | oes | avvieons 9,000.000 649,800 | .............72.200 | ..cooireiern849,800 | 828,832 | [ | s | 62,820 | ..ooovviiriienns [ 82,820 [ 06/23/2020.
384802 10 4 | GRAINGER W.W.INC.....coiiiiiiciciiseceeseeseeseesesiesesissessesesiesesissssesssseesnnens. | oenevs | oee | eevvenas 9,800.000 5,078,752 518.240 | .............5,078,752 | .............372,811 | ........ 62,622 | ...oovvcreerienns | s 1,077,020 | ..coovvverris » ... | 09/25/2001.
40171V 10 0 | GUIDEWIRE SOFTWARE INC.......cocoviiiiriririeriiisiesisisisssiesssssseesssssssssessssssssssssennns. | overens | ooe | aveeres 6,200.000 | ....cccovveneee 703,886 | ............ 113530 | ... 703,886 | ... 490,112 | oo (94,240) (94,240) | ... . | 03/25/2020.
40412C 10 1 |HCAHEALTHCARE INC.......cooooiiiiiireiireiineisseiese s . 8,900.000 2,286,588 256.920 | ..............2,286,588 | ................751,884 | ........ 17,088 822,894 822,894 08/24/2015.
406216 10 1 |HALLIBURTON CO e 138,700.000 ...3,172,069 24,966 550,639 550,639 03/25/2020.
410345 10 2 |HANESBRANDS INC.......ccooviiriiimiiiniieneiissesissssisssssssssssssssssssssesssssssssssssssssssssssnnss | coneses | oon | cevees 25,300.000 | ..................423,016 | ...........16.720 | .................423,016 | ..................138,838 | ........ 15,180 | ovveoeieeiinniiens | cvvreeeennn D442 | i [ e D442 | 11/03/2009.
427866 10 8 | THE HERSHEY CO.....ccooouoiiiiriiiiriiieceiiesesieceeiesesisssissssissssssssssssssssssssssssssssssssssnnns | cenevins | oee | eevees 11,600.000 | ...............2,244,252 | ............193.470 | .............2,244,252 | ................ 432,405 | ....... 39,556 ATT,224 | .o | e ATT224 | oo 11/03/2009.
436106 10 8 |HOLLYFRONTIER CORP.....c.ccoviirieriiiirerisisiresssissssiesssssssessssissssssssssssssssesssssenss | aovnnene | er | evens 44,500.000 1,458,710 | .............32.780 | .............. 1,458,710 | ..................042,879 | ........ 15,575 308,385 308,385 03/25/2020.
436440 10 1 [HOLOGIC INC.......cooooieiriiiceiereisecesisesesiesesiesesssesesisssesssesesssesesssesesssesesssssesssssssssannns. | conees | oee | cevens 10,568.000 809,086 | .............76.560 | ..................809,086 | ................155,131 | ....... ... | 11/03/2009.
437076 10 2 |HOME DEPOT INC......ccoiiriiiiiiiiiniissiesiesisesnsissiesiesissssssssissssssssssssssssnsesns | consens [ o | oovead 67,200.000 | ... 27,888,672 . 27,888,672 | .............1,677,601 |........ 443,520 . I . | 11/03/2009.
438516 10 6 |HONEYWELL INTERNATIONAL INC........ooiviiiniiiriiinriissnissneissnissnecsnessssssssssisnns | coneies | oon | cevees 25,300.000 | ...cccocvevene 5,275,303 | ........... 208.510 | .ocovvrrenen 5,275,303 | ......coeer......866,199 | ........ 95,381 | oo | cerererien (106,007) | covooverrercieenes | v (106,007) | ovvovereereireiis 11/03/2009.
440452 10 0 |HORMEL FOODS CORP..........coociuiriiirieiieiiesesisesiesssiesesssesssesssssisssssssssssssssnsnsens | oenevns | oee | cevens 46,000.000 2,245,260 | ................279,303 | ........ 45,080 101,200 101,200 ... | 06/20/2003.
443510 60 7 [HUBBELL INC.......coovviiiriirciecciescssissssinssnsssssssssssssssssssssssssssssssnsssnns | coneien | oes | avvieons 8,300.000 ..1,728,641 ...208.270 | . L1,728,641 | ................360,623 | ....... 33,117 427,284 .| 11/03/2009.
443573 10 0 [HUBSPOT INC......ooiiviiciiiireieceeieceieseiiesesiscessesesssesesssesssssssessssssssesesssesesssssssssssessnns | coneves | oee | eevveons 3,900.000 2,570,685 659.150 | ...ccoovevnne 2,570,685 | ......cccc0eerei 560,837 | oo [ e | e | s 1,024,569 | ....ovveriiennns | v 1,024,569 | .....ovvornrerrinens 03/25/2020. | ...cvooernne
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444097 10 9 |HUDSON PACIFIC PROPERTIES IN.......cccoviiiriiiiininniciiesineissississssssiiesissisnies | ennine [ eon | cvviis 1,600.000 1,600 [ | e 1104 s | 1,104 | i | 03/25/2020. | e
446413 10 6 |HUNTINGTON INGALLS INDUST......covvvmrrrerimrimenisemienienssesssensssssssssenssessssssssssnsses | onevne | een | cvvvenes 3,216.000 14,794
447011 10 7 |HUNTSMAN CORP 9,100.000 6,598
448579 10 2 |HYATT HOTELS CORP.......ccoooviiiriirirriitrissiiesienisssesssisssiesssenisssssssssssssesssesssssssnnss. | conenne | eon | cevvenes 3,200.000 .
44980X 10 9 [IPG PHOTONICS CORP......ccovivimrimrireimiinsssesssssessessssssssssesssessssesssssssssssesssesssssssssens | sevsnene | on | cveeres 3,700.000 | ooovvrreerrnnn836,918 | i 172,140 | 836,918 | e 125,339 | e [ | e | e (191,105) | covvvvererierrrns
451107 10 6 |IDACORP INC......oiiiiiiiriniricriesinsisiiesie s ssssisessessssssssnisnnies | ennine [ eon | cevioes 5,900.000 16,992 101,952
452308 10 9 |ILLINOIS TOOL WORKS........covvrmrirrircerrisssseriessssessesssssessenssssssssssssssssssessesssnenss | vovssene [ oo | evvens 26,900.000 124,816 | oo | e 1,154,548 | ..o
452327 10 9 [ILLUMINA INC.....civiiiiiiiiiicciisississicsissessisssissi s sssssssiesssssssesssssiins | conviens [ o | soveae 11,900.000 124,236
45688C 10 7 [INGEVITY CORP.....otririiieirirciieriessiesiesissesessassssessesssssesssssssnsensesssssssssssssnsenines | eovnsees | vee | eeeenns 1,300.000 ...(5,239)
458140 10 0 |INTEL CORP..ootiiiiiieiseieitsetiseeteeise st sssss st ssssssisssnssssesssnenss | ooneiens [ oo | eeve 74,400.000 103,416 124,992 | oo | v 124,992 [
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A........oviiiiriiniierienisnisniinsinesiesisssssssississesinens. | eovenes | oon | oevees 27,200.000 10,880 503,200
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........ccostrimirmerirircesssississsssssssensssesssnsns | sevnens | oee | veees 32,000.000 . 42,240 687,360 | ...coovrrrrrireirins | e 887,360 | ot
459200 10 1 [IBM CORP......ciiiiiicciit e ssssnsessissssienss | consiens [ o | eoven 28,800.000 .2,967,506 188,640 386,610
460146 10 3 | INTERNATIONAL PAPER CO......cooorririeririnirierierirsseseesssssessensssssssssssssssssessesssnenss | voveene oo | cvvens 37,900.000 403,678 75,800 ..(3,762)
461202 10 3 [INTUIT INC..ooiiiiiiineiieiseiieiieseees et esssssssssessessssssssssssssssssssssasess | veneiens [ oo | eevnne 14,700.000 36,015 3,871,539
46120E 60 2 |INTUITIVE SURGICAL INC.......cvivimriiieirinniiirieniseissesisssiesiesesesesssssssssessesssesesssssens | sovnens | oee | verene 21,600.000 ,589 [ o | v || e 1,870,560 | ....covvevriririnns
46284V 10 1 |IRON MOUNTAIN INC....ooovivrimimrimerieiieeiieniesisssesessssssessenssssssssssssssesssessssssssssssssses | sosnens | oee | venees 23,102.000 ....460,051 57,154 527,881
46625H 10 0 |JP MORGAN CHASE & CO.....oovvoiiiiiciieriiisisiesisisssissiisssiessssssssssssisssisens | aovenis | oon | oovees 90,000.000 .5,964,941 333,000 2,815,200
469814 10 7 | JACOBS ENGINEERING GROUP INC........ccoouirmrinerierirnireeseesnersensenesssessssssrsnensnes | onevene | eon | cvvven 2,700.000 2,268 | ..o | i 81,729 | oo | v 81,729 | e
478160 10 4 |JOHNSON & JOHNSON 2,550.000 262,085 856,310
482480 10 0 | KLA CORP......oovirieiiiiiierieri sttt sssesssesssenssenssssssnes | conveens [ oo | evvene 17,100.000 66,690 2,927,520
487836 10 8 |KELLOGG CO....oouveurirerrrineiseesisesssessesssssesessssssssssesssessssssssssssssesssesssssssssssssssesssnns | consnne | eon | ovvvones 8,500.000 19,835 | ovvovreriererncnrinnes | s 18,615 | ovvoeveerrneeiens | e 18,615 [,
493267 10 8 |KEYCORP s | s | e | e 88,100.000 66,075 592,032
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN.......coooivirrimiricrinriienienisseserisssssessenssssesssssssssesssenes | coveeene oo | cvvene 13,700.000 | ..ooveverrnn2,829,187 | iriirni208.510 | oviiiennni2,829,187 | e 191,243 | s [ | s | s 1,019,554 | ...cooiveriieris
494368 10 3 |KIMBERLY-CLARK CORP 0,700.000 92,943 167,463
49446R 10 9 |KIMCO REALTY CORP.......ccooiririirieriiirniisssiesiesisesisssssssesssssesssessssssssssssessessenes. | everes | eer | oevees 76,876.000 26,138 | ..o | e 1,029,407
49803T 30 0 |KITE REALTY GROUP TRUST.....ccomiiirimeimerineriensessseisessssessessessssssssessssssssssesssesens | sevnens | oee | voees 59,994.000 782,304
49926D 10 9 [KNOWLES CORP.......ovvirriitiiiiiiierieniiiis it isessesssssssesssssissssesssnsssens | eoeneee | ver | cereves 7,400.000
50050N 10 3 |KONTOOR BRANDS INC.......ccovorrirmiieiiisiiesisesissssssssssssssssesssssssssssssssssssessssssssssssnssss | sovenees | ons | seveens 5,200.000 8,632
500754 10 6 |KRAFT HEINZ CO/THE. 3,339.000 53,342 41,340
501044 10 1 |KROGER CO....ovtveuririiiceiriniieiiessieeiesisssesssissssessesssssssssssssssssssesssessssssssssssssnens | vonesene | oo | covend 41,800.000 32,604 564,300
50155Q 10 0 [KYNDRYL HOLDINGS INC........covviuiirerirnirierineniseesenssssssesssessssesssssssssssesssessssesssssssssssns | eevneess | vee | eneenes 5,760.000 (35,041)
502431 10 9 |L3HARRIS TECH INC....c.oooiiiiririiiiieiinnienienississsisssiesiesissssssissssessesssessssssssssssnes | conveens [ oo | evveae 26,070.000 ..5,559,167 106,366 631,415
512807 10 8 |LAMRESEARCH CORP........coooirimiriiiieiinerieeiesisssessssssessessessssssssssssssssssessssssssnssns | vonveene [ oo | eovee 19,187.000 .13,798,331 103,610 4,736,887
512816 10 9 |LAMAR ADVERTISING CO.....ccvoiiiriiiiiiniieiiieniinsississiiesisisssissississssssssenssness | consine [ eon | cvvione 2,000.000 8,000
513272 10 4 |LAMB WESTON HOLDING INC.......oovvirriririnrinirieriereiieissineriesisssssesssssssssssesssnsssens | connnne [ eon | cevvened 8,400.000 7,896 | .o | eereereennd(129,024) | v | cvverrenenn(129,024) | oo,
525327 10 2 |LEIDOS HOLDINGS INC.....coivereirriaerieiieriseesssissisessessssesssssssessssssssssesssssssssssnses | coneeone | eon | avveonnd 6,368.000 8,915 | oovvevverrneeneninnens [ eerrereenn(103,289) | v | evvneirneenn(103,289) [ oo
530307 10 7 |LIBERTY BROADBAND A........ceoimiriirimieriiiniiienienisesessessssenessesesesesssssssssssesssesssesssnnss | connnne | eon | cevvees 1,175.000
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530307 30 5 |LIBERTY BROADBAND Cu.....ccvvvuirriiririnriiirenisisisnsiensssssessesssssesssssssssssesssssssssessnssnee | eonenins | oee | evvenns 6,314.000 | ......c.co.ce. 1,017,185 | .o 161.100 | .ovvverieene 1,017,185 | oo 134,858 | ..o [ e | s | e 17,237 | oo | e 17,237 | oo 122112020 | oo
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A.......ccooovimriimniiierinerisseriseeessnsssssssssssesssnnssns | coveves | oee | eevvenns 4,700.000 | ..o 238,995 | ...ccoovenenn. 50.850 | ....... 238,995 | ...... 86,203 | ... | e | e | s 36,002 [ ..o | e 36,002 | ..o 01/14/2013. | ..ovve
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C......cooevvuimriimrriiriiiieiieneiisseiissesessssssssesssssssssesinns | conevis | oee | evvens 10,725.000 ..545,366 78,722 78,722 ..| 06/03/2020.
531229 70 6 |LIBERTY MEDIA CORP BRAVES A. et | e | | s 470.000 ...13,513 .1,824 . .1,824 .| 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIA C......ccoovrviimmriireiieneiieneeieseeiesesiesesiesessssesessessssnssens. | ceneves | oee | cevvenns 2,350.000 | oo 148,614 | i 63.240 | i 148,614 | e 23,219 | e [ e [ s | e 48,504 | ... | e 48,504 | ... 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIA A......ocvoiirireriinirnninersnseiessssisssssssssssssssssssssssesssssses | eonerins | oee | ovvenns 1,175.000 .25,086 .. | 04/18/2016.
531229 88 8 |LIBERTY MEDIA CORP BRAVES Ci........ooviiiiiiriinceiiineiieseiesesisesesissesissessssessssens | ooveens | oee | cvvvens 1,603.000 ...45,044 ..5,162 . ..5,162 .| 06/30/2016.
532457 10 8 |ELILILLY & CO.ouuiieeiireiiceiieceiieceiiseiiesesie s | conevins | oee | eevees 14,676.000 | ..............4,053,805 | ............276.220 | .....oococconv 4,053,805 | ................492,248 | ... 49,898 | ... [ e 1,575,909 | oooocvierviienins | e 1,575,909 | oo 11/03/2009.
53814L 10 8 |LIVENT CORP......oooiiiiiiiiircirciiseiseisssssssssisssssnsssssssssssssssssssssssssssnssins | coneis | oes | ovvveoas 8,604.000 | .................209,766 | ..............24.380 | ....... 209,766 | ...... 31,814 | oo | e | e | e 47,666 | ...cooorerrircninns .. | 03/04/2019.
55261F 10 4 | M&T BANK CORPORATION........cooriiiriiimrieineiiresissesisesessesessssssssssesssssssssssssssssinns | cenevis | oee | eevvenns 6,100.000 | .................936,838 | ...........153.580 | ...cccceennnnn 936,838 | ..o 384,176 27,450 160,308 .| 11/03/2009.
554382 10 1 |MACERICH CO/THE.......coomiiiiiiieiniinensisiessiesssssssessssssssessessssssssessssssssessssssssensns | wevennne | ee | evens 96,540.000 | ...............1,668,211 | ...........17.280 | ccooercennee 1,668,211 | oo 737,540 |........ 57,924 638,129 | ..o | e 638,129 | ..o 06/03/2020. | ...oovvvererrines
55825T 10 3 |MADISON SQUARE GRDN SPORTS.........cocoiiiiiiiiireiineeiesesissesissssissssiesssssssssssnnes | venevs | oee | cevvenas 1,483.000 | ................257,642 | ... 173.730 | ....... 257,642 | ...... 24,417 (15,379) ..(15,379) |. ..| 10/01/2015.
558267 10 2 |MADISON SQUARE GRDN ENTERT.........ccccommiimiimirinniiinniisnisssiesiesessnsissiesssiiesiens | onnine [ eon | cvvione 2,248.000 | ..occovveeren 158,124 | 170340 | i 158,124 | oo, 24,655 (12,480) . ...(12,480) | . .| 07/09/2021.
562662 10 6 |MANDIANT INC......coviiiriiriieriisecieseeseesessssisssss s ssssssssssssssessssens | coneies | oen | eevens 44,000.000 | ..ooooovreeen 771760 | 17540 | el TTT60 | 000503,620 | s e [ e | oo (PZZ/R¢1<10) R IO (242,880) | ..covoovneireis 03/25/2020. | ..o
56585A 10 2 | MARATHON PETROLEUM CORP..........cccoosiiiirriireiieceiisseiieseiissssissesissesssssssssnsiens | evvieee [ eee | e 33,604.000 . 77,961 760,459 760,459 ..| 07/01/2011.
570535 10 4 |MARKEL CORP.......cccoomiriiiriiiiriisncissesssssssssssi s | coneies | oes | avvieons 5,000.000 | .. 6,170,000 1,234,000 | ...c..ccc...6,170,000 | ooooiricccn 2,871,802 [ oo | e | s | s 1,003,500 | ...ccoovvvnrrirs . ...1,003,500 .| 02/03/2014.
57164Y 10 7 |MARRIOTT VACATIONS WORLD.......cooiviiimriierireceisesieseseisessssesesssesessenessenessnness | eeveinne [ eee | cveenes 1,329.000 | ..oooovvrvennne 224574 | ... 168.980 | .........c......224,574 | 23645 | 718 TA8 | e [ e 42,209 | ..o | e 42,209 09/04/2018.
571748 10 2 |MARSH & MCLENNAN COS INC........cccoviimiiieririnniisiissiesiesississsisssssesissesssssensins | convens oo | evv 12,900.000 2,242,278 25,800 732,978 . .. | 11/03/2009.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.......ccovvvirvicriinceieneneesissssesensessnesnnne | coveins | ooe | cevens 14,960.000 | .. 2,471,990 498,467 . ..498,467 .| 09/23/2016.
573284 10 6 |MARTIN MARIETTAMATERIALS........cooooiiiiiirriinniinnreiseneiseseisseseissesessesesssssesseseseens | ceneves | oee | cevees 11,200.000 | ....cvvonevs 4,933,824 | ...........440.520 | ..............4,933,824 | ..............1,208,072 | ........ 26,432 | oo | e 1,753,360 [ .oocvvveereirerinns | e 1,753,360 | ..ooovvrireriirerieens 03/24/2016.
574599 10 6 |MASCO CORP........ccooviiirirriinriinsissssss s | consie | s | eevees 16,700.000 1,172,674 1,172,674 14,112 255,343 255,343 11/03/2009.
57636Q 10 4 |MASTERCARD INC CLASS A......ccsviiiiiiiieiiiceiisceeiesesiesesissesissssissesssssssssssssssseenns | vneene | oo | oeeees 85,417.000 ...30,692,036 .30,692,036 ...3,073,616 150,334 203,292 203,292 06/25/2013.
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS.......covivriirimrnirniirernsissiesiesssssssesssseenssiens | vevenne [ er | evene 38,600.000 .3,729,146 746,745 14,282 52,496 | ..o | e 38,986 | ..o | e 38,986 | .. 03/30/2012.
580135 10 1 |MCDONALD'S CORP.... .9,800.000 2,627,086 LA771,242 51,450 524,202 524,202 01/07/2019.
58155Q 10 3 |MCKESSON HBOC INC OV IFURPPORN (OO IO 5,451.000 .1,354,955 327,79 2,562 9,430 406,917 406,917 | oo 11/03/2009.
58933Y 10 5 |[MERCK& COINC.......oiiriiiriirririiseisnsississsssssissssssssssssnssssssssssssssnnsens | aovinne | ane | oo 95,000.000 7,280,800 3,287,801 65,550 247,000 | ..ooovveinieniinnns | e (129,051) | coovvvrvirri .(129,051) . .| 12/01/2020.
592688 10 5 |METTLER-TOLEDO INTERNATIONAL .1,000.000 11,697,210 557,530 ..557,530 12/21/2005.
594918 10 4 |MICROSOFT CORP......ovvviriireriiieiresieisessie st essssssns s essessssssssesssssns | sevenens e 238,200.000 547,860 | ..ocvvevervrcreinrins | v 27,130,980 | ..ovvverriririinen . .27,130,980 . | 09/28/2015.
595112 10 3 |MICRON TECHNOLOGY INC.......cevvverremrireririiisisinssissisesssssssssssssssssssssesssessssssssssssssssnns | vovssens oo | cvvens 56,700.000 5,670 5,670 | v | e 1,018,899 [ ..o | e 1,018,899 | ..ooovvvirricirienens 11/03/2009.
600544 10 0 |MILLERKNOLL INC. 75 539 ceevenen539 12/18/2002.
60468T 10 5 |MIRATI THERAPEUTICS INC . 2,097,667 | ..o 146.690 | .overrrii2,007,667 | oovrinennn 2,347,419 | s [ e | e | e (PZI ) ) IR IR (249,752) | covvvvvevereceis 10/07/2021.
609207 10 5 |MONDELEZ INTERNTL INC........oiriiiiiiriiiireiieceiieceiieseiisesiesessesssssesesiessseesesssnens | ceneeens e 100,019.000 | ....ccocoueee. 6,632,260 982,563 35,007 129,525 784,149 ..784,149 .| 11/03/2009.
615369 10 5 |MOODY'S CORP.....ccoctirirriiririiiisissiesssissiessssseses e sssssseesssssssssessssssssesssesssnssssensans | aoveneee | ee | evene 21,200.000 8,280,296 343,822 |........ 52,576 2,127,208 . 2,127,208 .1 07/30/2001.
61945C 10 3 | MOSAIC COMTHE. ... | wvnnene | oo | ooeees 44,900.000 | ...cccovvvvneee 1,764,121 | ...eir39.290 | 1,764,121 | 463,898 |....... 12,348 730,972 | oo | e 730,972 | oo 03/25/2020.
620076 30 7 |MOTOROLA SOLUTIONS INC.......cooocvirieriiiiiiniissiiieniesisssississiisessssesessssisssisiessns | ennine [ eon | covii 3,771.000 11,024,581 216,147 2,979 10,710 383,284 383,284 11/03/2009.
62944T 10 5 [NVRINC....coooiiiiiccciscecessnssssssss s | coneies | oes | anvieons 1,300.000 | .. 7,681,531 1,659,456 |....... 2,377,713 | oo | e 2,377,713 08/25/2015.
B4110L 10 6 |NETFLIXINC......ooooiiiiceiieceiieceiieceeiecesiesesicesiesssiesssisessssssssssssssesssssssssesssssessssens | oeneies | oee | eeevenns 3,100.000 | ..o 1,867,564 | ............602.440 | .............1,867,564 | ................317,578 | ........ 191,301 10/26/2015.
64125C 10 9 |NEUROCRINE BIOSCIENCES INC.........ccooiiriiiimriiriisniisseisssissssissesisnesesnssesnsnens | wovnneee | oon | onnenes 2,500.000 (26,700) .. | 09/26/2017.
64829B 10 0 [NEW RELIC INC.....ooiveerieeireceeciessiie s ssssssesssssssessssssssssssnns | avsenss | oor | seeees 10,300.000 458,968 .| 03/25/2020.
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65249B 10 9 [NEWS CORP A ..ottt | snniaes PO I 39,773.000 | .oovrriiirens 887,336 | ....cocceeeei22.310 | i 887,336 | ................. 167,886 |........ 7,955 172,615 | o | v 172,615 | o 07/01/2013. | oo
65339F 10 1 |NEXTERAENERGY INC... e 181,200.000 16,916,832 16,916,832 | ...............4,285411 | ........ 279,048 2,937,252 | oo | e 2,937,252 10/28/2015.
654106 10 3 |NIKE INC CLASS B... 8,800.000 32,544 725,760 ... | 11/03/2009.
665859 10 4 |NORTHERN TRUST CORP........cccooviimiiiniiinniiinnisnsicsniisnesnsssssisssssssssssnssssnnss | convie | oon | eevees 27,300.000 19,110 76,440 722,631 ... [ 12121/2011.
666807 10 2 |NORTHROP GRUMMAN CORP.........ccocoumrriiiriiriiienerisesissesissssesessssssssssssssissssesenns | cenevis | oee | cevees 19,300.000 | ...............7,470,451 | ............387.070 | .............7,470,451 | ................875,327 | ........ 118,888 | ..oooeceeceieciiies | e 1,589,355 .. | 11/03/2009.
670002 40 1 [NOVAVAXINC....ooiiiiiiiiieiisniseiesisssisssssssssssessssssessssssssssnssssssssssesssssssssesssssssssesssenss | eonenins | oee | ovvenes 1,800.000 257,526 ..293,103 | ........ (35,577) ... | 10/07/2021.
B7059N 10 8 [ NUTANIXING Ao | cnnnne | oo | e 48,300.000 1,538,838 908,562 |....... ... | 03/25/2020.
67066G 10 4 |NVIDIA CORP.......cooiiiiiiciisiiicciscississs s [ avenin | ann | e 63,950.000 | ... 18,808,335 11,736,288 | ........ 5,246 . . 10/07/2021.
670837 10 3 |OGE ENERGY CORP........ccoooiiiriiiirciiireiieneiisnsiisssisssssssissssnssssssssssssssssssssnssnns | coneis | ooe | cevees 31,400.000 | ..o 1,205,132 | ..............38.380 | .............1,205,132 | ..................654,289 | ........ 50,790 204,728 03/25/2020.
67098H 10 4 | O-I GLASS INC.....cooiviiieiiciieceisseieseieseisesessesessessssssessesess e | cverens | oo | oeeees 72,700.000 874,581 | ..o 12.030 | oo 874,581 | i B24763 | i | e | s | e 48T | i | 9,451 03/25/2020.
67103H 10 7 [O'REILLY AUTOMOT....oiiiiiiriiirerieieersieississessssssessessssssesssssssssessssssssssssesssssssssesssessnns | nevenes | oo | vonees 10,100.000 | ...............7,132,923 | ...........706.230 | ...............7,132,923 | .................378,235 | ........ 2,561,966 | ....oooovvvvvinis | s 2,561,966 11/03/2009.
679295 10 5 |OKTAINC ... sssssssnsisnssinns | ceneiis | oee | eeeveons 7,400.000 1,658,858 | .........224.170 | ..o 1,858,858 | oo 763,886 | oo | e | s | e (222,666) | ......ovvvecrirans | e (222,666) 03/25/2020.
681936 10 0 |OMEGA HEALTHCARE INVESTORS........coooviieriiiininniiisnieiiesiesississssiessisessessssniss | conviens [ | ovvea 28,200.000 | .... 834,438 | .............29.590 | ................834,438 | .................T56,572 | ........ AT (T IR N (189,786) | ..oovvvvrriieins | i (189,786) | ..oovvvveviiricrins 03/25/2020.
682189 10 5 | ON SEMICONDUCTOR CORPORATION.........cocooumiiimiiiniiinniiinnisssneessniessessnssinns | coneis | oee | cevees 26,000.000 | ......cccco.... 1,765,920 | ..............67.920 | ..............1,765,920 | ..................168,665 |........ 914,940 914,940 11/03/2009.
68235P 10 8 |ONE GAS INC.....ooiiiiiieiciiiceeiseeiseseieseiessisessis s snsssessseeneseenens | ceviene [ ene | eveeees 3,900.000 302,601 | .o 77.590 | . 302,601 | . 35,597 | 9,048 | oo | e 3,198 [ [ e 3,198 | s 02/03/2014.
682680 10 3 |ONEOKINC........oiiiiiiriiciisccesssssesss s | coneien | e | eevees 15,600.000 916,656 | ..............58.760 | ..................916,656 | ..................250,223 | ........ 58,344 317,928 317,928 11/03/2009.
68389X 10 5 | ORACLE CORPORATION.........ccooieriiriiiiciireneiseneiseseisesessessssessssenesssesessenesssnesenns | eovvene | eoe | v 78,800.000 ..6,872,148 | ............87.210 | ...............6,872,148 | ...............1,642,885 | ........ 94,560 | ..voverererirrrierin | e 1774576 | .o 1,774,576 ... | 11/03/2009.
68622V 10 6 |ORGANON & CO.....cciiiriiriiiiiiieiiiienisssiissiissiesssesssssssisssesssessssnssssssssssns | veviiens | ee | cvvenns 9,500.000 289,275 | .............30.450 | ................289,275 | ..................160,245 | ........ 5,320 129,031 .| 06/03/2021.
68629Y 10 3 |ORION OFFICE REIT INC.......coooiiiiiieiiceeiiciiesniieseisesessessisssessessssensssssssssnsssnnes | eovinne [ eee | cveenes 1,484.000 221706 | e 18670 | e 27,706 e 34,132 | ...(6,426) 11/15/2021.
690742 10 1 |OWENS CORNING INC 2,600.000 ..235,300 . 235,300 | .. 2,704 .38,324 ... [ 12121/2010.
693475 10 5 | PNC FINANCIAL SERVICES GROUP L........cooirviiirriinriinciisncisssisseiesssiessssisnnsinnns | convis | oon | cevees 21,300.000 4271076 | ..........200.520 | ............. 4,271,076 | .oocvovvvenne 1,097,473 |........ 102,240 1,097,376 ... | 12/15/2009.
69351T 10 6 | PPL CORPORATION........ooiiiriiimiiireiiereiiecesissesisecesissesssesessesssssessssssssssssssssssssesenns | conevis | oee | eevees 19,000.000 571,140 290,959 7,885 31,540 [ oo | e 35,340 | ..o » ... | 09/10/2002.
695156 10 9 | PACKAGING CORP OF AMERIC........cc.covvuriiiiiiniiniricrieiiisissiississiissiesessssssssissiies | conviens [ | oo 19,500.000 ...2,654,925 19,500 78,000 (34,320) (34,320) | ... ...| 10/27/2015.
69553P 10 0 |PAGERDUTY INC......ooiiriiiriiiiriiiireiisseiisseiissssinssesssssssesssssssssssssessssssssssssssssssnsssns | eoviene | eoe | oo 26,600.000 924,350 | ..o 34750 | 924,350 | 896,159 | [ e | s [ s (184,870) | oovvvovri ....(184,870) | ... ... | 03/25/2020.
69608A 10 8 |PALANTIR TECHNOLOGIES INC...........cooevvvenee 5,700.000 ..1,742,697 . (65,400) ... [ 12122/2021.
697435 10 5 |PALOALTO NETWORKS INC I I 4,600.000 2,561,096 LT51.372 | 926,302 .| 03/25/2020.
700517 10 5 |PARKHOTELS & RESORTS INC.........coooiiiiiriiiieieceiiereeieseiieseeissssisssssssseisssssssenes | ceseeens e 133,000.000 1,246,011 | ........ 230,090 230,090 03/25/2020.
70450Y 10 3 [ PAYPAL HOLDINGS INC....coooiviiiiireririsiesisisesssiesisssesessssisssssssssssssssessssssssesssssssnses | vonsene | ver | avves 52,900.000 | ...............9,975,882 | ...........188.580 | ...............9,975,882 | ..................685,578 | ........ (2,413,298) B (2,413,298) | oo 07/20/2015.
70614W 10 0 |PELOTON INTERACTIVE INC A......ccovviiiiiiriiiieienniisseiesnessesissssissssssssssssssssnnees. | evviene [ ene | ceveeneees 500.000 | ...cccoovirenern 17,880 | 35,760 | 17,880 | i 18,647 | . ... [ 12122/2021.
707569 10 9 | PENN NATIONAL GAMING INC 7,000.000 ..(144,586) (144,586) | ... . 10/07/2021.
713448 10 8 |PEPSICO INC......cooiviiiiiceieccineisseiesesisesisssissssissssssssssssssssssssssssssssssssssnns | coneis | oon | eevees 23,800.000 2,201,521 25,585 99,841 604,758 604,758 08/24/2015.
714046 10 9 |PERKIN ELMER INC........cooiiiiriiiriieceieseiseceiiecesiesesissesissesiessssesesssssessssssssessssnnns | coneiis | oee | eevees 14,800.000 ...205,698 | ........ 4,144 851,888 ... | 06/20/2003.
717081 100 3 [ PFIZERINC ...ttt esssssssssesssssssssssensesssnssenss | nevenes | eon | vonees 81,751.000 1,315,669 | ........ 127,532 | oo | e 1,818,142 | .o ... | 09/27/2010.
718172 10 9 | PHILIP MORRIS INTL.......oiiiiieiiceiiceiiecesiesesiesesissessssesesssssssessssssssssssssssssssenes | coneees | oee | eevens 95,600.000 2,900,468 119,500 463,660 1,167,276 ... | 11/03/2009.
718546 10 4 |PHILLIPS BB.........coooriiiriciiiiinissicsierienisiesissi s esssisssssssssssssesssssisssssens | consiens [ o | evveas 35,896.000 | .... . 2,601,024 | oo 685,323 |........ 129,944 .| 05/01/2012.
72919P 20 2 |PLUG POWER INC.......oiiviiriiriiiineessisseiseissinssisssssssssssssssssssssssssssnnsenas | avveinns [ ane | oo 42,100.000 | ....ccoouvvuuee 1,188,483 | ............28.230 | .o 1,188,483 | ..cccoovvnnne 1,211,718 |........ (23,235) | .o | e (23,235) 12/22/2021.
737446 10 4 |POST HOLDINGS INC......ccoorvieriiirreiiereiiesesiecesiecesisesesisssesssesssssssssessssssessssssssssessens | coneves | oee | eevvens 3,100.000 349,463 349,463 | ..o 50,889 |........ 36,332 ... | 02/06/2012.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP.........cooiiriiiiriiiiriiiriissniissnessnsisssissssissssissnssssnnses | eovinne | eee | cvinnd 4,000.000 289,320 289,320 | ...... 99,465 | ........ 9,760 .| 11/03/2009.
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742718 10 9 |PROCTER & GAMBLE CO.......evuriiiriiiciriiieiinsiesisisessiesssssssesssisssessssssssssssenonsss | aevenene | er | evens 42,500.000 | ...cocovreeee 6,952,150 | ....ccco.e. 163.580 | ..cooveiennnd 6,952,150 | ...cccvuienn 4,533,959 |........ 144,504 | ..o | e 1,038,700 | ..o | v 1,038,700 | ..o 10/30/2019. | cvvvrvierinee
74340W 10 3 |PROLOGIS INC.......oovooieiriiireeieceiicesiesesicesisssesessesssssssesssessssesssssesssssssssssssssssens | evviene | eee | e 34,927.000 | ...............5,880,310 | ..........168.360 | ...............5,880,310 | ............... 2,287,450 | ........ 88,016 2,399,485 | ......cooovvveris | e 2,399,485 03/25/2020.
745867 10 1 |PULTE HOMES INC 6,500.000 267,910 5,475 20,440 512,460 512,460 12/21/2010.
T4736K 10 1 |QORVOIINC.....oooiriceisssesesssssssis s nssssnsssssssnssssnnns. | aovenne [ ane | cveined 4,900.000 245281 | ........ (A8,412) | oo | e (48,412) | .o 08/25/2015.
747525 10 3 |QUALCOMM INC......ooiiviiriiiiriieriiieseeseseiiesesiesesiesesssesesssesessssesisesessesesessesessesssennns | coneiis | oee | cevens 34,700.000 | ...............6,345,589 | ...........182.870 | ...............6,345,589 | .............. 1,746,649 | ........ 93,343 | oo | s 1,059,391 | ..o ..1,059,391 | ... ... | 05/02/2018.
74838) 10 1 [QUIDEL CORP......coovrviiierrireiiieieissssstsseissssssssssssessesssisenssssssssssssessesssssesssnssnsenss | vevvenes | e | soeees 14,200.000 | ...............1,916,858 | ............134.990 | ...............1,916,858 | ............... 1,934,778 | ........ (17,920) (17,920) | ... .1 10/07/2021.
749685 10 3 |RPMINTERNATIONAL INC........cooooiiiiiiiiriieciieceieseisesesiesessssessssesssssseesessenssens | coneves | oee | cevens 10,200.000 | ...............1,030,200 | ............101.000 | ...............1,030,200 | ..................182,090 |........ 15,708 104,244 | oo | e 104,244 | o 03/27/2006.
754730 10 9 | RAYMOND JAMES FINANCIAL INC........ovomriiriiirieieeiiesesiesesiseesisessisessesessssensenns | cenvvis | oee | evvens 10,800.000 | ...............1,084,320 | ............100.400 | ...............1,084,320 | ................ 170,197 |........ 11,232 395,496 395,496 09/22/2021.
754907 10 3 |RAYONIER INC ... | coneses | ooe | cevees 22,500.000 | ..................908,100 | .............40.360 | ..................908,100 | ..................498,859 | ........ 24,300 247,050 247,050 03/25/2020.
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP..........coooomrivirrrieneiiereieresiissnsissssisssessssesissenes. | eeviene [ eee | e 95,084.000 .2,003,467 | ........ 190,643 | ..oooooeeeriieriiies | e 1,383,472 | oo | e 1,383,472 | oo 04/03/2020.
756109 10 4 |REALTY INCOME CORP......cocoviiiiiriiierieieirsisissnissssssssesssssssesesssssssssssessssssssensensns | wevenene | ee | evene 14,847.000 ....718,163 3,660 41,304 344,734 344,734 11/01/2021.
75886F 10 7 |REGENERON PHARMACEUTICALS.........ccoooiivimmieieriiieseiieseeissesienesiesssisenessenesinne | oeneins | oee | eevvenns 1,700.000 | ..............1,073,584 | ...........631.520 | ..............1,073,584 | ....... 929,604 |........ 252,297 252,297 10/26/2015.
759351 60 4 |REINSURANCE GROUP OF AMERICA........ccccosviiiiniiniiieiinsiseissinsisssississesissisnies | onnins [ oo | cvvii 3,192.000 | ....ccooer..... 349,492 | ............109.490 | ... 349,492 | i T2,574 | 9,129 (20,461) | ..o [ e (20,461) | ..ovvvvererirririsniae 09/01/2009.
759509 10 2 |RELIANCE STEEL & ALUMINUM........ccoovviiiiiriiiinniiisniisseissseisssesssessssssssssssnssns | coveis | oee | ovvvenas 7,300.000 | ..ooooeevn 1,184,206 | ...........162.220 | .............1,184,206 | ..................352,018 | ........ 20,075 310,031 310,031 12/21/2011.
759916 10 9 |REPLIGEN CORP.......cooiiiiiriiiiiiiereeierseieessiessiessisesess s essessisesesssssssesessesessesenes | cenevis | oee | eeevenns 2,100.000 556,164 | ............264.840 | .................556,164 | ..................359,901 |........ 153,741 153,741 .. | 10/19/2020.
760759 10 0 |REPUBLIC SERVICES INC........ccoovviirriiiriiiinrisneisseisseisssisssssssssissssssssssssssssnnss | coneies | oon | evvees 31,200.000 ...4,350,840 14,352 54132 | | s 1,346,280 | ...ccoooovirrirs ..1,346,280 .| 09/25/2001.
761152 10 7 |RESMED INC.....ooiivoiiiiiceeiceieseiisesisssieseissssssssssssssssessssssssessssssessssssssnesnns | conenens | oee | cevees 12,400.000 3,229,952 260480 | .............3,229,952 | ..................302,720 |........ 20,088 594,208 594,208 11/03/2009.
76680R 20 6 |RINGCENTRALINC A.....cooiiiiiiiiieiiseiseesiesniessisssssessssssesssssssssssssssssssssssnns | svnenns | von | oveenes 7,090.000 | coovovvevene 1,328,312 | oo 187.350 | oo 1,328,312 | e 1,340,573 | s e [ e | v (1,004,995) [ ...ooovevrrriinies | e (1,004,995) | ...ooovvorrrirrriens 10/07/2021.
770323 10 3 |ROBERT HALF INTERNATIONAL INC........oooiiriiiimiiiimriiineiienesissesisseeisssesissnnessnseenns | ceveves | oee | eeevenns 9,200.000 | ...............1,025,984 | .........111.520 | .............1,025,984 | ............... 177,129 | ....... 13,984 451,168 ... | 09/25/2001.
78409V 10 4 |S&P GLOBAL INC 1,700.000 36,036 1,675,440 ..1,675,440 .| 11/03/2009.
78410G 10 4 | SBA COMMUNICATIONS CORP........coovviurriirriinsiineisssissienssessssssssssssessssesnns | wovnnens | e | oonees 19,500.000 | ...............7,585,890 | ............389.020 | ..............7,585,890 | ...............1,684,100 |........ 45,240 2,084,355 | ..o | 2,084,355 10/26/2015.
78440X 80 4 |SL GREEN REALTY CORP........ccooooiiiiiiiiiinniiieiisnsiissseissssissesessssssssssesssssssssssssssesnns | eevinne [ eee | cveenes 3,095.000 221,912 8,511 R R I 32,255 32,255 01/15/2021.
T8442P 10 B [SLM CORP......coooiiiiicieeiic et senssssnssenss. | onnees | oer | evves 82,900.000 ..1,630,643 | .............19.670 | ...............1,630,643 | ................343,917 | ........ 16,580 603,512 603,512 | ..o 12/21/2011.
79466L 30 2 | SALESFORCE.COM INC.......ovviiimiiiriiiiniiiirisisseisesissesssssssssssessssessssssnssessssssnnss | coneies | oee | cevees 21,953.000 5,578,916 | ...........254.130 | ...............5,578,916 | ...............3,814,949 | ........ 648,833 648,833 07/21/2021.
808513 10 5 | CHARLES SCHWAB CORP 6,520.000 26,294 1,134,311 .1,134,311 | .| 10/06/2020.
808625 10 7 | SCIENCE APPLICATIONS INTE......cooiiiriiiiireiinsisesisssssssissssssssessssssssssssssssssssessssnssss | sevssens oo | veverensens 592.000 | .....ccocoeer.... 49,485 | .............83.590 | ..o 49,485 | 22,620 | 876 i(6,542) | e [ (6,542) 01/14/2019.
816851 10 9 | SEMPRAENERGY........ccoooiiiiiiiriiieriiieseiiesesecesiesssissssisssssessssssssssensssesssssssssessnnsens | conevs | oee | cevees 34,300.000 . 3,185,411 37,730 149,034 167,041 167,041 | ... ... [ 10/27/2015.
81761L 10 2 | SERVICE PROPERTIES TRUST .....cooiiiviriieriniiiierisiseesiseissssssessssssessesssssssssessssssnnsns | sevenens e 212,900.000 LA871,391 | 8790 | 871,391 | 1,300,776 |........ 8,516 | .o | v (574,830) | coovvvrrvrerrriirinnns ....(574,830) | ... . | 03/25/2020.
81762P 10 2 | SERVICENOW INC........ooiiiiiiiriiiriiienecesisseiieseiiesesissssissssesssssssssssssssssssssssssessnnns | coveinne [ eee | cveenes 5,400.000 3,505,194 532,872 532,872 06/23/2020.
824348 10 6 | SHERWIN-WILLIAMS CO 6,800.000 ...5,916,288 36,960 1,800,792 1,800,792 |... ... | 04/01/2021.
82452 10 9 |SHIFTAPAYMENTS INC A.....coviviiiriireiiciieseisseiessesisssisssssesessssssssesssssssnsssns | wvnnene | oo | onnenes 2,800.000 224977 | ... (62,773) (62,773)] ... .| 10/07/2021.
828806 10 9 | SIMON PROPERTY GROUP INC.........ccovuiriiiieiirreiieseiiseeiecssiesesissesissssisssssessnsinns | ceneiis | oee | cevens 15,200.000 1,072,407 | ........ 108,680 | ..cvooecvevriieciiins | e 1,132,248 | oo [ e 1,182,248 | oo, 06/23/2020.
829688 10 3 |SIRIUS XM HOLDINGS INC......coovviriririiiireriiisiinnieissssiensssessesssissssssssssssssssesssssenss. | onneens N 279,600.000 | ..............1,775,460 | ..............6.350 | .....c........1,775,460 | .................482,869 |........ 18,420 (5,592) [ oo | s (5,592) 09/27/2011.
83200N 10 3 | SMARTSHEET INC A.....iiiiiiieiiieiieceiiesesisesisesissesisessssssssssssssssssssssssssssssssssnssnns | wvneene | oo | ooeeee 10,700.000 828,715 | oo 77450 | 828,715 | Lo T25,347 | 103,368 | ...oooovecriiens | e 103,368 | ...ooooerirerircies 10/07/2021.
833445 10 9 | SNOWFLAKE INC......coviiiiiieiiiiiciisitiesissiesisissessssissssesiesssssssssssssssessesssnnss | cennins [ eon | covioad 4,450.000 ...1,507,438 . /507,438 | ..............1,135,930 |........ 371,507 371,507 10/07/2021.
83417M 10 4 | SOLAREDGE TECHNOLOGIES INC........covriiiirriiinriinrisneisssisnsisssiessssinnsssnnies | coveies | oen | avvveeas 2,000.000 | ..oovvrriinnns 561,140 | ............280.570 | ....c.ccccceooen. 561,140 | ..................306,809 |........ (U4 10L0) O I (T7,400) | oo 06/23/2020.
842587 10 7 | SOUTHERN CO.....cooorviimiiiriiiceiieceiiecesiesesiesesiesesissssssesesssesssssssssssssssssssssssssssssssons | coneeens | oee | eevvenns 9,800.000 672,084 672,084 | ..............486,729 |........ 25,676 | ..o | ervieniins 70,070 | oo . ... | 03/25/2020.
84265V 10 5 | SOUTHERN COPPER CORP.........ccocoommiiiriiinriiiniisniisnessnesssssisssssssssssssssssssnnns | soviene [ aoe | s 12,936.000 798,281 . .798,281 ,823 | ........ 41,395 (44,112) (44,112) ] ... .| 03/27/2006.
84860W 30 0 |SPIRIT REALTY CAPITAL INC......oooiiiiiciiiiriiiieeisecnisseisssessssessssesssssesssnessensssenens | eoviene | eee | e 13,300.000 | ...ccovvvrrnnnn 640,927 | ............48.190 | ..o, 640,927 | ..o 479,175 8,485 33,423 106,666 | ...oooveveererenens | e 106,666 | ...vooveveernrercrierins 06/23/2020. | ....cvvoernne
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852234 3 | BLOCK INC.....oiiiiiciiiicssiieieise st sssessensssssssessssssssensssnnns | vevnnes | oo | soeees 15,600.000 | .....ccoonee. 2,519,556 | ...........161.510 | ..............2,519,556 | ..cocooennee 3,345,456 (1,067,968) | ....vvuvvrrrrerenns | crrreirinnns (1,067,968) | ..o 10/07/2021. | oo
854502 1 | STANLEY BLACK & DECKER INC.........vuureiiimerieriniereesssissesssesiesssseesssssssssssssssssnens. | sevnens | ee | vevens 16,000.000 47,680 160,960 | .ovovverreererinens | e 160,960 | .cvvovvernerrierieriens 03/20/2003.
855244 9 | STARBUCKS CORP..... 9,400.000 54,096 293,706 293,706 11/03/2009.
857477 3 | STATE STREET CORP........ccooeririiiririniierissiiesienisssisssisssiessesssesessssssssssssssessenes. | eovenes | een | oevees 24,500.000 . 989,572 52,185 495,390 | ..o [ s 495,390 | oo 12/21/2011.
858119 0 | STEEL DYNAMICS INC.....ovrvumrirrireereeiseinessessseesessssisessessssssssesssssssssssssssssessnses | eovnenss | vee | coneenns 7,000.000 434,490 89,426 7,210 176,400 ... [ 12121/2011.
862121 0 | STORE CAPITAL CORP........ccovirieirrinrinisisisssiessssssesessssssssssssessssssssessssssssessssssssssnsse | vesnnes | e | soeees 25,800.000 887,520 37,797 | o | e 10,836 | ..overrereiriinnne . | 06/23/2020.
863667 1 | STRYKER CORP.....coooumririireeiniinsriesiesisessssss s ssssssssssssessssnssssssssssssssnns | aevnens | oee | veneee 28,200.000 ...7,541,244 71,064 631,116 | .o [ e 631,116 | oo 11/03/2009.
86771W 5 [SUNRUN INC.....coovuiiriiiineiisiinsiseeississeisssies s sesssisssssssesssessssssssssssssssesssenes. | evseens | aee | oeeens 22,800.000 782,040 (7,788) | e [ s 12/22/2021.
871332 2 [ SYLVAMO CORP.....cevimriririririmsiieriessiessesisssesesssssssessesssssssssssssesssesssesssssssssssnessnes | covneess | ver | coveenns 3,445.000 | .ooovvrrerennn 96,081 | 27,890 | 96,081 | 22,840 | i | e | e | e 73441 | e, 10/01/2021.
871658 3 | SYNCHRONY FINANCIAL........cooevereeeieiesreeesiesiesseessisssesssisesssessssssssssssssssssssssssssssssenses | eovenis | aos | oerves 29,448.000 25,914 343,953 ... | 11117/2015.
871829 7 | SYSCO CORP......covviririirisierssieiesis s essssssssssssesssssssssesssssssssesssenssnsns | vevenes | von | soeees 43,600.000 . 80,224 187,044 ... | 08/24/2015.
87901J 5 [ TEGNA INC.....cooiiriireirerieiieriesisees st sssssssssssssenss. | svseens | aee | oeeens 16,800.000 311,808 5,544 ...| 11/03/2009.
88160R T TESLA INC ..ottt essssnsnnnsns | anvieens | ee | voens 45,500.000 | .... 48,083,490 |..........1,056.780 | .............48,083,490 | ............... 1,967,027 . .| 10/26/2015.
882508 4 | TEXAS INSTRUMENTS INC......vvuirimrirririeiininsrieniesesessesisssssessessssessessssssssesssssenees | sonseens | oo | evvens 58,400.000 | ....ccoevnne 11,006,648 | ............188.470 | ............11,006,648 | .............. 1,186,531 245864 | ....oovvvverernciees | i 1,421,456 | ..o | s 1,421,456 | ..o 11/03/2009.
883203 1 | TEXTRON INC..oocoiiiiieiiesieeiseessnie st ssesssessssnsssssns | eevsene | e | cvvenes 5,800.000 447,760 464 167,446 167,446 ...| 11/03/2009.
88339J 5 | TRADE DESK INC A.....iiiiiiiiiiniriissiesiesississsisssiessessesessssssssesssesssesssssssnsses | covnnees | ver | coneeens 6,600.000 604,824 142,848 142,848 ...| 10/07/2021.
883556 2 | THERMO FISHER SCIENTIFIC INC.......coovtvvrirnrrrerieerseiseriserinessesesseessssssssessessseeess | eoveees | ver | ovvens 10,836.000 ...7,230,213 10,836 2,183,021 ..2,183,021 ... | 11/03/2009.
885160 1 | THOR INDUSTRIES INC......ccvvuiiiiiiiirinniisnieiesissessssississiesissssssnssssssssssessesssnes | eeviiene | e | cvienes 3,600.000 373,572 1,548 (73,678) ...| 10/07/2021.
88579Y T BM COuiiiieiiee ettt snnnsnins | sevinens | ee | e 12,100.000 ...2,149,323 YA IR 7 TN I 34,364 ... | 08/25/2015.
89055F 3 | TOPBUILD CORP. 5,255.000 ,449,907 482,567 .| 08/24/2015.
894164 2 | TRAVEL + LEISURE CO....coevuuvirriiiriiierierieriiesissiessiiesissesesssesesssssessesssessessssnssns | wovenens | aen | oevees 24,300.000 30,375 252,963 252,963 03/25/2020.
89417E 9 | TRAVELERS COS INC......vviimermeieimeriseeineesenisseesessssssssssessssssssssssssssssssssssesssssssssssns | evseens | aee | oveens 40,400.000 140,996 648,824 | ..o [ i 648,824 | .....viviriini 11/03/2009.
89832Q 9 | TRUIST FINANCIAL CORP.....coovvrivrriiiirristiesieiessssiessssssisesssssssssssesssssssssensssssssenss | vevvnnes | oo | vonens 47,121.000 87,645 500,425 500,425 12/09/2019.
90089L 8 | TUSIMPLE HOLDINGS INC.......oovuurimrieirienienireesseisssssesienssesesssessssssessessessssessssses | woreeens | een | oevens 31,900.000 (53,334) . ...| 10/07/2021.
90138F 2 | TWILIO INC Av.oooiriie et ssissssssssessssnsnsisnsss | connens | eon | oevenes 2,400.000 632,016 | ...........263.340 | ..oooiririen832,016 | coviiiirriri805,526 | oo | v [ e | e (180,384) (180,384) | ... ... | 10/19/2020.
902494 3 | TYSON FOODS INC CLASS A 32,944,000 2,871,399 ....293,619 59,134 748,488 ...| 10/01/2001.
902681 5 [UGH CORP......ooirriiiieiiesieeiseeissise s esssssssensssssssssns | woveeens | aee | oeeees 33,000.000 523,776 44,550 361,350 ... | 11/03/2009.
902973 4 [US BANCORP........ocooiriiirirrieisesse st ssssssessesssssns | seenens 153,000.000 263,160 [ ..ooverieeeiiieens | e 1,465,740 | ..ocovvriiinnn ... | 04/17/2013.
90353T 0 |UBER TECHNOLOGIES INC.......ovvirrirreriririmerierieseseesssissssessessssessssessssssssesssnens | coreeens 107,600.000 4,511,668 | .oooerer41.930 | i d,511,668 | 03,556,966 | o [ | s | s (869,091) | ovvvvvevnrererrins ...| 10/07/2021.
903848 3 |ULTABEAUTYINC... 3,200.000 ,319,488 400,576 .| 03/24/2016.
907818 8 | UNION PACIFIC CORP. SO OSURTURORSOSTIRPIURPORSTORPRUOSPOPSPURI VUSROS IUPR IRV 52,400.000 13,201,132 . 224,796 2,290,404 | ....cooovviriries | 2,290,404 11/03/2009.
911312 6 |UNITED PARCEL SERVICE INC CLASS B........ovviririeririerierissenensssissesssssssssensenes. | eveeens | aen | oveens 14,700.000 1,175,625 59,976 675,318 | ..vvoveerirveines [ e 675,318 | ..ovvorierierirceienie 03/25/2020.
912909 8 | UNITED STATES STEEL CORP......ccovvviriieririeierissisernniessssssessssssssesssssssssssessssses | vevenes | oo | soeees 81,400.000 ...1,938,134 ....493,740 6,512 573,056 573,056 03/25/2020.
91324P 2 [UNITEDHEALTH GRP INC.......vtvirirrieriieinseeierinessesssesssssessssssssessessssssssssssssssssens | evseens | aer | oovees 55,746.000 27,992,229 | ............502.140 | ............27,992,296 | ............... 1,483,968 312,178 8,443,289 ..8,443,289 ... | 11/03/2009.
913320 1 [UNITY SOFTWARE INC......coosviiiriiiniieiinsiiesiesisnississsiesiesesssssssissssessesssssssensies. | seveens | en | vovens 15,100.000 | .... 2,159,149 125,967 125,967 .| 10/07/2021.
918204 8 | VF CORPORATION.......coovimririiiiiriiesieriseesesissssesssessssesssssssssensesssesssssssssensssens | wvenens | oen | oevees 36,400.000 | ...coooouenes 2,665,208 | ....cccoeee..73.220 | overrnnn2,665,208 | oo 347,753 T1,708 | oo | evererinnd (443,716) | covovverrircieins | e (443,716) | covovverrrrerireries 09/10/2002. | .ooovvvrviriane
91913Y 0 | VALERO ENERGY CORP.......ccstrimiimiierireineeinsisnsisesssessssssssisssssssssssssssssssssssssssnss | wvseens | ane | oeeens 13,404.000 ...1,006,774 52,544 248,510 248,510 11/03/2009.
92047W 1 [VALVOLINE INC.....couiiiriiiritieisniseniesiesessesssiessiessesssessssssssssesssssssessenssssssns | sevnens | ooe | vevene 15,373.000 573,259 7,687 217,528 217,528 05/15/2017.
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922475 10 8 |VEEVA SYSTEMS INC A....oooiiiiiiiiniicirernssseserssseessssissssesssssssessessssssssenssssssses | eonenins | ee | evvenes 7,600.000 | ....ccooee. 1,941,648 | ..........255480 | .............1,941,648 | .............. 1,241,839 | o e | s | s (127,452) | coovvvvverneriins | i (127,452) | oo 06/24/2019. | ..cvovvvvererine
92276F 10 0 | VENTASINC.....cooiiiiciicciieeieesseieeieseissesssssssessesssssssssssesssssssssssssnesssnssnne | coneses | oee | cevens 23,800.000 ..1,216,656 | ..............51.120 | ...............1,216,656 | ......... 856,162 10,710 42,840 | ..o | e 49,504 ... | 06/23/2020.
92343E 10 2 |VERISIGN INC 0,100.000 ,101,782 | ...........253.820 | ............5,101,782 | .................246,107 |....... 752,142 ... [ 12/21/2005.
92343V 10 4 |VERIZON COMMUNICATIONS INC N 104,850.000 | ...............5,448,006 | .............51.960 | ...............5,448,006 | ...............4,910,754 |........ 264,484 | ..o | e (711,932) ... | 09/26/2016.
92343X 10 0 |VERINT SYSTEMS INC.......ooiiiiireiiireiieciiieceiieceeiesesiesessesesssesssesesssssssssssssssssssnsssennees | eevinne [ eee | cveenes 1,153.000 | ..ooccoovverenn80,544 | 152510 | 80,544 | L | e (16,915) ... | 02/05/2013.
92532F 10 0 |VERTEX PHARMACEUTICALS INC......cvrvriirririeieienieeenisississssesssssseessssssssesssessnsses | vovenene [ en | oevene 13,000.000 2,854,800 AAT0,969 | o e [ | e (217,620) ... | 10/26/2015.
92556H 20 6 |VIACOMCBS INC B.......oiiviiuiiiciiireiieceiiecesiesesiecesissesissesssssisssssesssesssssssessssssnnns | wvnnene | oo | oeeeee 12,727.000 384,101 | .............30.180 | ..................384,101 | ... 94,735 3,054 12,218 (90,107) ... | 12/23/2008.
92556V 10 B | VIATRIS INC ...t sssssesssssssssssessssssssenns | eevnnns [ ene | e 10,143.000 | .... 137,235 | oo 13530 | i 137,235 | 72,232 |........ 3,347 (52,826) .| 01/01/2021.
925652 10 9 |VICIPROPERTIES INC........cooiiiiiiriiicniiiciiissiisniissniissesssessssssssssssssssssssssnesens | coneis | oen | evvees 36,700.000 | ......ccccoe... 1,105,037 13,212 49,545 169,187 03/25/2020.
92766K 10 6 |VIRGIN GALACTIC HOLDINGS INC.........cvvvirriririieniieneieseieneisseneissesesssesessesesnnes | ceviene [ ene | o 57,300.000 766,674 (71,459) (71,459)| ... ... [ 12122/2021.
92826C 83 9 [ VISAINC ...ttt sssensssssnsenns | venenes | oo | seeees 16,400.000 ...3,554,044 21,894 (33,128) (33,128) | ... . [ 1212172011,
92840M 10 2 | VISTRA CORP......coiiiireiieceieseiieseiiesesiesesissesiesssssssssssssssssesnsssssssssssssssssssennes | ceneins | oee | cevens 32,900.000 ..749,133 19,740 102,319 | oo | e 102,319 | oo 03/25/2020.
928881 10 1 |VONTIER CORP.......coooirimiiiciiinrisiissicsienisiississ s siessssssessisnion | ennins [ eon | ceviiae 2,422,000 | ... ...74,428 182 (6,467 | s [ (6,467) 10/09/2020.
929042 10 9 | VORNADO REALTY TRUST......ccoomiiriiimeiiireiisreiissssiesssessssissssesssssssssssssssssssssssenas | coneeens I 22,000.000 | ...cvvorninennn 920,920 46,640 06/23/2020.
92918V 10 9 |VROOM INC.......coooiiiiiiiiieiiescsiesseisseisssssssisssissssssessssesssssssssessssesssssssssssnesnns | ceviene [ eee | oo 24,400.000 263,276 ... [ 10/07/2021.
92939U 10 6 |WEC ENERGY GROUP INC........ooiiriiiriiiiriiiiniisnsisneisssississsisssssssssssssssssssnns | wovnnese | oon | coneee 17,800.000 48,238 ... | 11/03/2009.
931142 10 3 |WALMART INC.....oiiiiiiiceccisesieseiieseiesssesssssssssssssssssssssssssssssssssesesssnsssenes | conevis | oee | eevens 42,700.000 . 23,485 93,513 ... | 03/25/2020.
931427 10 8 |WALGREENS BOOTS ALLIANCE..........costveiiriiirrirerisessiessisssssessssssisssssssssssnnnes. | covevis | ooe | evvens 12,900.000 672,864 24,381 158,412 158,412 . | 11/03/2009.
941848 10 3 |WATERS CORP.......oooiiiieiiieeeseeesesiessisssisssesssesessssssssssnsssssssssessenssssnssnne | coneies | ooe | eevens 40,000.000 14,904,000 5,007,200 | ....cooovvriririnns | 5,007,200 11/07/2012.
94419L 10 1 |WAYFAIRINCA... 5,300.000 ,006,841 | ...........189.970 | oo 1,008,841 | oo 122,566 | i [ s [ e | e (189,952) (189,952) | ... ... | 06/23/2020.
949746 10 1 |WELLS FARGO & CO.....ccoooooriiiriiiiriiinsiisssisssissssssssssssssssssssssssssssssssssssssnsses | consies | oen | cevees 20,000.000 959,600 10,000 189,828 189,828 ... | 03/23/2021.
955306 10 5 |WEST PHARMACEUTICAL SERVICES.......ccooiviierrineineiissineesesissesesssssssssssnsssens | coneene | eon | cvvvones 1,900.000 891,119 1,311 352,830 ... | 06/23/2020.
958102 10 5 |WESTERN DIGITAL CORP......ovoivuiiiireriiicierieisessierissiesessssisssessssssssssssesssssesensnne | aevenene [ er | oevene 11,174.000 728,657 109,729 . | 05/13/2016.
96145D 10 5 |WESTROCK CO.....ccoorviiriririiiieiinisssiissiesssisssssssssssssssssssssssssssssssssssssssssnenes | wvnnene | oo | ooeees 29,700.000 ..1,317,492 27,621 | oo | e 24,651 | oo [ v 24,651 [ 06/23/2020.
962166 10 4 |WEYERHAEUSER CO 4,900.000 437,181 41,182 266,985 266,985 03/25/2020.
963320 10 6 |WHIRLPOOL CORP.........coooviirriirriiiriinninsiisssisssissssssssssssssssssssssssssssnsssnns | coneves | oes | avveeons 6,600.000 ...1,548,755 35,970 357,522 357,522 03/25/2020.
98138H 10 1 |WORKDAY INC-CLASS A.......cooiiiireiireiireseiieceiiesesiesesiesessessssessssssssessssssssssssnnsens | ovneene | oon | oeeenes 1,500.000 409,770 | oirrecce273.180 | ooieneeeB09,770 | 105,148 | i [ e | e | e 50,355 | ..ooorieieriiennns ... | 08/24/2015.
98311A 10 5 |WYNDHAM HOTELS & RESORTS INC.......ccrvvirirvireieriniseienieisesssiesssssssensssssssessnens | onsnee | ver | ovvee 21,700.000 19,096 655,557 ... | 03/25/2020.
98389B 10 0 |XCEL ENERGY INC.....coooiiiiiiiiiiiiniiiieisnississssnsissssssssssnssssnssssnsssssssssnssenes | eovinne [ aon | oo 40,500.000 . 18,529 73,001 ... | 12/18/2002.
983919 10 1 | XILINXINC.... . . 0,600.000 ,367,817 7,622 1,447,356 ..1,447,356 . | 11/03/2009.
989701 10 7 |ZIONS BANCORPORATION........cooiimviirrriirniiineiesseiesnssissssssssssesessssessssesssssssnsenas | coneves | oos | evvees 12,500.000 789,500 18,000 246,500 246,500 11/03/2009.
98978V 10 3 | ZOETIS INC.....ooiiiieiierieseeieeeieesisssieseeessssessssesessessss s | eevinne [ eee | cverened 4,469.000 ...1,090,569 4,469 350,951 IV 350,951 06/21/2013.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS A.....ovvuiiririirernnieeesisissessssisssssiesssssessessssssnsenss | sevenens [ 4,600.000 845,985 | ... 183.910 | .ocoiiirnn845,985 | o 845,986 | e e | e | e 23,767 | oo 78,629 | ..oovvriirnne (54,862) [ ..vvvrnrererrieiiirnine 12/22/2021.
891160 50 9 | TORONTO DOMINION BANK........ccovvimiririeireniisieeieniesessisesessesessesessessssesessenesens | ceneeens Al 6,892.000 528,479 17,409 139,632 139,632 ... | 03/02/2005.
89679A 20 9 | TRISURA GROUP LTD.....comiiirriiemriimeisneesisessesessssssssessssssssesssssssssssssssssssssssinns | aovines L - 4,232.000 | ... 159,081 | oovvererren37.590 | e 159,081 | e 9,552 | i | e [ s | e 85,296 | ..coovvvrrriiinnns .| 07/12/2021.
046353 10 8 |ASTRAZENECA PLC.......ooiiiiriiiriincissssssissssssssssssssssssssssssssssssssssssnns | coneiens Cl .. 23,792.000 | ...ccoovvirnnee 1,385,884 10,468 | ..ooooeeriieriiins | v 1,139,043 | [ i 1,139,043 | 07/22/2021. | ..o
G0176J 10 9 |ALLEGION PLC Cl 1,800.000 238,392 2,592 | oo | e 28,908 | ..o | e 28,908 08/24/2015.
G0403H 10 8 |AONPLC Cl . 6,145.000 ...1,846,941 12,229 548,687 548,687 10/04/2010.




AXAE

Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

NAIC
Designation,

NAIC
Current Year's Designation
F Unrealized Other-Than- Modifier and

or Rate per Share Nonadmitted Valuation Temporary Total Change in Total Foreign Svo
ei|  Number of Book/Adjusted Used to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B/A.C.V. Acquired | tive Symbol

G06242 10 4 |ATLASSIAN CORP PLC A....coooiiiiriiiierniiciesiissiesie st essensss | nevsnes Cl v 8,500.000 | ....cccevnee 3,240,965 | ............ 381.290 | .o 3,240,965 | ....ccoovenee 110,258 | oo e | e | e 1,253,070 | coocvvicicicens | e 1,253,070 | ..o 06/24/2019. | ..cvovvvvererine

G1151C 10 1 [ACCENTURE PLC.......oitiieirierrisiieriesiesiseesssssssse st ssessssssessssssssssssssnns | seveens Cl 1,400.000 | ..oovvrivrnnens 580,370 | ...coouue.. 414550 | ....... 580,370 | ...... 68,222 |........ 5,054 214,676 214,676 12/21/2010. | v,

G25839 10 4 | COCA COLA EUROPACIFIC PTNRS......coiiiriiieireiineiieniesisseisssisessssssessssssssssssinns. | coeeens (o 21,300.000 | ..ccooovrernc 1,191,309 ...1,191,309 . 34,506 129,930 129,930 .. | 05/31/2016.

G29183 10 3 |EATON CORP PLC.......coiumiiiiririiiieiissiiesiesissesssssssse st essssesssssesssse e sesesessssssssans | soreeens ¢ 22,552.000 3,897,437 ..3,897,437 ..716,012 68,558 | ...overreriririeiin | e 1,188,039 | .oovoeveriiiins . ...1,188,039 .| 11/03/2009.

G3075P 10 1 |ENSTAR GROUP LTD.....oouriuirrrimeireesisssessesssesesseesssssssssesssesssssessssssssssesssessssssssnsns. | soveeans [oF 39,800.000 | ..oovvveuvne 9,854,082 | .........247.590 | .coovvrrnnce. 9,854,082 | ...ccvvunnnd 3,947,106 | ..coooveriericirinins [ e | cevverieneeeennees | e 1,699,460 | ...oovvvrvrrreriins | e 1,699,460 | ....coovvverrrcrierireens 03/07/2013.

G4412G 10 1 [HERBALIFE LTD..cooovuiireriiiiirsieisieie st essessssesssssssssenssssssssssessesssssensensens. | onssne Cl . 11,000.000 ....450,230 450,230 (78,320) (78,320) | . .. | 08/24/2015.

G4863A 10 8 |INTERNATIONAL GAME TECH......co.viiiiiiriiererissisesiessssessssssssssessessesesssssssssssnsnens | soveeens Clo 107,200.000 | .. .3,099,152 3,099,152 21,440 | oo | e 1,283,184 | ..o . ...1,283,184 . | 03/25/2020.

GB960L 10 3 | MEDTRONIC PLC.......oiiiiiimiimiieieiesiieeiseise st ssssssssesssnns | coneeens [oF 13,400.000 | ..oovvvvneee. 1,386,230 | ............103.450 | .....cccouunee 1,386,230 8,442 K7 IR I (183,446) | ..o | e (183,446) | ..voovvrerireieiis 03/25/2020.

G66721 10 4 |NORWEGIAN CRUISE LINE HLDG.........cevverrieriecirsiissississssissssessssssssssssssssssesssesses | soseeens Cl o 86,500.000 1,794,010 ..1,794,010 ..1,952,318 (512,178) | . (512,178) | . .. | 10/07/2021.

GB674U 10 8 |NOVOCURE LTD....coouiiriimieaericeissiseesssise s ess s ssssssessssssnnens | anvsnees C o 8,700.000 | .. ....653,196 653,196 544,548 (852,252) | . (852,252) | . . | 06/23/2020.

G6700G 10 7 [NVENT ELECTRIC PLC.....cooiieiiiiiiriieiniieisisssiesssssssisssssssssssssessessssssesssssssssesssessessans | onnsne Cl e 407.000 | .oovvrererin 15,466 | .............38.000 | ....cccccoeirrennn 15,466 | oo 4,375 | i 285 | oo | i3, 987 [ e [ e 5,987 05/01/2018.

G7S00T 10 4 [PENTAIR PLC......oiiiiieiieiieeeieeiseise s ssesss st sssssss st st essssssssinns | anvsnens (O3 I 407.000 29,723 | oo 73.030 | oo 29,723 | 8,945 | 326 .. | 10/01/2012.

H14670 10 4 | CHUBB LTD....couuiiuiiiniircieiisiisee ittt stnnns | eneinn Cl . 31,762.000 | .. 6,139,912 25,410 100,368 .| 01/15/2016.

H2906T 10 9 | GARMIN LTD...couiiiuiiiieiceiniseeiesieesiessesessessssssssse st nssesssesssssssssssensnens | eovenens Cl 8,900.000 | ..ovvvvurenee 1,211,913 | ..o 136.170 | 1,211,913 |l 296,081 e 23,318 146,939 08/24/2015. | ..ovvvorviinne

L44385 10 9 | GLOBANT SA. ..ottt | coreeens Cl 2,100.000 ....659,589 ..314.090 ..659,589 202,608 202,608 06/23/2020.

M25133 10 5 |COGNYTE SOFTWARE LTD......oovvurriiiiiiierieriresenississsiessssssesssesesssssesssesssesssenens | cereeens Cl 1,153.000 | ... 18,068 | .. ...15.670 | ... 18,088 | oo | s [ e | e | e 18,088 | ..oooveuririiiens | v 18,068 | ..o 02/02/2021.

MIBOBB 10 5 |WIX.COM LTD...ouieuieurireeicrieiserseesssesseesessse s sssessssssssssssssesssessssssssssssssnsnes | sereeens Cl 2,500.000 | .cooouririrrnes 394,475 | ............ 157.790 | v 394,475 (56,991) I [P (56,991) | .eovvrrererercereeinninns 10/07/2021. | oo

NO7059 21 0 | ASML HOLDING NV.....oiiiiiiiieiiiiniiesiiesississssssssss st sssssssesessssnssenes | anvsanes C 115.000 | oo, 91,556 | .ooorernes 796.140 91,556 389 | i | e 35,468 35,468 L 05/31/2013. | i
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........cooiiiiin conviissinsnissesensssisssnssniens | cvveees 1,676,036,181 XXX 1,676,036,181 | ..........410,010,577 | ......1,178,773 | ........ 19,377,496 | ..o 0. 340,969,885 340,500,845 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other

69316* 10 4 |PC INVESTMENT COMPANY......coiiiiiiririeiieiiniesiieriesesenssesissssessssssensesssssssensens | seveens 851,283,098 | ...8,512,830.980 ...851,283,098 132,500,000 | oo [ | e | e 40,788,821 140,788,821 .. [ 12/31/1987.

74332# 10 0 |PROGRESSIVE GULF INS CO.....cvtvuurirrirerireineeserissssiesssesssseesesssssssesssesssssssssssssssnes | soseees v 150.000 | .. 138,206,278 |...... 921,375.186 ...138,206,278 33,001,760 | ..oovvrrcrrrrererrnnins | s 30,000,000 | ..oovvrrereernierins | cererens (1,339,830) | . ..(1,339,830) | . .. | 10/01/1998.

74338# 10 4 |PROGRESSIVE SPECIALTY INS CO...coturiiiivniiniiieisssississnsnissssssssnssssssnsssssessesensssssssees | evenns | eee | eonsenseoas 700.000 | ........... 562,585,733 |...... 803,693.904 . 84,312,772 N 120,000,000 48,541,033 48,541,033 L[ 12/30/1983. ] v
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other ... e ........1,652,075,109 XXX 1,552,075,109 0| .....150,000,000 .87,990,024 .0 .87,990,024 XXX XXX
9799999, TOtal = COMMON SHOCK. .11 teutrsrieseressees sttt sees stttk s bbb fiest sttt nnss | crannias 3,228,111,290 XXX 2 3,228,111,290 A78,773 | ... 169,377,496 L0 [ 428,959,909 469,040 ...428,490,869 XXX XXX
9899999. Total COmMON @Nd Preferred StOCK.............evuuiremirirrirriiiiiiiiiesie s eneiee | saess st seses s sssssesiensesesnnss | soeeens 3,453,976,450 XXX | 3,463,847,099 | ........... 883,743,178 | .......... 6,359,759 | ... 183,155,431 | oo 0 . 428,363,706 | ........ 469,040 | ......... 427,513,892 | ..o 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1= TN 0 1C e 0 D e 0 1E e 0 TF 0 L LCTR
1B. 2A e 0 2B s 0 2C 0
1C. BA 0 3B i 0 3C 0
1D. AA 0 4B e 0 4C s 0
1E. BA e 0 BB 0 5C e 0
1F. B s 0
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Bonds - U.S. it

912828 4V 9 |US TREASURY NOTE 2.875% 08/15/28... 01/04/2021........ Barclays Capital 20,337,346 17,500,000 | coooververerreirireeierenieeenis 195,508
912828  XB 1 |US TREASURY NOTE = 2.125% 05/15/25. 12/15/2021.. Various 62,301,953 .60,000,000 29,938
912828  XT 2 |US TREASURY NOTE 2.000% 05/31/24... 12/23/2021 Progressive Specialty Insurance COMPaNY............coeeeuruereeinrersierneeisseese e 1,254,453 1,220,000 | oo 1,542
912828  YB 0 |US TREASURY NOTE 1.625% 08/15/29... 04/27/2021........ Barclays Capital............ccuurerrierierineierissierienes 60,321,652 59,600,000 | ..ocvvvurerrirrireerreisniieniens 192,630
912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25. 12/23/2021.. Progressive Specialty Insurance Company. 24,293,000 .25,000,000 | . 29,891
912828  ZY 9 |US TREASURY NOTE 0.125% 07/15/23... 12/23/2021........ Progressive Specialty Insurance Company...............ocueveriniineiereesienisnenns 39,718,800 40,000,000 | ..ovovvreeererinineenes 21,875
91282C AV 3 |US TREASURY NOTE 0.875% 11/15/30... 01/11/2021........ Various 29,631,641 30,000,000 | . 39,157
91282C  BJ 9 |US TREASURY NOTE 0.750% 01/31/28... 02/24/2021........ Barclays Capital 78,525,000 | .... 80,000,000 | ..oovvverieirriirieereees 41,436
91282C  BL 4 |US TREASURY NOTE  1.125% 02/15/31......ccovvvrerirrirnrreerrnerierienereenns 04/29/2021........ VTHOUS. ..ot 79,524,797 | woocvoercrereceiirsei 83,300,000 | ..oovvvurirrirrireerreienieries 166,108
91282C BN 0 |US TREASURY NOTE 0.125% 02/28/23... 03/29/2021........ Goldman Sachs... 3,798,961 ...3,800,000 387
91282C  BQ 3 |US TREASURY NOTE 0.500% 02/28/26... 03/29/2021........ Bank of America Corp 9,830,078 210,000,000 | wvovverrirereiiieni s 4,076
91282C  BS 9 |US TREASURY NOTE  1.250% 03/31/28.......ccvvvrerrrrirerierinerienieneseenns 12/23/2021........ Progressive Specialty INSurance CoOmMPaNY............c.eereeermererermerieresesseneseenns 19,882,000 | cvoovevurverierierereeienne 20,000,000 | coooovveerierirerereeseererienienes 57,692
91282C BT 7 |US TREASURY NOTE 0.750% 03/31/26... 03/30/2021........ Morgan Stanley. 2,578,773 ...2,600,000

91282C BW 0 |US TREASURY NOTE 0.750% 04/30/26... 05/27/2021........ Various 69,823,633 .70,000,000

91282C  BZ 3 |US TREASURY NOTE  1.250% 04/30/28.........cooomeerrrirerrerinserenierireenns 05/27/2021........ VTHOUS. ..ottt 119,795,703 | e 120,000,000

91282C CB 5 |US TREASURY NOTE 1.625% 05/15/31.. 08/02/2021........ VTIOUS. ..ot nes 41,308,008 40,000,000

91282C CC 3 |US TREASURY NOTE 0.250% 05/15/24... 05/25/2021........ Goldman Sachs... 14,969,531 | ... 15,000,000

91282C  CF 6 |US TREASURY NOTE  0.750% 05/31/26.........coovvervrrririieieierinsererinines 06/22/2021........ JP Morgan Secunties INC..........erreiriveneieierissiesssisesnienns 14711547 | s 14,800,000

91282C CH 2 |US TREASURY NOTE 1.250% 06/30/28... 07/07/2021........ VTHOUS. ..ottt 80,523,047 .80,000,000

91282C  CJ 8 |US TREASURY NOTE 0.875% 06/30/26... 07/112/2021........ Citigroup........ 5,020,508 . ...5,000,000

91282C  CL 3 |US TREASURY NOTE  0.375% 07/15/24.........cooovivirinrineriniricrirerirsnenns 08/03/2021........ JP Morgan Securities INC.........c..ccwerinrrierirennieiiesienienes 15,024,023 | ..o 15,000,000

91282C CP 4 |US TREASURY NOTE 0.625% 07/31/26... 08/24/2021........ Various ...109,213,672 110,000,000 | .eovvvverirrieinerere s 43,648
91282C  CR 0 |US TREASURY NOTE 1.000% 07/31/28... 08/24/2021........ Various 64,904,688 | ... 65,000,000 30,707
91282C  CT 6 |US TREASURY NOTE  0.375% 08/15/24.........cooorevrrriereerrnsrnerirerereenns 08/24/2021........ Bank of America Corp 19,960,156 | ..oovvvnrvecrreriererceinenne 20,000,000 2,038
91282C CV 1 |US TREASURY NOTE 1.125% 08/31/28... 09/28/2021........ VAHOUS. ..o ...139,434,766 ...140,000,000 85,152
91282C  CV 1 |US TREASURY NOTE 1.125% 08/31/28... 12/23/2021........ Progressive Specialty InSurance COMPaNY...........ccvierrereeeiniineeesieisnsesessenens 9,837,500 10,000,000 | . 35,428
91282C CW 9 |US TREASURY NOTE  0.750% 08/31/26.........oooorrrrmrirerrerrnrererienireenns 09/27/2021........ VTHOUS. ...ttt 59,536,523 | .......... 60,000,000 | ovooererireienieni i 31,595
91282C  CY 5 |US TREASURY NOTE 1.250% 09/30/28... 10/25/2021........ VMHOUS. ..e.cvovvveecvsieses s 98,725,000 ...100,000,000 ....65,762
91282C  CZ 2 |US TREASURY NOTE 0.875% 09/30/26... 10/18/2021........ Goldman Sachs... 9,858,203 10,000,000

91282C DF 5 |US TREASURY NOTE 1.375% 10/31/28... 11/26/2021 VAHOUS. ..ot 24,930,078 25,000,000

91282C  DH 1 |US TREASURY NOTE 0.750% 11/15/24 12/23/2021.. Progressive Specialty InSurance COMPaNY..........ccvierreereinrinseesiesnseiesisens 24,869,250 .25,000,000

91282C  DJ 7 |US TREASURY NOTE 1.375% 11/15/31... 12/09/2021 VATHOUS. ...ttt 74,092,773 75,000,000

91282C DK 4 |US TREASURY NOTE 1.250% 11/30/26... 12/28/2021........ Various ...143,008,852 ...142,900,000

91282C DL 2 |US TREASURY NOTE 1.500% 11/30/28... 12/28/2021 Various ...152,161,773 ...151,400,000 64,516
0599999, TOtal - BONAS = U.S. GOVEIMMENL...........evuiveiiieeieeiseteitetsetiesstesssesetessessessessssessassessssessessessessssassesssssssessessesssss | sesssessessesassessesssssssessessesassessesssssssessessessssassessessessssessessesassessesssssssessessesassessesssssssessessesassessessessesassessessssessessessesessessessnsassesssssnsasses | assesssssssessessesassessessssnsessessessnsessessnssns | tesessensess 1,723,707,688 1,727,120,000 ,584,734

Bonds - Industrial and Miscell;

02665W DY 4 |AMERICAN HONDA FINANCE.. 09/07/2021 BNP Paribas Securities Corp 9,463,750
02665W  DZ 1 | AMERICAN HONDA FINANCE.. 09/07/2021........ Deutsche Bank 4,996,150

03063F AB 0 |[AMCAR 2021-1 A2 0.280% 06/18/24. 03/02/2021........ BNP Paribas Securities Corp 8,055,829

03073E AT 2 |AMERISOURCEBERGEN CORP 03/25/2021........ JP Morgan SeCUNties INC.........c.vverivrieerinerieiseiseieesieeiienes 29,937,900

036752 AR 4 |ANTHEMINC 1.500% 03/15/26.........ccereverrrrnrrrrerirenes 03/09/2021........ US BaNK....coooeeareriisiieeiesieesesiesse e 5,000,500

04636N  AA 1 | ASTRAZENECA FINANCE LLC 05/25/2021........ JP Morgan SeCUNtIES INC.........cc.rerierrernreneiieseieesieeieeeieees 9,987,400

055522  AC 0 |BLOX2021-BLOXB 1.210% 09/15/26 08/18/2021........ Goldman Sachs... 22,535,000 | ... 22,535,000

05565E  BQ 7 |BMW US CAPITALLLC 0.800% 04/01/24 03/29/2021........ JP Morgan SeCUMtIES INC.........ccuurerereerireeeieririseesseriesiienienes 14,992,950 | cooooevnreerierienieeinne 15,000,000

056054 AH 2 |BXTRUST 2019-XLE 1.910% 10/15/36 04/20/2021........ Various 10,986,250 .10,982,000 5,864
056083 AG 3 |BXP2017-GM B  3.425% 06/13/39. 10/14/2021........ Various 8,985,442 008,365,000 | oo 18,766
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056083  AJ 7 |BXP2017-GM C  3.425% 06/13/39.......ccvvruererneieriniscieririnnns 06/18/2021........ VAMHOUS. ..ot 39,587,734 | oo 36,140,000 25,801
05609R  AG 9 |BXTRUST 2021-BXMF B 1.132% 10/15/26 10/28/2021........ Bank of America Corp 33,658,099 34,000,000
05682Q AQ 9 |BCC2017-1AA1TR 1.102% 07/20/30.. 05/06/2021.. Citigroup.......... 20,000,000 .20,000,000
058498  AX 4 |BALLCORP 3.125% 09/15/31 09/09/2021 DEULSCHE BANK..........ooiiiiiiiici s 5,000,000 ...5,000,000
07133P  AJ 8 |BATLN 2021-17A A2 1.572% 03/09/34 02/01/2021 Royal Bank of Canada. 14,000,000 14,000,000
08179H AG 5 |BSP 2017-12A A2R  1.624% 10/15/30.... 10/04/2021.. Societe Generale 20,000,000 .20,000,000
08180E  BJ 2 [BSP2013-IAATR2 1.132% 07/20/29 04/20/2021........ Natixis Securities Americas LL 22,795,463 22,795,463 | ..o 7,286
08181V AQ 8 [BSP 2018-16AA2R 1.522% 01/17/32.... 05/24/2021........ JP Morgan Securities INC...........cvvveevirereeirereiseereerseseeeenes 12,500,000 12,500,000
09629E AL 5 [BLUEM 2017-2A A1AR  0.000% 10/20/3 12/10/2021........ CHIGIOUD.....v v 30,000,000 | .... 30,000,000
12551 AL 0 |[CIFC 2017-4A AR 1.075% 10/24/30........cvvevvvririrrrrinnne 05/27/2021........ Bank of America Corp 30,000,000 | .oooverririririeriees 30,000,000
12551 AN 6 |CIFC 2017-4A A2R  1.675% 10/24/30. 05/27/2021........ Bank of America Corp 10,000,000 10,000,000
12598E  AA 0 |COMM 2020-SBX A 1.670% 01/10/38.... 12/01/2021........ VaMIOUS. ..o 17,295,270 17,235,000 6,802
12625C AC 7 |[COMM 2013-WWP A2 3.424% 03/10/31......ovvrevrreeirereienirnns 01/27/2021........ Societe Generale 1,585,547 | oo 1,500,000 3,995
12654Y AE 9 |CPTS2019-CPTB  2.997% 11/13/39.....ccviviriiriririiririirns 10/27/2021........ Various 11,085,070 .10,544,000 ....24,966
12654Y AG 4 |CPTS2019-CPTC 2.997% 11/13/39 03/22/2021........ Morgan Stanley. 9,220,781 . ...9,000,000 | . ..17,232
16411Q  AK 7 |CHENIERE ENERGY PARTNERS 09/20/2021........ VAIHOUS. ..ot 5,686,900 | ...oorvvriirerieierieiineienens 5,365,000 | cooucerreriieerirereeieeenenieens 12,518
16411Q AL 5 |CHENIERE ENERGY PARTNERS 09/14/2021........ VaMIOUS. ..o 5,556,250 ...5,500,000
19260Q AD 9 [COINBASE GLOBAL INC = 3.625% 10/01/31.......ouiirierniiiiereniciesissiesisesesssseessesisseessssssenns | soenesseressnnes 09/15/2021........ CHIGIOUD. ..t 497,188 500,000
20754A  AA 1 |CAS 2021-R03 1M1 0.900% 12/25/41.........coorvviirirreiririreierineins 12/14/2021........ Bank of America Corp 75,000,000 | ..o 75,000,000
20754R  AA 4 |CAS 2021-R01 1M1  0.800% 10/25/41.... 10/19/2021........ Bank of America Corp 71,586,207 71,586,207
23305 AL 6 |DBUBS 2017-BRBKE 3.530% 10/10/34 . 10/18/2021........ VAIHOUS. ... 10,839,291 | ... 10,550,000 | ovoerrirrrrrrirereeseereieen 14,176
23345F  AB 8 |DLLMT 2021-1A A2 0.600% 03/20/24............cocvrurernene 10/27/2021........ Bank of America Corp 43,995,670 | ..o 44,000,000
24702V AA 0 |DEFT 2021-2 A1 0.182% 09/22/22 09/14/2021........ Toronto DOMINION. ... 4,640,126 ...4,640,126
24703Q AB 8 |DEFT 2021-1 A2 0.330% 05/22/26. 09/16/2021........ Royal Bank of Canada. 69,630,264 69,603,076 | ..o 17,865
24704B  AG 9 |DEFT2019-1B 2.940% 03/22/24..........cooovvorirmrnrrerrerccierirenen 03/18/2021........ LIoyds SECUMLIES........cveveurererierrirriesceeeieieeeeinee 28,331,438 | oo 27,810,000
262431 AH 2 |DRSLF 2017-50A ATR  1.124% 07/15/30.......cuimiiiiiirireiciisieeesiseiesssisesesiessssssssessessssssensens | sesesiessesies 04/08/2021........ Barclays Capital...........coceirreerniiceiriiciseeeseines 30,000,000 30,000,000
26244Q AN 3 |DRSLF 2017-49A AR 1.072% 07/18/30........ccveereriverrrinrirerienes 03/29/2021........ Societe Generale 30,000,000 | .... 30,000,000
26244Q  AQ 6 |DRSLF 2017-49ABR  1.722% 07/18/30......ccnvverererererincirerinins 03/29/2021........ Societe Generale 13,030,000 | .evovveerrrirerinieeeeieis 13,030,000
26249K  AZ 4 |DRSLF 2014-36A AR3  1.144% 04/15/29.......ccccmvirriieiiiiriiieissessissssinessssssssessssssssesssssssssenss. | onsssseessnes 03/31/2021........ CHIGIOUD. ..t 22,156,780 22,129,119
28470R  AK 8 | CAESARS ENTERTAININC  8.125% 07/01/27.. 02/19/2021........ VAMIOUS. ..ot 18,200,625 16,500,000
29003E AA 3 [ELMW82021-1AA 1.374% 01/20/34. 01/28/2021 JP Morgan Securities Inc.. 10,000,000 10,000,000
29373M  AA 7 |EFF 2021-3 A1 0.222% 11/21/22.... 10/26/2021.. JP Morgan Securities Inc.. 18,416,299 .18,416,299
29429M AL 7 |CGCMT 2019-SMRTE  4.745% 01/10/36... 10/18/2021 Bank of America Corp 6,120,850 25,853,000 [ ..o 12,793
30165X AB 1 |EART 2021-2A A2  0.270% 01/16/24 05/25/2021 DEULSCNE BANK........euiiiiiriiici s 4,782,996 ..4,783,168
30711X  KZ 6 |CAS2017-C03 1ED2 1.292% 10/25/29.. 12/08/2021.. Bank of America Corp 64,730,531 .64,649,719 32,483
33835N  AA 9 |MORGN 2018-3A AR 1.172% 10/20/31.. 06/25/2021 JP Morgan Securities INC...........creirmiveneieierseesneieeeeienes 20,000,000 20,000,000
33835N AC 5 |MORGN 2018-3ABR  1.682% 10/20/31 06/25/2021 JP Morgan Securities INC...........ccvveniveineireieiseieseseeines 17,500,000 17,500,000
35563K  AH 3 |STACR 2019-DNA1T M2 2.753% 01/25/49.. 11/09/2021.. Bank of America Corp 17,950,013 17,733,881
35564K DB 2 |STACR 2021-DNA2 M2  2.350% 08/25/33.. 03/03/2021........ Wells Fargo BankK...........ceueuiiniiieininiiiccnisseesensesessesssesenses 35,028,125 35,000,000
35565H AH 8 | STACR 2020-DNA1 M2  1.803% 01/25/50.. 04/19/2021........ Various 12,614,004 12,577,897 | oo 14,541
39154T  BP 2 |GALC 2021-2 A2 0.380% 03/15/24 09/28/2021........ Wells Fargo Bank 26,999,382 27,000,000
40438D AD 1 |HPEFS 2019-1AB  2.320% 09/20/29 03/18/2021........ Lloyds SECUMtIES........ccovvrererrerririeiereeeeeeniee 3,331,046 | v 3,288,907 424
44421G  AE 3 |HY 2019-30HY B  3.380% 07/10/39 03/03/2021........ Morgan Stanley. 14,858,594 13,750,000 5,164
448579 AL 6 |HYATT HOTELS CORP 1.300% 10/01/23. 09/27/2021........ JP Morgan Securities Inc. 14,991,150 | ... 15,000,000
46591H BR 0 |CACLN 2021-1B  0.875% 09/25/28..........ccccrvvvmrnrenee 03/16/2021........ JP Morgan Securities INC...........ccuvreevmiiereriereisrieseereeeeienes 14,743,667 | ..o 14,743,667
46591H CD 0 |CACLN 2021-3B  0.760% 02/26/29..........cocrvvvvrrnrenee 09/14/2021........ JP Morgan Securities INC...........creieiieiieieriseiesseiseseienes 20,150,992 | ..oovviiree 20,150,992
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46646G  AE 7 |JPMCC 2016-NINE B 2.854% 10/06/38.........ccrereerrrrererirarnns 11/22/2021........ Bank of America Corp 8,858,963 | ...ovvrirereierenin 8,410,000 | cvooververrrererirereeree i 11,411
46652B  BG 3 | JPMCC 2020-NNN CFX  3.267% 01/16/37.......ovvvrirerieisireirerssissiesis s ssssisessessssissnsssnssas 05/26/2021........ JP Morgan Secunities INC...........erreiimiveinrieierissiesesisessnsenns 5,938,851 ...5,765,000 9,416
50184K BN 7 [LCM13ABR3 0.000% 07/19/27 11/29/2021.. Goldman Sachs... 20,000,000 .20,000,000

53218C  AJ 9 |LIFE2021-BMRE 1.860% 03/15/36 03/22/2021 VaTIOUS. ..o s 53,893,286

552953  CF 6 |MGM RESORTS INTERNATIONAL........coovviniiirnrinrieriins 01/19/2021 MAIKETAXESS. ..o s 2,026,944 ...21,324
55303X AJ 4 |MGM GROWTH/MGM FINANCE 01/29/2021.. Various 11,151,541 9,917,000 ..247,193
55354G  AH 3 |MSCIINC  4.000% 11/15/29......ccmiimrnrirnrinirnirieieiesssserensnnines 03/24/2021........ Goldman Sachs... 12,300,000 .12,000,000

55819B AW 0 [MDPK 2015-18AARR  0.000% 10/21/30......cccveerrererirernrirrirerirnres 12/01/2021........ Nomura Securities Intl.. 15,000,000 15,000,000

55820R AJ 1 |MDPK2017-25A A1R  1.094% 04/25/29. 03/25/2021........ BNP Paribas Securities Corp 30,000,000 | .... 30,000,000

55820T AJ 7 |[MDPK2017-23A AR 1.105% 07/27/30........cccrvvrrrerireririrane 06/04/2021........ Morgan Stanley..........coueiiiieneese e 22,000,000 | .oovvrerrirrieeieees 22,000,000

563136 AL 4 |OMW 2020-1MW E  2.335% 09/10/39 05/20/2021........ Bank of America Corp 4,865,430 25,000,000 [ oo 7,708
56578 AN 2 |MCLO 2017-10A A1BR  0.000% 11/15/2! 12/07/2021........ Deutsche Bank 5,400,000 . ...5,400,000

573284  AY 2 |MARTIN MARIETTA MATERIALS 06/21/2021........ Suntrust Robinson HUMPAIeY..........c.ovvvviernrirererseeninens 14,998,200 | ..ovoovvevereierneeeeieis 15,000,000

595017  AX 2 |MICROCHIP TECHNOLOGY INC 05/18/2021........ JP Morgan Securities INC...........creiriveeniieieriseiesseisesesienes 25,000,000 .25,000,000

61763X BH 8 | MSBAM 2014-C18 300B  3.996% 08/15/31. . 03/11/2021........ Bank of America Corp 3,461,250 . ...3,250,000 5,051
64131Q AL 4 |[NEUB2017-26ABR  1.545% 10/18/30........cccrevrrrrcrrrrerene 10/22/2021........ WEllS Fargo Bank...........cc.cvureiuriiiceiiiciesieessesssiseeenisescssssenenes 21,160,000 | .ooovercvreereeiee 21,160,000

67097L AH 9 |OCP 2017-13A A1AR  1.084% 07/15/30. 08/19/2021........ Credit Suisse 17,500,000 17,500,000

671026 AC 6 |OSD 2021-23AB  0.000% 04/17/31 12/01/2021........ Credit Suisse 14,962,950 | .... 15,000,000

67578B  AA 4 |OCT322017-1AATR  1.074% 07/15/29.......ccovrvverirrrrrrvirireiirinnins 03/25/2021........ Goldman Sachs... 28,500,000 | ..ooevrrerierrereieiies 28,500,000

67578B AE 6 |OCT322017-1ABRR 1.704% 07/15/29 03/25/2021........ Goldman Sachs... 10,000,000 10,000,000

68389X CC 7 |ORACLE CORPORATION 1.650% 03/25/26. 03/22/2021........ Bank of America Corp 14,992,800 | .... 15,000,000

69702B  AA 9 |PSTAT 2021-3A A1 0.971% 07/20/29........ccovvvevirmirrerirerirnrnnns 06/24/2021........ Citigroup........ 25,000,000 | .cooovvrevrriiriieiis 25,000,000

69702B  AC 5 |PSTAT 2021-3A A2 1.571% 07/20/29.... 06/24/2021........ Citigroup........ 25,000,000 25,000,000

69702D  AA 5 |PSTAT 2021-2A A1 0.960% 05/20/29.... 06/11/2021........ V@TOUS. ...ttt 29,758,078 | .... 29,758,078 616
69702H  AA 6 | PSTAT 2021-4A A1 0.000% 10/15/29.......ccoivmrnererrrirrirenirnee 09/21/2021........ Citigroup........ 35,000,000 | .oovverreririrniereiennes 35,000,000

714046 AL 3 |PERKIN ELMER INC 0.850% 09/15/24 09/08/2021........ Goldman Sachs... 34,978,300 35,000,000

78449R AL 9 |SLG2021-OVAE 2.851% 07/15/41 . 10/04/2021........ VaMIOUS. ..o 99,842,715 | ... ..103,206,000 | ...oovveiiieienne 186,369
80285V  AB 5 |SDART 2021-4 A2 0.370% 08/15/24.........cccovveririrrrirernincirerriiens 10/19/2021........ Citigroup........ 26,998,321 | .......... ..27,000,000

80286C AA 8 |SRT2021-C A1 0.133% 09/20/22 09/14/2021........ Royal Bank of Canada 2,879,441 ...2,879,441

85237A  AA 1 |SREIT 2021-PALM A 0.680% 10/15/34.. 10/08/2021........ WElS Fargo Bank...........cc.cvveeeeiiierciseieeseesssissesesssessssesenenes 46,631,094 146,840,000

863157  AA 3 |STRAS 2021-2A A 0.000% 12/28/29 12/03/2021 Citigroup........ 15,000,000 15,000,000

86315W  AA 6 |STRAS 2021-3A A 0.000% 12/29/29, 12/17/2021.. Morgan Stanley 35,000,000 .35,000,000

86614R AN 7 | SUMMIT MATERIALS LLC/FIN.....vvutiiriiieiniircrniciesissiessiesiesiseeeninnaes 05/20/2021 Various 7,337,500 27,000,000 | oo 104,271
87190T AC 7 |SSTAT 2021-1AB  1.579% 10/25/29. 10/06/2021 Mitsubishi Securities........... 26,750,000 26,750,000

87232B  AH 5 |TSYMP 2017-1ABR  0.000% 07/15/30 09/21/2021.. Morgan Stanley. 35,000,000 .35,000,000

879360 AA 3 |TELEDYNE TECHNOLOGIES IN 03/08/2021 Bank of America Corp 29,991,000 30,000,000

88104L  AG 8 | TERRAFORM POWER OPERATIN 03/04/2021 IMATKEEAXESS. ...t 2,953,790 22,838,000 | ..o 19,846
92047W  AG 6 |VALVOLINE INC  3.625% 06/15/31. 03/12/2021.. Various 12,591,844 112,496,000 | . 22,020
92564R  AB 1 |VICI PROPERTIES /NOTE............ . 01/21/2021........ Various 4,915,763 24,585,000 | oo 27,816
92564R  AD 7 |VICI PROPERTIES / NOTE... 03/16/2021........ Various 11,118,079 .10,998,000 82,580
92564R  AE 5 |VICI PROPERTIES / NOTE... . 01/21/2021........ Various 1,967,836 . ...1,880,000 33,150
92858T AG 1 [VLS2020-LABD  2.603% 10/10/42.......covvmreniieirieieeireierscienieenees 10/07/2021........ Bank of America Corp 1,912,500 | oo 2,000,000 | ooooveriririee s 1,644
928881 AA 9 |VONTIER CORP 1.800% 04/01/26. 03/03/2021........ VAHOUS. ... 24,991,500 25,000,000

928881 AC 5 |VONTIER CORP 2.400% 04/01/28. . 03/03/2021........ Citigroup........ 19,940,600 | .... 20,000,000

929157 AN 7 [VOYA2016-4A ARR  1.034% 07/20/29.........coorivmrrreieririrernnirererneins 06/09/2021........ Royal Bank of Canada 13,970,393 | oo 13,970,393 29,824
92915T AQ 0 |VOYA2016-4ABIR 1.684% 07/20/29...........cocoevrrvrrinec 06/09/2021........ Royal Bank of Canada 30,000,000 | .coovvrrririeirerieiiene 30,000,000 | ..oooveririreriineees 96,818
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92916M  AF 8 |VOYA2017-1AATR  1.084% 04/17/30......ccrvvrrrvrrerirrrnn 04/30/2021........ Natixis Securities Americas LL 20,000,000 | .oovvorreririreriereniennes 20,000,000

96042R  AB 4 | WLAKE 2021-2A A2A  0.320% 04/15/25.........ocoovrvvrerirnrnriririnninns 06/08/2021........ Bank of Montreal 21,777,658 .21,779,692

983133  AA 7 | WYNN RESORTS FINANCE LLC.. 09/17/2021.. Suntrust Robinson Humphrey... 5,081,250 5,000,000

BL2700 58 3 | SUMMIT MATERIALS LLC B TERM LOAN.......cccotvmiiiiiiirerinrirereriniines 11/29/2021 Bank of America Corp 10,030,753 .10,039,338

BL3646 39 7 |INDIGO MERGER SUB INC B TERM LOAN. 07/14/2021 Citigroup........ 19,881,251 19,895,739

BL3650 57 1 |HARBOR FREIGHT TOOLS B TERM LOAN.......coiiiriiiiiirerieicnineiesi s 11/30/2021.. Various 22,900,734 .22,924,623

BL3683 98 6 | STANDARD INDUSTRIES INC B TERM LOAN 08/06/2021........ Citigroup........ 21,780,000 22,000,000

13646C AB 2 |CPART 2021-1A A2A  0.240% 10/19/23 A 09/21/2021........ Bank of MONMIEaL...........ccvvrrieieriieisrreesreee e 11,249,101 11,250,000

36168Q AM 6 | GFL ENVIRONMENTAL INC  3.500% 09/01/28.. . A 06/15/2021........ Goldman Sachs... 14,962,500 15,000,000 | cvoovvurererrrrireiereneienis 256,182

36168Q AN 4 |GFL ENVIRONMENTAL INC  4.750% 06/15/29.........cccovverevmrenrireriirans A 06/15/2021........ VAMIOUS. ..o 7,060,000 | ..o 7,000,000 2,376

68245X  AH 2 [1011778 BC/NEW RED FIN....ootviririiciirirererircieninescessisenenisine A 06/15/2021........ JP Morgan Securities INC...........cuvreevmicrneiereincesneiceerienes 20,050,000 20,000,000 | .oooverrerieierieieeeriae 238,958

00774M  AS 4 | AERCAP IRELAND CAP/GLOBA D 01/06/2021........ Citigroup........ 14,831,400 15,000,000

47216F  AA 5 |JAZZ SECURITIES DAC  4.375% 01/15/29........cccvvenec. D 04/22/2021........ VAIOUS. ..ot 8,125,000 | ..o 8,000,000

50220P  AA 1 |LSEGA FINANCING PLC 0.650% 04/06/24... D 03/25/2021........ Citigroup........ 9,988,100 10,000,000

50220P  AB 9 |LSEGA FINANCING PLC 1.375% 04/06/26... . D 03/25/2021........ Citigroup........ 34,964,650 35,000,000

50220P  AC 7 |LSEGA FINANCING PLC  2.000% 04/06/28..........ccrureereiereriniiiernrierssineisesissesesssssssseseessesessenes D 03/25/2021........ Citigroup........ 19,981,800 | ..vovverrrireririceeeieins 20,000,000

78081B  AH 6 |[ROYALTY PHARMAPLC 1.200% 09/02/25...........ccoovorererererrnnne D 11/30/2021........ Goldman Sachs... 5,412,461 25,505,000 | ..o 16,516

82620K  AZ 6 | SIEMENS FINANCIERINGSMAT.......oiiiieiiieiitieeie st esss s (DS 03/02/2021........ JP Morgan Securities INC.........c.cuurueemiieenrierersrieesereeeeienes 29,969,400 .30,000,000

BL3556 13 3 |JAZZ FINANCING LUX SARL B TERM LOAN.......ccccrvvvvrrrrnens D 12/01/2021........ VMIOUS. .....vovvveiiiie ettt 39,722,932 | ..o 39,937,500

BL3556 71 1 | AMWINS GROUP INC B TERM LOAN D 07/30/2021........ Goldman Sachs... 24,669,060 24,974,889

BL3573 84 9 |ICON LUXEMBOURG SARL B TERM LOAN D 07/14/2021........ Citigroup........ 72,574,522 72,596,383

BL3760 10 7 | AERCAP B TERM LOAN  2.140% 11/02/28........ccccovviimirivirrininninns D 11/02/2021........ Citigroup........ 24,937,500 | oo 25,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 2,534,526,564 ....2,526,538,549

8399997, Total - BONAS = Part 3.t s 4,258,234,252 ....4,253,658,549 | ...

8399998. Total - Bonds = SUMMANY EM fTOM PAI 5.ttt se et sesees e seeeeseeseeseesessems | eeesesseesesaeseeseeeeseseeseeeeaeEee8 e e eEseEoe8eE e EaeE4E8eeALEeEoe8 421 eEeE 4L 8208 LA e He8 421 eE e e 408408 S e e HeE 428 o8 o8 AeE 4282 e LE1e 8408 eE e E e E4e Ao e e 1eE 40 A eE e e aeEeeEeesee et anies | eesetsstsesessessesansensesssssnsensessnsnsansesseses | esssassons 4,713,186,099 | ..o 4,726,961,330 | ..o 2,008,959

8399999, TOAl = BOMAS. ...ttt etttk stk 8 E 88 E 88 E 88888888 E 88 E 8 £EE o0 E R £EE 16 LE1eEEoeEeEEoLE L E L L L L E e E e oL E R E L E SR L E LR LE L E SRR LE R L E LR LR EE L E R L E LR f LR E R R E L E L E LR LR bR bk b EtEienE R et et r bttt | seierisnens 8,971,420,351 | ...... 8,980,619,879 5,787,638
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

032654 10 5 |ANALOG DEVICES INC................ 08/27/2021........ Tax Free EXChange.........c.vcveviereiniiereincierienies 10,899.000 294,027 XXX

03748R 74 7 |APARTMENT INVT & MGMT CO -A 03/23/2021........ StAte SHTEE BANK.......vvurvriiiiciseiei e | eeresr e 100,000.000 | .o 569,830 XXX

090043 10 0 | BILL.COM HOLDINGS INC......covviiierieiiirerieieeieieissssensesisseessesseesessensessesssessessssssessesssssssnsens. | osssnsesessnes 06/28/2021........ State Street Bank.. 4,300.000 822,085 XXX

127097 10 3 |COTERRA ENERGY INC 10/01/2021........ TaX FrEE EXChANGE. .....coveuiiieiiicieieiei it nsens | seesessesbess st sens s 273,394.000 | .oovvveverrieiieenieeeinn 1,126,223 XXX

22788C 10 5 |CROWDSTRIKE HOLDINGS INC A.. 10/07/2021.. State Street Bank.. 2,500.000 629,553 XXX

23804L 10 3 |DATADOGINCA......ccccvvvrunee. 10/07/2021 State Street Bank.. 3,300.000 473,771 XXX

25809K 10 5 [DOORDASH INC A.....oouiiiiiiiiiieiieissisiessssissssss st 10/07/2021 State Street Bank.. 20,500.000 3,785,777 XXX

25862V 10 5 |DOUBLEVERIFY HOLDINGS INC. 10/07/2021.. State Street Bank.. 21,400.000 704,847 XXX

302600 10 3 |FIGSINC A 10/07/2021 State Street Bank.. 42,100.000 1,599,611 XXX

31188V 10 0 [FASTLYINCA 10/07/2021 State Street Bank.. 35,300.000 1,417,419 XXX

336433 10 7 |FIRST SOLARINC. 06/28/2021.. State Street Bank.. 5,000.000 443,321 XXX

345370 86 0 |FORD MOTOR CO. 06/28/2021........ State Street Bank.. 20,600.000 313,264 XXX

49446R 10 9 |KIMCO REALTY CORP......c.cvuirrieirriniicrieriesesissiesiesisesesienees 08/04/2021........ State Street Bank. 76,876.000 865,587 XXX

49803T 30 O [KITE REALTY GROUP TRUST......coiiiiiiriiiiieieiisiesisiseisssiesessssiessssssssessssssssessessssssssessssssens | soessesesessnes 10/22/2021........ Tax Free Exchange... 59,994.000 524,365 XXX

50155Q 10 0 |KYNDRYL HOLDINGS INC......c.covuivmriiieiireinnieiesissiesissisesessenenes 11/04/2021........ Spin Off....evvnee 5,760.000 139,297 XXX

558267 10 2 | MADISON SQUARE GRDN ENTERT......c.cccovvimirmrrrniircrinniniinns 07/09/2021........ Tax Free Exchange... 765.000 14,830 XXX

60468T 10 5 | MIRATI THERAPEUTICS INC 10/07/2021........ State Street Bank 14,300.000 2,347,419 XXX

670002 40 1 |NOVAVAXINC.....coirieiiireiiniiceesietesi et 10/07/2021........ State Street Bank...........ccocevvveiirrenineeeeeene 1,800.000 293,103 XXX

67066G 10 4 |NVIDIA CORP......c.ooviiiriiiciniiciseieis i 10/07/2021........ State Street Bank. ..o 41,550.000 8,771,313 XXX
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68622V 10 6 [ ORGANON & CO.....cooriuieeiriieiie ittt enins | soenisesessnes 06/03/2021........ Spin Off....evvnee 9,500.000 160,245 XXX

68629Y 10 3 | ORION OFFICE REIT INC 11/15/2021........ State Street Bank.. 1,484.000 34,132 XXX

69608A 10 8 | PALANTIR TECHNOLOGIES INC. 12/22/2021.. State Street Bank.. 95,700.000 1,808,097 XXX

70614W 10 0 |PELOTON INTERACTIVE INCA... 12/22/2021........ State Street Bank.. 500.000 18,647 XXX

707569 10 9 | PENN NATIONAL GAMING INC......... 10/07/2021........ State Street Bank.. 7,000.000 507,536 XXX

72919P 20 2 |PLUG POWER INC 12/22/2021.. State Street Bank.. 42,100.000 1,211,718 XXX

748380 10 1 |QUIDEL CORP......cootviiiriririisiisie sttt ensnsans | ansensensessans 10/07/2021........ State Street Bank.. 14,200.000 1,934,778 XXX

756109 10 4 |REALTY INCOME CORP......covviiieririeiiniiseieeiereeseei s sssesessenenes 11/01/2021........ Tax Free Exchange... 14,847.000 718,163 XXX

76680R 20 6 |RINGCENTRALINC A.....vvviviireirieiernnineines 10/07/2021........ State Street Bank: 2,100.000 442,246 XXX

78440X 80 4 |SL GREEN REALTY CORP...... 01/15/2021........ State Street Bank. 84.000 5,027 XXX

79466L 30 2 | SALESFORCE.COM INC.......coiiiiiriiiiieierieicsinsieissi et esis s essent s ssssisessssssssensesnens | sesesiensesenes 07/21/2021........ State Street Bank.. 2,553.000 613,001 XXX

824520 10 9 | SHIFT4 PAYMENTS INC A....coouimiiniineienisrisiisesisssiessesesseens 10/07/2021........ State Street Bank.. 2,800.000 224,977 XXX

83200N 10 3 | SMARTSHEET INC A.....covvmiriiieiereieeireessciesersesenienes 10/07/2021........ State Street Bank...........cccoeveeiirrenineeeeenen 10,700.000 725,347 XXX

833445 10 9 | SNOWFLAKE INC 10/07/2021........ State Street Bank.. 4,450.000 1,135,930 XXX

852234 10 3 |BLOCKINC 10/07/2021........ State Street Bank.. 6,700.000 1,650,528 XXX

86771W 10 5 | SUNRUN INC.....oouiiiiicieircie st 12/22/2021........ State Street Bank...........ccocvieiriiriinine e 22,800.000 789,828 XXX

871332 10 2 |SYLVAMO CORP. 10/01/2021........ Spin Off....eoveiins 3,445.000 22,640 XXX

88339) 10 5 |TRADEDESKINC A 10/07/2021........ State Street Bank...........ccoevieiirreeineeee e 6,600.000 461,976 XXX

885160 10 1 | THOR INDUSTRIES INC.......covvviiiiriieiniieinsinsissississssiesssssens 10/07/2021........ State Street BankK............cc.veveeieieiniiesieeeiieniis 3,600.000 447,250 XXX

90089L 10 8 | TUSIMPLE HOLDINGS INC.. 10/07/2021........ State Street Bank.. 31,900.000 1,196,949 XXX

903537 10 0 |UBER TECHNOLOGIES INC. 10/07/2021........ State Street Bank.. 30,500.000 1,448,659 XXX

913320 10 1 |UNITY SOFTWARE INC.......cvvvmiriirirerieniirireiesisssieseenenseens 10/07/2021........ State Street Bank 15,100.000 2,033,182 XXX

92766K 10 6 |VIRGIN GALACTIC HOLDINGS INC..... 12/22/2021........ State Street Bank.. 57,300.000 838,133 XXX

92918V 10 9 [VROOM INC.......ccovvvrrirrrrrrriririrnns 10/07/2021........ State Street Bank.. 24,400.000 531,898 XXX

949746 10 1 |WELLSFARGO & CO..........ccc.u. 03/23/2021........ State Street Bank. 20,000.000 769,772 XXX

98980L 10 1 |ZOOM VIDEO COMMUNICATIONSA....... 12/22/2021........ State Street Bank.. 4,500.000 867,116 XXX

046353 10 8 |ASTRAZENECAPLC............... ¢ 07/22/2021........ State Street Bank.. 23,792.000 246,841 XXX

G66721 10 4 |NORWEGIAN CRUISE LINE HLDG......... [ 10/07/2021........ State Street Bank...........ccocvvieiiriininiercee 45,900.000 1,273,730 XXX

M98068 10 5 [WIX.COM LTD....ooviirieiiiiissisersssesesssnsssissnsssssessssssesssnsssesensssssssasssssssssseses C 10/07/2021........ State Street Bank 2,500.000 451,466 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 47,705,454 XXX 0
9799997. Total - Common Stocks - Part 3 47,705,454 XXX | 0
9799998. Total - Common Stocks - Summary Item from Part 5.. 15,368,263 XXX

9799999. Total - Common Stocks........................ 63,073,717 XXX ] 0
9899999. Total - Preferred and Common Stocks.......... 63,073,717 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 9,034,494,068 XXX
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 5W 6 |US TREASURY TIPS  0.875% 01/15/29......ccovveueereerererreimeeereineeenes .. | 02/05/2021. | Barclays Capital...........cccooowwrvvvvvvivssssmmmnnn | ..182,825,956 | ....150,000,000 | ....156,442,315 | ........ 159,426,650 |...(3,872,520) | ......... (51,048) | covvvreecccccce | e (3,923,568) | covvvvveeeeeeeeeeees [ e 155,503,082 | ..ooovervvve 27,322,875 |..27,322,.875 | ..... 741,338 | 01/15/2029.
912828 7D 6 |USTREASURY TIPS 0.250% 07/15/29 .. | 04/27/2021. | Barclays Capital...........ccccooewwrrvvvvviiissssmennnn | | 57,180,201 | ...... 50,000,000 | ...... 51,191,611 | oo 51,940,547 |..... (916,394) | ......... TEICHoT£:) ) S - (955,072) 50,985,476 6,194,725 | ..... 6,194,725 | ..... 100,155 | 07/15/2029.
912828 7F 1 |USTREASURY NOTE 1.750% 07/31/21.... | 07131/2021. | Maturity 1,000,000 | ....... 1,000,000 1,002,305 1,000,754 (754) () P I 1,000,000 0| 17,500 | 07/31/2021.
912828 Y3 8 |USTREASURY TIPS 0.750% 07/15/28 .. | 01/04/2021. | Barclays Capital ...60,365,114 | ... 50,000,000 | ......53,007,545 53,695,745 | ...(1,044,068) | ........... (P74 O - (1,046,625) 52,649,119 7,715,994 | ...7,715994 | ... 183,915 | 07/15/2028.
912828 Z6 0 |US TREASURY NOTE 1.375% 01/31/22.... o | 10/07/2021. | CHIGROUP.....vvvvvvvvvvvvvvvvssssssssssssssssssssssssssssnns | 30,124,219 | ...... 30,000,000 | ...... 30,077,344 30,043,557 | coovoreeeeeeerrerrens | o (31,170) (31,170) 30,012,387 .111,832 ..., 111,832 | ..... 489,844 |01/31/2022.
912828 Z8 6 |USTREASURYNOTE 1.375% 02/15/23.... o | 117302021, | GItIGrOUP...vvvvvvvvvvvvrsssvvvnessssvensssinensssss | A7 620 BAT | 47,000,000 | ...... 47,231,523 | .........s 47,166,086 | ..ovovvveveeeeeeeees [ e TCAI72:[1) ) [ - TEAIV:[0) | —— 47,094,806 525741 | ......525,741 | ... 835,910 |02/15/2023.
912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23 o | 1211412021, | CHIGROUP.....vvvvvvvvvvvvvvvsvsvssssssssssssssssssssssinnnns | 301028125 | 30,000,000 | ..... 30,164,063 30,121,528 (52,510) (52,510) . .30,069,019 ....(40,894) | ........(40,894) | ..... 187,707 | 03/15/2023.
912828 ZY 9 |US TREASURY NOTE 0.125% 07/15/23.... .. [ 12/15/2021. | JP Morgan Securities Inc............cccooowwmweernc | | 39,728,125 | ...... 40,000,000 | ...... 40,007,813 | ...coo...c 40,006,739 (2,538) (P51 T IO 40,004,201 | ...ocoveevrrrne ...(276,076) | .......(276,076) | ....... 70,924 | 07/15/2023.
91282C AB 7 |USTREASURY NOTE 0.250% 07/31/25.... .| 12/30/2021. | Goldman Sachs..........cccevrcvevcencen || ogqe7409 | 30,000,000 | ... 29,969,531 6,130 6,130 29,977,828 ...(890,719) | .....(890,719) | .... 106,182 | 07/31/2025.
91282C AC 5 |USTREASURY NOTE 0.125% 07/31/22.... .. [ 12/14/2021. | Goldman Sachs.........cccoowwvevvvvvvcviiiemmnecs | | 414995898 | ... 15,000,000 | ...... 14,990,039 | o000 14,991,832 { oooooooooeerns | v 4,923 4923 | oo | e 14,996,755 | covvooevvvvccreans | e (857) | veerrrrenn(857) | oo 25,730 | 07/31/2022.
91282C AE 1 |US TREASURY NOTE 0.625% 08/15/30 .. [ 01/15/2021. | Barclays Capital..........ccccoowwvevvvvvciiivimmemnn | 43140234 | .. 45,000,000 | ...... 44,191,211 3,899 3,899 44,208,391 .(1,068,156) | ... (1 068,156) | ..... 119,990 | 08/15/2030.
91282C AK 7 |US TREASURY NOTE 0.125% 09/15/23.... - | 12/22/2021. | Citigroup. 48,200,000 48,121,672 26,111 26,111 148,153,653 A ) 365,989) | .......76,727 | 09/15/2023.
91282C AM 3 |US TREASURY NOTE 0.250% 09/30/25.... .. | 09/15/2021. | Morgan Stanley...........cc..cccceurereinerirerinnes i 73804688 | 75,000,000 | ...... 74,756,836 | ...0000...74,768,288 | coooovvoovevrerececcs | o 34,282 34,282 .74,802,569 ...(997, 882) AAAAAAA (997,882) | ..... 180,328 | 09/30/2025.
91282C AP 6 |USTREASURY NOTE 0.125% 10/15/23 - | 12/15/2021. | Barclays Capital ....100,000,000 | ......99,742,578 99,757,009 83,225 83,225 99,840,233 ..(797,264) | .....(797,264) | ....146,291 | 10/15/2023.
91282C AU 5 |US TREASURY NOTE 0.500% 10/31/27.... .. 1 01/15/2021. | JP Morgan Securities Inc. 90,000,000 89,145,898 89,159,016 5,983 5,983 89,164,999 ..(722,421) 722,421)| ......99,448 | 10/31/2027.
91282C AV 3 |US TREASURY NOTE 0.875% 11/15/30.... .. | 04/15/2021. | VaHOUS...covvvrrereeeeeeeeeeeeeeeeeeeeeeeeseeesseessssesneens | 98127930 | 30,000,000 |...... 29,982,422 | ......... 29,982,509 702 702 29,983,211 .(1,855,281) | ....(1,855,281) | ..... 104,299 | 11/15/2030.
91282C AW 1 |US TREASURY NOTE 0.250% 11/15/23.... . | 12/20/2021. | Variou ..184,329,219 | ....185,000,000 |....185,190,039 185,184,051 | .vvvvvvsrveer | o (46,083) | covveveverrerne | crvvrres [0t ) — 185,137,968 ..(808,749) | ......(808,749) | .....339,841 | 11/15/2023.
91282C AX 9 |US TREASURY NOTE 0.125% 11/30/22 .. | 11/22/2021. | Variou 90,200,000 90,207,047 (2,830) (2,830) 190,204,196 (17,259) (17,259) | ......96,762 | 11/30/2022.
91282C AY 7 |USTREASURY NOTE  0.625% 11/30/27.....cccvvrrvvecermmmemrenrrrreeennnnns .| 01/15/2021. | Goldman Sachs...........cccoovvvvevvvvvvvvevvvsneeeees | AABAGABA | ... 45,000,000 | ...... 45,009,961 (81) (81) 45,009,697 ....(463,212) | .......(463,212) | ....... 38,633 | 11/30/2027.
91282C AZ 4 |US TREASURY NOTE 0.375% 11/30/25 .. [ 01/15/2021. | Goldman Sachs........cccoouwvvvvvvvveciiimmnneee | | 34068750 | ... 35,000,000 | ..... 35,010,938 35,010,925 (112) (112) 35,010,813 ..(142,083) | .......(142,063) | ....... 18,029 | 11/30/2025.
91282C BA 8 |USTREASURY NOTE  0.125% 12/15/23......c.ccevveerverrirrnecrrernnennenns .. | 01/15/2021. | Goldman Sachs.. .....40,400,000 | ......40,343,820 40,343,937 936 936 virnn 80,344 873 | oo | e (39,560) .(39,560) | .........4,856 | 12/15/2023.
0599999. Total - Bonds - U.S. Government 1,267,538,061 |.1,226,800,000 | .1,235,786,511 240,119,707 |...(5,832,982) | ....... [RRRRT0)) E— 0 ... (5,966,432) [ ... 0 |....1,234,153,276 33,384,785 |...33,384,785 | ..3,984,409 XXX
Bonds - U.S. Special Revenue and Special Assessment
13048R  AH 0 |CALIFORNIAST 0.200% 10/01/45 ..| 03/01/2021. | Call ~ 100.0000 20,000,000 20,000,000 0 20,000,000 0 12,317 | 10/01/2045.
130536 PR 0 |CALIFORNIA ST POLLUTION CONTROL.......ccocmuriiriicnriinniisriins ..[02/01/2021. | Call  100.0000 (1 T DR 81,705,000 0. 61,001 | 08/01/2023.
130536 RC 1 |CALIFORNIAST 0.180% 11/01/42 ..[01/15/2021. | Call  100.0000 0 140,000,000 0. 30,176 | 11/01/2042.
130536 RL 1 |CALIFORNIAST 0.300% 11/01/42 ..[01/15/2021. | Call  100.0000 0 47,900,000 0 .36,136 | 11/01/2042.
167593 S6 0 |CHICAGO IL O'HARE INTERNATIONA. .. | 06/02/2021. | Morgan Stanley.. 3,000,000 0 3,000,000 | covoeverereeeens | v 48,630 | .........48,630 | ....... 23,068 | 01/01/2024.
167593 S7 8 |CHICAGO IL O'HARE INTERNATIONA. .. | 05/26/2021. | Morgan Stanley.. 5.958.760 5,835,000 5.835 000 0 5,835,000 ..123,760 | .......123,760 | ....... 51,220 | 01/01/2025.
167593 S8 6 | CHICAGO IL O'HARE INTERNATIONA. .. | 05/24/2021. | Morgan Stanley... 3,082,620 3,000,000 3,000,000 0 3,000,000 82,620 .....32,518 | 01/01/2026.
167593 S9 4 |CHICAGO IL O'HARE INTERNATIONA .| 07/06/2021. | Morgan Stanley.. 18,981,750 | ......18,500,000 |......18,512,880 | .......... 18,512,388 | .vvvvvevcccccirens [ e (1,026) (R072:) O DO, 18,511,362 | covvcrrrrvvrrre ...470,388 | .......470,388 | ..... 239,638 |01/01/2027.
167593 T3 6 |CHICAGO IL O'HARE INTERNATIONA .. [ 12/03/2021. | Morgan Stanley.........ccccoowwevevevveevvsemmeneen | | 10,117,900 | ...... 10,000,000 | ......10,000,000 | ......... 10,000,000 (0T I B 10,000,000 | ..ooovrvvrerenne ...117,900 | .......117,900 | ..... 270,200 |01/01/2029.
196480 EW 3 |COLORADO ST HSG & FIN AUTH ..| 11/01/2021. | Redemption ~ 100.000 235.000 235,000 248,200 245,732 235,000 0 6,356 | 05/01/2050.
20775B V5 2 |CONN ST FIN AUTH HSG MTG .. | 08/18/2021. | Redemption  100.0000..........cevvvvvvvvieens | 725,000 | ........... 725,000 | ........... 782,326 739,507 X ! 725,000 11/15/2044.
249182 LD 6 |DENVERCITY & CNTY CO ARPT REV. .. | 04/12/2021. | Barclays Capital 9,000,000 | ...... 10,024,650 9,963,490 (22,948) (22,948) 9,940,542 1,918,218 12/01/2030.
249182 PK 6 |DENVERCITY & CNTY CO ARPT REV. .. | 06/03/2021. | Morgan Stanley. /350,000 2.350,000 2,350,000 0 2,350,000 22,819 11/15/2023.
249182 PL 4 |DENVERCITY & CNTY CO ARPT REV. .. | 06/03/2021. | Morgan Stanley. 1,875,000 | ........ 1,875,000 | covvvvveeens 1,875,000 (0 SO IO 1,875,000 | .oooorrrrrrrriis | o 22,688 11/15/2024.
249182 PM 2 |DENVERCITY & CNTY CO ARPT REV. .. | 06/08/2021. | Piper Jaffray & Co.. 2,645,000 2,645,000 2,645,000 0 2,645,000 | ..oveevreirei | e 42,981 11/15/2025.
249182 PN 0 |DENVERCITY & CNTY CO ARPT REV. .. | 07/02/2021. | Barclays Capital 015,000 1015,000 .4,015,000 0 4,015,000 67,452 11/15/2026.
3137F4 D6 6 |FHMS 2018-K074 X110 0.290% 01/25/28, .| 12/01/2021. | Paydown, 21,806 15,950 | oo | v (ST LS10) ) R (15,950) (U IO 1,532 | 01/25/2028.
3137F4 X9 8 |FHMS 2018-K075 X110 0.133% 02/25/28, .| 12/01/2021. | Paydown 36,844 26,636 (26.636) (26,636) 0 2,660 |02/25/2028.
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3137F6 2P 1 |FHMS 2020-K118 X110 0.961% 09/25/30.........ccocevcrevnnccs .. [ 12/01/2021. 31,682 31,184 (31,184) {0 [ A 2,137 | 09/25/2030.
3137F6 GV 3 |FHMS 2020-K119 X110 0.932% 09/25/30...........occeesrmemvrrvvvriisssenns | o | 120012021 | PAYAOWN..oovoovvvcvivviiiisssssecnnssiiiiisssnnns | b i 40,597 40,096 (40,096) [ ..vooeereeies | e (40,096) 0 2,779 | 09/25/2030.
3137FA RG 5 |FHLMC 2017-K727 X110 0.599% 07/25/24.... .. | 12/01/2021. 63,764 29,828 (29,828) (29,828) 0 6,558 |07/25/2024.
3137FA° WU 8 |FHLMC 2017-K067 X110 0.575% 07/25/27.... .| 12/01/2021. 24,759 16,753 | oo | wovereen (16,753) | covveeeeeeeeeeeeees [ e (16,753) (U I 1,813 | 07/25/2027.
3137FG  6Z 3 |FHMS 2018-K077 X110 0.123% 05/25/28 | 12/01/2021. | Paydown...........ccovvvevsssssssivssnnnssssssssins | o i 40,007 29,716 (29,716) (29,716) 0 2,893 |05/25/2028.
3137FP  JJ 5 |FHMS 2019-K099 X110 0.885% 09/25/29.. | 12/01/2021. | Paydown...........ccovvvvessssssiissnnnnssssssssiinn | o i 45169 40,073 | oo | v (40,073) | cvvovrrrverrrenns | corvrreennn (40,073) 0 3,097 |09/25/2029.
3137FQ 4B 6 |FHMS 2019-K101 X110 0.835% 10/25/29.. .. | 12/01/2021. 22,404 20,092 (20,092) (20,092) (V) I 1,629 | 10/25/2029.
313921 6B 9 |FNW GT 2001-T10 A2 PT 7.500% 12/25/41 | 12001/2021. | PaydOWN......ovvvvvvvvvvvvvvsssssssssssssssssssssssssssinns | 166,004 | .......... 166,004 | ........... 181,204 166,480 (476) (476) 166,004 0 | oo 6,196 | 12/25/2041.
313921 6F 0 |FNW2001-W3A 7.000% 09/01/41 .. [ 12/01/2021. 6,093 6,093 6,265 6,065 28 28 6,093 (1 I 177 | 09/01/2041.
31392C MS 0 [FNW2002-W12A 5.199% 02/25/42 .. | 12/01/2021. 34,301 34,301 36,961 34,232 69 69 34,301 (1 [ - 1,014 | 02/25/2042.
34074M GZ 8 |FLORIDAHSG FIN CORP REV. - 01/01/2021. 100.0000 125,000 | .......... 125,000 | .......... 135,023 125,000 0 125,000 0 2,813 | 01/01/2029.
442349 EL 6 |HOUSTON TX ARPT SYS REVENUE | 06/07/2021. | Morgan Stanley...........cccewscoessvccmsccennc | o 12,742,125 | 12,500,000 | ...... 12,500,000 | .......... 12,500,000 0 12,500,000 | .coovocccciccinns | e 242,125 | ......242,125 | ... 101,142 | 07/01/2024.
442349 EM 4 |HOUSTON TX ARPT SYS REVENUE | 08/04/2021. 23,000,000 | ......23,008,430 23,008,071 (1,055) 23,007,016 555,434 | ......555434 | ... 250,199 | 07/01/2025.
442349 EN 2 |HOUSTON TX ARPT SYS REVENUE | 08/04/2021. | Morgan Staniey............ceeeveecesscvecesssc | 99,627,070 | . 21,000,000 | ...... 21,009,950 | .......... 21,009,580 (1,026) 21,008,554 | ..oooovvvvvrrcreees | o 618,516 |......618,516 | ..... 245,531 | 07/01/2026.
442349 EP 7 |HOUSTON TXARPT SYS REVENUE | 09/22/2021. | Morgan Stanley........c.cooevvvesvesvescscnc | 39495118 | ... 38,400,000 | ......38,438,730 38,437,552 (4,118) 38,433,434 | oo | 761,684 | ....... 761,684 | .....567,782 | 07/01/2027.
442349 ER 3 |HOUSTON TX ARPT SYS REVENUE .. [ 06/25/2021. | GItIGroup.......cvvvvvvssssssseensssvssssssssssssssssiinns | L 49903689 | ....12.055.000 | ... 12,068,341 12,068,008 (605) 112,067,403 226,286 226,286 | ..... 162,406 | 07/01/2029.
442349 ES 1 |HOUSTON TX ARPT SYS REVENUE .. | 06/03/2021. 8,334,351 8,333,600 (1,444) 8,332,156 | ..vvvvrrerrenns | e 50,844 | ......... 50,844 | ... 119,588 | 07/01/2030.
442349 ET 9 |HOUSTON TX ARPT SYS REVENUE | 06/27/2021. 8,047,520 8,046,527 (1,911) 8,044,617 | oo | o 18,583 | oo 18,583 | .....117,130 | 07/01/2031.
451889 AT 6 |ILLINOIS ST DEV FIN AUTH SOL W. .. | 11/01/2021. 100.0000.... 750,000 6,750,000 0 6,750,000 0] ....37,022 | 11/01/2044.
477854 AA 1 | MACARTHUR FOUNDATION  1.299% 12/01/30. | 04128/2021. | Wells Fargo Bank............ooeeoesceece | 7,468,800 | ........8,000,000 | .......7,986,337 | o 7,986,527 M7 M7 7,986,944 | ....oooovene ..(518,144) | .....(518,144) | ....... 43,011 | 12/01/2030.
49130T QS 8 |KENTUCKY HSG CORP HSG REV. .| 09/03/2021. 100.0000... 960,000 989,539 (29,539) (29,539) 960,000 0. 30,339 | 01/01/2033.
576000 ZD 8 |MASSACHUSETTS ST SCHBLDG AUTH.......ccccooocvmmmruinnnaa .. [ 01/26/2021. 75,000,000 0 .75,000,000 ....948,200 | ........948,200 | ..... 298,976 | 08/15/2024.
592647 EE 7 |MET WASHINGTON DC ARPTS AUTH .. | 03/08/2021. 6,504,614 | ..oooeeeeeerrrres | e (26,382) (26,382) 6,478,232 | ..o | e 338,334 |.......338,334 | ... 121,569 | 10/01/2028.
592647 EF 4 |MET WASHINGTON DC ARPTS AUTH. .. 03/10/2021. 23,837,603 ....(41,889) 23,795,714 ..3,639,145 | ..... 3,639,145 | ..... 496,081 | 10/01/2029.
592647 HM 6 |MET WASHINGTON DC ARPTS AUTH - | 03/05/2021. 4,906,674 (15,570) | ... 4,891,105 277,295 87,778 | 10/01/2032.
59333G AL 2 |MIAMI-DADE CNTY FL  0.550% 11/01/41.........ovvvvvrri .. [ 11/01/2021. 3,000,000 0 3,000,000 0 11/01/2041.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY .. | 07/01/2021. 100.0000 95514 (514) (514) 95,000 0 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY. .. | 07/01/2021. 100.0000... . 95,669 (669) (669) 95,000 0 07/01/2034.
60416S BE 9 |MINNESOTA ST HSG FIN AGY. .. | 07/01/2021. 100.0000........emmmmmvvvviiees [ 305,000 | .oo..... 305,000 324,529 306,834 | coovovvveeceeeeeeens oo (1,834) (1,834) 305,000 0 07/01/2040.
605155 BM 1 |MISSION TX ECON DEV CORP .. | 02/01/2021. 5,000,000 5,000,000 5,000,000 5,000,000 0 5,000,000 0 01/01/2026.
605155 BQ 2 |MISSION TX ECON DEV CORP .| 02/01/2021. 100.0000.... 000,000 000,000 000,000 5,000,000 0 5,000,000 0 05/01/2050.
605155 BR 0 [MISSIONTX 0.250% 05/01/46 . 03/01/2021. 100.0000.... 7,000,000 7,000,000 | ..o 7,000,000 0 7,000,000 0 05/01/2046.
605155 BS 8 |MISSIONTX 0.250% 07/01/40. .. | 03/01/2021. 100.0000.... 6,750,000 | ........6,750,000 | ........ 6,750,000 6,750,000 0 6,750,000 0 07/01/2040.
60637B  KZ 2 |MISSOURI ST HSG DEV COMMN . | 12/01/2021. 100.000 610,000 610,000 667,102 637,977 (27,977) (27,977) 610,000 0 05/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE .| 12/01/2021. 100.0000......vcccccssvvvvrr 380,000 380,000 398,749 391,004 | coovoeeeeeeeeeeeeeees | e (11,004) | covveeeeeeeeeeeeees | e (11,004) 380,000 0 12/01/2042.
63608R AK 0 |NATIONAL FIN AUTH NH SOL WST D.. .. [03/01/2021. { Call - 100.0000........ccemmmmvvvvvvrrrrsssmmmnrrn | | 8,750,000 | ........ 8,750,000 | ........ 8,750,000 8,750,000 0 8,750,000 0 04/01/2024.
63968M HN 2 |NEBRASKA ST INV SF HSG REV .. [ 09/01/2021. 100.0000...ccevveveeeeveveeeeenes 290,000 290,000 299,869 291,209 (1,209) (1,209) 290,000 0 09/01/2043.
63968M QC 6 |NEBRASKA ST INV SF HSG REV. .| 12/01/2021. 100.0000... 2,210,000 2,210,000 |....... 2,364,899 2,310,451 (100,451) [ covvevcecrreees | e (100,451) 2,210,000 0 03/01/2040.
647200 2F 0 |NEW MEXICO MTG FIN AGY. | 1210172021 100.0000 190,000 190,000 204,045 195,171 (5171) (5171) 190,000 0 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY .| 12/01/2021. 100.0000... 585,000 585,000 620790 610,303 (25.303) (25.303) 585,000 0 03/01/2048.
647200 P9 9 |NEW MEXICO MTG FIN AGY. .. | 09/01/2021. 100.0000 205,000 205,000 222515 207,546 (2,546) (2,546) 205,000 0 09/01/2028.
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR.... . 02/01/2021. 100.0000.... 17,500,000 | ....17,500,000 | ... 17,500,000 | ....... 17,500,000 0 17,500,000 0 05/01/2030.
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658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY. .. | 07/01/2021. | Redemption  100.0000........cccorvvrvvvvvvees 535,000 535000 | oo 574,323 542,434 | oo | oo (7,434) (7,434) 535,000 0. 17,625 |07/01/2042.
677377 2G 7 |OHIOHSG FINAGY  4.500% 11/01/29........ovvrvermrerreerreereersenrininns .. | 06/01/2021. | Redemption ~ 100.0000...........cccovrvrvrrneeee 200,000 200,000 219,682 202,435 (2,435) (2,435) 200,000 (V1 I 4,744 | 11/01/2029.
67756Q UY 1 |OHIO ST HSG FIN MTG REV .| 12/01/2021. | Redemption  100.0000.........ccvvevvessiiviec | oo 1,230,000 | ........ 1,230,000 | ........ 1,348,547 | ............ 1,303,617 | oo | weveeeen (E£- 0 ) S E— (T3,617) [ cooveeereeeereeeeees [ v 1,230,000 0 53,269 | 03/01/2047.
67756Q UZ 8 |OHIO ST HSG FIN MTG REV. .| 12/01/2021. | Redemption  100.0000... .380,000 .380,000 412,954 400,809 (20,809) (20,809) 380,000 0. 16,256 | 03/01/2047.
708692 BE 7 |PENNSYLVANIA ST ECON DEV FING, .| 01/04/2021. { Call ~ 100.0000 /500,000 | ........4,500,000 | ........4,500,000 | ............ 4,500,000 (0 I O 4,500,000 0 2,686 | 12/01/2030.
708692 BG 2 | PENNSYLVANIA ST ECON DEV FING........ccoomimmmnrerrrvreensrnseesessneenns .1 02/01/2021. | Call  100.0000........orvevevevervrevrererrrrrirrrenn | 65,000,000 | ..... 65,000,000 | ...... 65,000,000 | .......... 65,000,000 (0 OSSR I 65,000,000 ([ - 48,529 | 08/01/2045.
708692 BL 1 | PENNSYLVANIA ST ECON DEV FING - | 01115/2021.| Call  100.0000 . 24,000,000 | ......24,000,000 | ......24,000,000 |........ 24,000,000 0 24,000,000 0. 18,106 | 04/01/2034.
708692 BM 9 |PENNSYLVANIA ST ECON DEV FING.........cccoommmmmmrmmvvviiiiiiinnnncnniiiinns .| 01/15/2021. | Call  100.0000..........coovvrvvrrrrrrrrrrrrrrrrnnes . ....30,000,000 | ...... 30,000,000 | ...... 30,000,000 30,000,000 0 +eern-30,000,000 (I [ 22,632 | 04/01/2049.
708692 BP 2 | PENNSYLVANIA ST ECON DEV FING | 0111212021, | Barclays Capital........o.covcvscsscsnc | 50,587,710 | .....48,500,000 | ......46,361,250 |......... 46,436,429 3,547 3547 | oo [ v 46,439,976 | ..ococovrrr 4147734 | ...4,147,734 | ....383,396 | 08/01/2038.
708796 2J 5 |PENNSYLVANIAHSGFIN 3.500% 10/01/41.. .| 07/01/2021. | Redemption  100.0000...........cccummvvvvnnnns 200,000 200,000 211,578 206,413 (6,413) (6,413) 200,000 0 5,250 | 10/01/2041.
71884R  AA 0 |PHOENIX AZ INDL DEV AUTH SOL W.....cccvvivviermnnrcreisiiioiissnnennns ..102/01/2021. | Call - 100.0000.........cccovvvvvvvvrrrrrrrrrriririann | 32,000,000 | ...... 32,000,000 32,000,000 0 32,000,000 0 12/01/2035.
74445M AF 6 |PUBLIC FIN AUTH WI SOL WST DIS .| 02/01/2021. | Call  100.0000 ...10,535,000 | ...... 10,535,000 10,535,000 0 110,535,000 0 10/01/2025.
74445M  AG 4 |PUBLIC FIN AUTH WI SOL WST DIS .1 02/01/2021. |Call  100.0000 17,000,000 | .. 17,000,000 17,000,000 0 17,000,000 0 09/01/2027.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH .. | 08/04/2021. | Redemption  100.0000... 510,000 510,000 521,918 | oo Leeeeee(11,918) | e | v (11,918) 510,000 0 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH .. | 08/04/2021. | Redemption  100.0000. 235,000 235,000 252,418 240,944 (5,944) 235,000 11/01/2044.
88045R WH 1 | TENNESSEE HSGDEV  4.500% 07/01/31.....cevvveererrriorerrerirrennenes .. [ 01/01/2021. | Redemption  100.0000... 470,000 470,000 504,390 477,357 (7,357) 470,000 07/01/2031.
882750 LZ 3 |TEXAS ST HSG & CMNTY 5.000% 07/01/29, .. | 06/03/2021. | Redemption  100.0000... 110,000 110,000 | ........... 117,643 111,770 (1,770) 110,000 07/01/2029.
882750 NA 6 |TEXAS STHSG & CMNTY  4.250% 01/01/34. .| 05/03/2021. | Redemption  100.0000......ccccieces | | yeza00 | 165,000 | .o 178,101 167,113 (2,113) 165,000 01/01/2034.
882830 AG 7 |TEXAS ST TRANSPRTN COMMISSION .. | 01/06/2021. | Citigroup. 17,186,240 (8,333) 17,177,908 594,076 04/01/2028.
91412H FR 9 |UNIV OF CALIFORNIA CA REVENUES .. | 08/16/2021. | Morgan Stanley. . 5,000,000 0 5,000,000 | ccocooeeieiiiiiiies | cor 42,550 05/15/2029.
93978T QX 0 |WASHINGTON STHSG 3.000% 06/01/37.. ..| 09/01/2021. | Redemption ~ 100.0000 285,000 285,000 295,223 288,914 (3,914) 285,000 06/01/2037.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV. ..| 09/01/2021. | Redemption ~ 100.0000... 515,000 .515,000 547,929 532,572 ..(17,572) 515,000 09/01/2046.
98322Q LL 9 |WYOMING ST CMNTY DEV AUTH HSGR......ccovvvverrivrenririsseereiine .| 09/01/2021. | Redemption  100.0000..........cccoervuvernneee 765,000 | ...........765,000 | ........818,711 | oo, 790,545 (25,545) 765,000 12/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ...831,401,478 |...810,771,398 | ...818,422,301 | ........ 817,332,705 | ccovvvvvr. 0 |.(791,347) | o0 | [CCERT 0] — 0. 816,541,361 | ..ooooovvereed 0 | 14,860,118 |..14,860,118 | ..4,867,730 XXX
Bonds - Industrial and Miscellaneous
00432C AD 3 |ACCSS20012A1 0.540% 05/25/29 o [ 1112612021, | PaYdOWN.........ovvvvvisesseeessssviiiisssssssssssiins | 1745834 | ........ 1745834 | ....... 1,715,282 | vovvvvveeen. 1,737,167 8,667 8,667 | ..oveervvecienrrens | wevreinnnns 1,745,834 0 5,918 |05/25/2029.
00432C AR 2 |ACCSS 2002-AA2 1.632% 09/25/37... | 12/25/2021. | Paydown ..1,000,000 1,000,000 797,500 990,576 9,424 9,424 1,000,000 0| . 11,315 | 09/25/2037.
040338 AB 4 |ARIFL2018-B A2 3.220% 08/16/27 .. | 12/15/2021. | Paydown 454627 454,627 4,454,607 21 21 4,454 627 0 .72,327 | 08/16/2027.
04542B LY 6 |ABFC2005-WF1 M1 0.642% 11/25/34.... .. [ 12/27/2021. | Paydown 2,050,296 2,050,296 2,056,864 | ..ooovvvveeeeerrrces | oo (6,568) (6,568) 2,050,296 0 | s 7,627 | 11/25/2034.
05490C AC 3 |BCAP2013-RR121A3 0.584% 05/26/35 .| 09/25/2021. | PaydOWN...........oovveevrsscciiivvvvennssssssiiine | | 4004402 | 1,004,402 1,306 . ..1,004,402 0| 2,473 | 05/26/2035.
05526Q AA 4 |BAMLL2015-200P A 3.218% 04/14/33... .. | 09/13/2021. | Bank of America Corp (422,247) | .... 48,077,470 ....679,868 679,868 | ..1,077,989 | 04/14/2033.
05543A AE 0 |BCAP 2014-RR12A1 2.812% 01/26/36.. .. [ 08/01/2021. | Paydown..............cccoeeuumrervvvvveisssssnennsieens |k 430488 | oo 439,488 440,973 (1,485) 439,488 (0 [ 3,163 | 01/26/2036.
056054 AE 9 |BXTRUST2019-XLB 1.195% 10/15/36. | 04/2012021. | JP Morgan Securities INC.......cwwwewwcc | 23,514,250 | .....23512,781 |......23,512,781 23,441,690 23,486 23,486 23465176 | cooccvccccs | o 49,074 | ......... 49,074 | ....100,800 | 10/15/2036.
056054 AE 9 |BXTRUST2019-XLB 1.195% 10/15/36. .. | 03/15/2021. | Paydown, 219,665 219,665 219,665 219,001 664 664 219,665 0 666 | 10/15/2036.
056054 AH 2 |[BXTRUST2019-XLE 1.910% 10/15/36. .. | 10/15/2021. | Paydown, 9.055.961 9055961 | ... 9,018,823 9,016,386 39,575 39575 9,055,961 0. 109,134 | 10/15/2036.
056059 AJ 7 |BXTRUST2018-INDC 1.184% 11/15/35 | 10115/2021. | PAYAOWN......oovoveescvvvnnssvvesssssnensss | 99977 500 | ......29,277,500 | ......29,262,778 | ... 29,270,069 | .oovvoveeeeeeeeeeeees [ e 7,431 7,431 29,277,500 0 ... 298,336 | 11/15/2035.
056083 AA 6 |BXP2017-GM A  3.379% 06/13/39 .. | 03/22/2021. | Bank of America Corp 8,692,755 (23,608) (23,608) 8,669,147 | ..vvvvvvrrae | e (11,960) | .........(11,960) | .......84,850 | 06/13/2039.
05608F AA 9 |BXTRUST2019-CALMA 0.982% 11/25/28 .| 04/13/2021. | Barclays Capital 52,789,727 56,489 56,489 52,846,216 .....208,597 206,597 | ..... 143,454 | 11/25/2028.
05949C FY 7 |BOAMS 2005-H 2A3 2.709% 09/25/35.... .. [ 12/01/2021. | Paydown 25,161 24 24 25,186 09/25/2035.
05949C HS 8 |BOAMS 2005-1 2A3  2.730% 03/25/54 .. | 12/01/2021. | Paydown 8.429 8,796 8,162 267 267 8,429 03/25/2054.
075887 BT 5 |BECTON DICKINSON & CO  2.894% 06/06/22..........ccccc00000onmvvnnee | .o | 0911312021, | Call  100.0000......ooovvvvvvvvvvvvrrrvvvvrvvrrrrrenn | 4,264,000 | ........ 4,264,000 | ........ 4,264,000 | ..ooovvovo 4,264,000 (O SRR IO 4,264,000 06/06/2022.
084659 AV 3 |BERKSHIRE HATHAWAY ENERG .| 04/05/2021. | VAOUS.....covvvvvrrrrrnrennnennnnnnsssnnsssssssssssssssssses | 11,111,546 | ... 10,000,000 | ........ 9,998,400 | ..ooooo.. 9,999,712 (139) (139) 9,999,573 1,111,973 07/15/2030.
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11120V AD 5 |BRIXMOR OPERATING PART. - 09/02/2021. | Call 100.0000.....oscovseorsorsomsorsomse | 015,500,000 | ... 15,500,000 | ...... 15,206,585 15,368,662 31,595 15,400,257 199,743 .1,276,059 | 09/15/2023.
12513G BF 5 |CDW LLC/CDW FINANCE  3.250% 02/15/29.......ooeerereeescrersrecee o [ 1112312021, | VaTIOUS.....ococcercceersscecssesssssessseesieees | L 40007990 | 12,000,000 (6,864) 12,029,850 | cooceevevrss | erree(1,860) | oo (1,860) | ... 435,551 | 02/15/2029.
125523 AF 7 |CIGNACORP 3.750% 07/15/23 .| 03/18/2021. | Call  100.0000 6.096.000 | ... 6,092,769 6,094,022 (12) 6,094,009 | ..o | e 1,991 | 1,991 | L 368,997 |07/15/2023.
12555Q AC 0 [CIFC 2020-1AA2 2.076% 07/15/32 .. [ 08/05/2021. [ Call  100.0000..........commvvvvvvrvrssssemnrrrnn | | 42500.000 | ...... 12,500,000 (9,845) 12,489,329 | ...cccoovevverees | 010,671 | e 10,671 | 220,894 |07/15/2032.
12597C AB 3 |CNH2019-CA2 1.990% 03/15/23 .. | 08/15/2021. | PaydOWN.........ovvvvvvvvvvvvvssvvvssssssssssssssssssssnnnns | 14269978 | . 14,269,978 419 14,269,978 0 ... 103,877 | 03/15/2023.
12650E AS 6 |CSMC 2015-6R 3A1 3.313% 02/27/36. .| 12/01/2021. | PaydOWN......oovvvvvvvvvvsvvssssssssssssssssssssssssisninns | 3 AT 664 | 3,427,664 | ... 3,414,810 3,418,636 9,027 3,427,664 0 52,503 | 02/27/2036.
12654Y AA 7 |CPTS 2019-CPTA  2.865% 11/13/39 + | 0512612021, | VaMIOUS..ovsoevsoesssessssessssessssesssens | 31959 953 | L 29,170,000 | ......24,935,792 25,204,101 57,742 25,261,843 5,990,410 |....5,990,410 | ....203,638 | 11/13/2039.
12655H AA 3 |COMM 2019-WCMA  1.059% 10/15/36........ccrvvvvvveeriicrnrrencrriiiiriinnns .| 01/08/2021. | Wells Fargo Bank............ccoooooovvccvvvvvssssss | | 55399090 | . 55,297,000 | ..... 54,660,606 | ......... 54,885,162 | cvvvovveeercernr | o 14874 | s | v L7 2 T 54,899,837 | ..vvvverriienns | e 423,084 | ... 423,084 | ...... 44,639 | 10/15/2036.
12655H AG 0 |COMM2019-WCMB  1.210% 10/15/36... | 1011572021, | PAYAOWN. ..o | 14,933,579 | ... 14,933,579 | .....14,926,676 | ....... 14,887,459 | oo | e 8,120 | s [ v 46,120 [ oo | e 14,933,579 0 |....140,925 | 10/15/2036.
14315W  AB 6 |CARMX 20194 A2A  2.010% 03/15/23.... o [+ | 0971512021, | PAYAOWN. ..o | 49,000,373 | oo 19,090,373 | .....19,088,836 19,089,926 Py S8 T D 19,090,373 0 |...149,928 | 03/15/2023.
17180T AL 6 |CIFC 2016-1A AR 1.480% 10/21/31...covvorrrerrirreiesriessiessiins .. [ 12/03/2021. | Redemption ~ 100.0000...........cccorvevereeree 32,000,000 | ...... 32,000,000 | ...... 31,520,000 31,539,675 | coovveeveeeeeeeseenns | cevren 460,325 | coveeoeeeeeneeens | e 460,325 32,000,000 0f... 555,525 | 10/21/2031.
17323L AP 2 |CMLTI2015-33A1 0.232% 06/25/36 | 1202712021, | PaydOWN.....cocvvvvvvvvvvvvvvvnvnvnnninvnnnsnsssnnsnnnnnnns | ) 6BE TG | 2,685,766 | ........ 2,499,441 2,659,367 26,399 26,399 2,685,766 0 5,642 | 06/25/2036.
20046P AG 3 [COMM 2000-C1 X 10  0.000% 08/15/33.........cocmmrrermrerereerameerseeenes .. | 04/01/2021. | Paydown. 2785 519 (519) 0 0 08/15/2033.
201736 AE 5 |CMLBC 2001-CMLB X 10 0.764% 06/01/31.......covvvrmrrrrerrecrrierecnnnns . [12/0172021. | PaydOwn............oovmmenneeevrvvviiisssssseessssiiiins | i 184,145 59,686 (59,686) (59,686) 0 e 11,961 | 06/01/2031.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40. .. | 12/01/2021. | Paydown, 1,162 1,201 70 1,271 0 42 | 03/25/2040.
228187 AB 6 | CROWN AMER/CAP CORP VI - | 10/14/2021. | Morgan Stanley. 4,931,563 4,918,964 (42,334) | .. 4,876,630 15,870 | ........15,870 | ..... 273,884 | 02/01/2026.
22819K AB 6 |CROWN AMER/CAP CORPV  4.250% 09/30/26.........ccoccmmrvrrermrennes .. | 10/14/2021. | Variou 3,135,000 3,129,500 ....(18,071) 3,111,430 | [ e 109,820 |.......109,820 | ..... 133,261 | 09/30/2026.
22822V AR 2 |CROWN CASTLE INTL CORP .. | 06/28/2021. | Credit SUISSE............oovmvmvvvvvvvvsssssssssrisis | 10.692.300 | o 10,000,000 9,917,900 19,922,636 2,689 9,925,325 | ovvvereiriiis | 766,975 | ........ 766,975 | ..... 300,208 | 07/01/2030.
22966R AB 2 |CUBESMARTLP 4.375% 12/15/23 | 12/23/2021. Call - 100.0000 15,000,000 | ......15,756,000 15,338,386 -.(118370) | . (118,370) | ... 15,220,017 (220,017) |......(220,017) | 1,671,981 | 12/15/2023.
23291R  AB 6 |DLL2019-MT3 A2 2.130% 01/20/22 .. | 05/20/2021. | Paydown ...22,086,422 | ...... 22,086,422 | ...... 22,083,988 22,085,750 672 672 22,086,422 0. 112,009 |01/20/2022.
233046 AE 1 |DNKN2017-1AA2I 3.629% 11/20/47.. 11012072021 Call - 100.0000-.c.vscvevronvnonssesenne | 28,256,165 | ......28,256,165 | ......28,398,155 28,362,791 (20,718) (20,718) 28,342,073 (85,908) (85,908) | ..1,012,866 | 11/20/2047.
233046 AE 1 |DNKN2017-1A A2l 3.629% 11/20/47.. .. | 08/20/2021. | Paydown, 219,608 219,608 220,711 220,436 (829) (829) 219,608 0 3,985 | 11/20/2047.
233046 AJ 0 |DNKN2019-1A A2l 3.787% 05/20/49.. .. [10/20/2021. [ Call  100.0000........ccommvvvvvvrvermssmmmmnrrr | | 15,680,000 | ...... 15,680,000 | ..... 15,680,000 | .......... 15,680,000 (0 I B 15,680,000 0. 586,836 | 05/20/2049.
233046 AJ 0 |DNKN2019-1AA2l 3.787% 05/20/49.. .. | 08/20/2021. | Paydown, 120,000 120,000 120,000 120,000 0 120,000 0 2,272 | 05/20/2049.
233062 AA 6 |DBCG2017-BBGA 0.859% 06/15/34. ..| 01/05/2021. | Morgan Stanley. 657,088 4,652,439 303 303 4,652,742 5,802 5,802 2,556 | 06/15/2034.
25755T AG 5 |DPABS2017-1AA2Il  3.082% 07/25/47... .. | 04/25/2021. | Paydown, 48,500,000 0 148,500,000 0 07/25/2047.
25755T AH 3 |DPABS 2017-1A A23 4.118% 07/25/4 .. | 10/25/2021. | Paydown 187,500 0 187,500 0 07/25/2047.
26884A BG 7 |ERP OPERATINGLP 3.250% 08/01/27.. .. | .. | 10/07/2021. | Wells Fargo Bank. 4.216,199 (1,534) 4,214,665 346,305 08/01/2027.
26884A BM 4 |ERP OPERATINGLP 2.500% 02/15/30.........coeovvrrermmmereerenerrirrnennes .. [ 10/07/2021. | Wells Fargo Bank... 9,341,455 68,449 68,449 9,409,904 1115488 | ... 1,115,488 02/15/2030.
26069P AA 6 |EAGLEMATLSINC 4.500% 08/01/26 - | 07M7/2021.| Call 100.0000 20,000,000 | -.....20,000,000 | ......20,401,000 20,284,941 ..(40,475) 20,244,466 ...(244,466) | ......(244,466) 08/01/2026.
29003B AC 5 [ELMWS52020-2AB  2.325% 07/24/31.......coocvvvrvviiennririnniinseiionns .. | 08/02/2021. | Call ~ 100.0000.... 10,000,000 10,000,000 10,000,000 101,189 110,101,189 ...(101,189) | ....... (101,189) 07/24/2031.
29373G  AB 8 |EFF 2018-3A2 3.380% 05/20/24 . [ 1212012021, | Paydown.............cccooeumnneevvvvvceiissssnnnnnsens | L 44678.000 | ...... 14,678,000 | ...... 14,700,810 (6,274) (6,274) . .14,678,000 0 05/20/2024.
29373l AB 7 |EFF 2018-1A2 2.870% 10/20/23 .| 04/20/2021. | Paydown 1,398,072 1,396,107 203 L1 3 PO 1,398,072 0 10/20/2023.
29374W  AB 2 |EFF 2019-3A2 2.060% 05/20/25 .. | 12/20/2021. | Paydown, ,723,536 8,722,817 719 719 8,723,536 0 05/20/2025.
294429 AM 7 |EQUIFAXINC 3.600% 08/15/21 .. | 08/15/2021. | Maturity. 6,000,000 5,995,570 | ceoreeereereerees | e 4,430 4,430 6,000,000 0 08/15/2021.
294429 AP 0 |EQUIFAXINC 1.026% 08/15/21 .. | 08/16/2021. | Maturity 7,000,000 6,945,171 54,829 7,000,000 0 08/15/2021.
31620M AR 7 |FIDELITY NATIONAL INFORM | 03/03/2021. | Citigroup. .2,135,000 2,210,771 2,189,723 (1,849) 2,187,874 | oovorrrnns | o 308,538 10/15/2025.
337738 AL 2 |FISERVINC 4.750% 06/15/21 .. | 06/15/2021. | Maturity. » 4700,000 | ....... 4,843,679 | oo 4,725,784 (25,784) (25,784) | covvvvvvvecireennns | rresreen 4,700,000 0 06/15/2021.
34417R  AA 4 |FOCUS 2017-1A A2IB  3.857% 04/30/47 .| 10/30/2021. | PaydOWN......ovvvvvvvvvvvvvvvssssssssssssssssssssssssssinns | 190,000 | ........... 190,000 | ........... 190,334 190,028 (28) (28) 190,000 0 04/30/2047.
34531L AD 2 |FORDL 2018-BA3 3.190% 12/15/21 .. | .| 01/15/2021. | Paydown 557,449 557,449 557,402 557,448 1 1 557,449 0 12/15/2021.
34532D AB 3 |FORDO 2019-B A2A  2.350% 02/15/22.........coooociivemnnrreveriieiiinnnnenees | 01/15/2021. | Paydown...........ccovvvvssssssiivcvsnnesssssssssisnns | 783,884 | ... 783,884 | ... 783,860 783,883 1 1 783,884 0 02/15/2022.
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35803Q AA 5 |FRESENIUS MED CARE US  5.750% 02/15/21......ccovvverververrnenrinnns .. [ 02/15/2021. | Maturity. 10,000,000 | ......10,000,000 | ......10,962,500 | .......... 10,033,691 (33,691) (33,691) | covvvvvveeiieeneees | cereeeeee 10,000,000 0. 287,500 | 02/15/2021.
362341 YF 0 | GSAMP FFML 2005-FF11 M1 - | 12127/2021. | Paydown .2,938,876 2,938,876 1,557,064 2,663,765 | ..oovcerrrcrs [ s 275,111 275,111 2,938,876 0| . 11,718 | 07/25/2036.
36251X BF 3 |GSMS 2016-GS4 AMAB  3.504% 10/10/31.. .. [ 06/01/2021. | PaYdOWN............ooiiiiesseneennvvviisssssssesssiins [ | 21,917,000 | ...... 21,917,000 | ...... 22,574,510 22,011,961 | voooooeeeeeeeereeee | e (94,961) (94,961) | covvvvvverrieeneens | cerreeee 21,917,000 0 383,969 | 10/10/2031.
36257TH AU 0 | GSMS 2019-GC40 DBA  3.349% 07/10/52.. | 02/05/2021. | Credit Suisse 5,655,017 5,321,000 5,480,513 5,433,626 (3,429) (3,429) 5,430,197 224,820 |......224,820 | ...... 33,660 | 07/10/2052.
36257H AY 2 |GSMS 2019-GC40DBB  3.501% 07/10/52.......ccoovvvvvevvvvrvievirvvieriennnnns .| 02/05/2021. | Credit SUISSE..........covvvrrsssssvvvvvversssssssis | 21,001,218 | ...... 19,899,000 | ......20,495,950 | .......... 20,320,692 | coovooooeeeeerreerens | o (KPR 7L:) ) O E— (12,826) 20,307,866 ...693,352 |.......693,352 | ... 131,592 | 07/10/2052.
366651 AE 7 |GARTNERINC 3.750% 10/01/30 .| 09/14/2021. | Suntrust Robinson Humphrey.......cccwwwss| | 13,506,250 | ...... 13,000,000 | ...... 13,100,000 | .......... 13,096,739 | vrvvovvveeecressens | cererreenns (6,835) [(: 1<) ) O DO 13,089,904 | ... ...416,346 | ........ 416,346 | ..... 431,563 | 10/01/2030.
38406H AE 2 |GRCE 2014-GRCEB 3.520% 06/10/28 .| 01/01/2021. | Paydown. (23,393) (23,393) 7,000,000 0 20,533 | 06/10/2028.
40438P AB 8 |HPEFS 2020-2A A2 0.650% 07/22/30.........coocoemmvreerreerreriserreirneenes | 12/20/2021. | Paydown............coovvevsssssiiennnnessssssssiinns | | 94188993 | 24188223 | .....24.186.320 | oo 24487479 | oo 1,044 1,044 | oo | e 24,188,223 0. 95,582 | 07/22/2030.
43815M  AB 2 |HAROT 2019-2 A2 2.570% 12/21/21...coooomeerverrerrecrssereerssesseinnnenns . [ 022172021, | Paydown..............ccoomeemmnncvvvvveriisssssnnnnsiens | | 3003606 | 3,203,696 3,203,691 2 2 3,203,696 0 9,284 | 12/21/2021.
45378Y AL 8 |IPT2018-INDPB 3.911% 07/10/35 | 0172172021, | GIlIGrOUP...vvvvveecvvvercsivvnsssivesssssrrnssess | 36,112,339 | 34,130,000 | ..... 34,208,811 | .0034,186,987 | oo | o (1,219) (1,219) 134,185,768 | ..ovvvvvrecrrines 1,926,571 | ... 1,926,571 | ..... 190,338 | 07/10/2035.
46590Y AA 2 [JPMMT 2017-5A1 3.063% 10/26/48. | 1200172021, | PaydOWN......ovvvvvvvvvvvvvvvvvnvnnssnssssssssssssnssnnnnns | 14332036 | 14,332,036 | ...... 14,471,179 (93,456) (93,456) 0 233,230 | 10/26/2048.
466247 QC 0 |JPMMT 2005-A3 4A1  2.582% 02/25/40. .. [ 12/01/2021. | Paydown 58,281 56,594 | ..oovveirei59,283 [ oo | e (1,002) (1,002) 0 612 | 02/25/2040.
46643U DJ 5 |JPMMT 2015-1 AM1  2.116% 12/25/44.... .. | 12/01/2021. | Paydown, ..1,185,070 26,348 26,348 0 |....10,822 | 12/25/2044.
46649X AA 5 [JPMCC 2018-AON A  4.128% 07/05/31... .. | 01/04/2021. | Bank of America COrp............ccoousssemvvvvvec | | 45981300 | ... 14,240,000 | ... (2,276) (2,276) 14,655,565 | c.vooevrererr 825735 | ........ 625,735 | ....... 57,154 | 07/05/2031.
46649X AG 2 |JPMCC 2018-AONB  4.379% 07/05/31 | 01/06/2021. | Bank of America COrp......c.cuvvvvssvvvssvvenss | 28,839,375 | ... 27,000,000 | ...... 27,809,892 (3,182) (3,182) 27,414,761 1,424,614 | ...1,424614 | ...121,523 | 07/05/2031.
46649X AJ 6 |JPMCC 2018-AONC 4.580% 07/05/31... ..101/11/2021. | JP Morgan Securities Inc. 10,000,000 10,299,960 (2,030) (2,030) 110,153,019 488,387 | ......53,431 | 07/05/2031.
46649X AL 1 |JPMCC 2018-AOND 4.613% 07/05/31... .. [ 01/12/2021. { JP Morgan Securities Inc..............cccccceuuuees it 31575000 | 30,000,000 | ...... 30,696,630 | .........30,362,507 | covvvvvveerrrerrrrns | errerrienns (4,516) (4,516) 30,357,991 | ..cocovvcireenn | 1,217,009 | ..... 1,217,009 | ..... 165,306 | 07/05/2031.
46650A AD 5 [JPMMT 2018-7FRB A2 0.852% 04/25/46 | 1212712021, | Paydown.......ovvvvvvvvvvvsssssssssssssssssssssssssssnnins | 16489678 | ... 16,489,678 | ...... 16,446,480 398,975 398,975 16,489,678 0 ... 67,047 | 04/25/2046.
46651F  AD 3 |JPMMT 2019-HYB1 A2 3.658% 10/25/49.... | 12/01/2021. | Paydown, 14,831,886 | ......15,226,057 ...(356,862) | . (356,862) | ... 14,831,886 0| ....269,166 | 10/25/2049.
47789K AB 9 |JDOT 2020-A A2 1.010% 01/17/23 . [ 1171512021, | Paydown.............ccccoeumneeevvvvveiissssscnnssens | | 06054789 | 26,254,782 26,252,925 26,254,084 697 697 26,254,782 0. 115,741 | 01/17/2023.
48662G AC 6 |KAYNE 2020-8AB 2.374% 07/15/31... .. | 11/09/2021. | Redemption  100.0000... 6,000,000 6,036,000 6,035,636 | ..oovvvvvvveereeeens [ e (35,636) [ cvvvveeerrrvrrees | o (35,636) 6,000,000 0 ... 191,138 | 07/15/2031.
50117C AB 4 |[KCOT2019-1AA2 2.490% 06/15/22. .. | 07/15/2021. | Paydown, 16,376,695 16,375,271 280 280 .16,376,695 0. 122,917 | 06/15/2022.
55336V BR 0 [MPLXLP 1.750% 03/01/26 .| 01/07/2021. | MarketAXesS............ooovvvvvvvvvvvvvvvvvsvvvvninn | 141360380 | 11,000,000 | ...... 10,976,350 126 126 10,977,898 | ..ooeveens 391,482 | ........ 391,482 | ....... 76,465 | 03/01/2026.
574599 BJ 4 |MASCOCORP 4.450% 04/01/25 | 0312212021 Call - 100.0000-w.wcvsvvsvsvssvscsscsnn | 47,542,000 | .. 17,542,000 | .....18,718,849 (36,188) (36,188) 118,204,185 .(662,185) |......(662,185) | ..2,816,500 | 04/01/2025.
574599 BL 9 |MASCOCORP 4.375% 04/01/26 | 03/22/2021. | Various 15,000,000 | .....15,741,700 (19,952) | ... 15,477,678 .2,516,569 | 04/01/2026.
57636Q AP 9 |MASTERCARDINC 3.350% 03/26/30. .. | 04/15/2021. [ VAIOUS.......eesvrrvvvvvvviissssssenssssssssssssssssnnn | L 44 677.070 | . 13,000,000 | ...... 13,146,530 (4,120) 13,131,795 03/26/2030.
576433 UF 1 |MARM 2004-13 3A1 2.732% 02/21/54. .. | 12/01/2021. | Paydown. 30,153 29.196 228 30,153 0 02/21/2054.
58769Q AB 7 |MBALT2019-BA2 2.010% 12/15/21... .. | 04/15/2021. | Paydown 14,020,712 14,019,975 121 114,020,712 0 12/15/2021.
61691B AG 6 |MSCBB2016-MARTB 2.480% 09/13/31.... .| 06/01/2021. | PaydOWN........vvvvvvvvvvvssvsssssssssssssssssssssssssnnnns | 99.000.000 | o 22,000,000 | ..... 21,999,912 | ........21,984,495 | ..oooovoorvce | 15,505 [ s | e 15,505 22,000,000 0 09/13/2031.
61691B AL 5 |MSCBB2016-MARTD 3.309% 09/13/31 .. | 06/01/2021. | Paydown ...17,000,000 22,394 217,000,000 0 09/13/2031.
61744C UT 1 |MSAC 2005-HE5 M2 0.747% 09/25/35... .. | 12/27/2021. | Paydown. 1,544,057 1,544,057 1,546,470 . 1,544,057 0 09/25/2035.
61762B AE 5 |MSRR2013-R31B1 2.743% 02/26/36 .. [ 11/01/2021. | Paydown 3,093,299 3,093,299 3,004,365 3,081,688 3,093,299 0 02/26/2036.
61763Q AA 9 [MSC2014-CPTA 3.350% 07/13/29 | 04/01/2021. | Paydown 25,000,000 | ......25,000,000 25,130,073 | covvcerrseereins | o (130,073) | crvveeerseeres [ v (130,073) 25,000,000 0 07/13/2029.
61763Y AJ 3 |MSRM2014-1AB2  2.329% 06/25/44...........oeeevvverererrieserrissesrinnns .. [ 12/01/2021. | Paydown 50,233 (375) (375) 49,858 0 06/25/2044.
61764) AA 4 |MSC2014-MPA  3.469% 08/11/29 | 05/01/2021. | Paydown 13,666,485 | ......... 13,551,688 | coovvrsvvrrrecn | oo (126,688) | .ccvevcevercs | v (126,688) | .vcccercevercies | v 13,425,000 0 08/11/2029.
61764) AG 1 |MSC2014-MPE 3.693% 08/11/29 [ 05/01/2021. | PaYAOWN. ..oocccovsvvesvvnsvessvvnsssssens | 40,200,000 | .....10,200,000 | ...... 10,052,106 | ..v0..... 10,175,246 | ccccvovvvcccerer | o 24,754 24,754 110,200,000 0 08/11/2029.
63862X AA 0 |NHLT 2020-1A A1 1.269% 09/25/30. .| 11/25/2021. | Paydown. 48,971,425 48,970,566 802 802 48,971,425 0 09/25/2030.
63935B AA 1 [NAVSL2020-HAA 1.310% 01/15/69... .. | 03/18/2021. | JP Morgan Securities Inc............ccoooewmmmmwn | | 45532062 | ... 15,411,658 | ...... 15,410,345 98 98 15,410,379 | oo 121682 | ... 121,682 01/15/2069.
63935B AA 1 [NAVSL2020-HAA 1.310% 01/15/6! .. | 03/15/2021. | Paydown. 2,588,342 2,588,121 2588111 231 2,588,342 0 01/15/2069.
63941C AA 1 |NAVSL2019-DA1 0.527% 12/15/59 .. | 02/16/2021. | Paydown. 311,346 310,196 2,307,258 4,088 2,311,346 0 12/15/2059.
63941U AA 1 [NAVSL2020-GAA 1.170% 09/16/69 .. | 03/18/2021. | JP Morgan Securities Inc. 7,047,002 7,045,682 | .ooovoo.. 7,045,592 (46) 7,045,546 | .oovvveeereres | e 44123 | ... 44,123 09/16/2069.
63941U AA 1 [NAVSL2020-GAA 1.170% 09/16/69 .1 03/15/2021. | Paydown........oovvvvvvvvvvvvssssssssssssssssssssssssssinns | 1971104 | 1,271,104 | ....... 1,270,866 | .o, 1,270,850 P15 S N IO 1,271,104 0 09/16/2069.
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641062 AQ 7 |NESTLE HOLDINGS INC 0.375% 01/15/24.........cccovvvevrmnunres o [ 1110212021, | VAMOUS.....oonevvvvvieisseeeneeevvssicsssssssnnnn | | 06345860 | . 26,475,000 | ...... 26,411,195 26,416,781 8,813 8,813 26,425,594 | ..ooovvvvccieerr | e (79,733) | oo (79,733) | ....... 75,205 | 01/15/2024.
65339K AA 8 |NEXTERA ENERGY CAPITAL ..| 03/01/2021. | Call  100.0000 ..20.000,000 | ... 20,000,000 | ..... 20,402,800 | .......... 20,030,972 (30,972) (30,972) 20,000,000 0... 225,000 |06/01/2021.
65339K AW 0 |NEXTERA ENERGY CAPITAL .| 12/22/2021. | Call ~ 100.0000 2,630,000 2,630,000 2,582,428 22,277 22,277 2,604,705 25,295 25295 | ..... 167,728 | 01/15/2023.
65339K BG 4 |NEXTERA ENERGY CAPITAL .| 12/22/2021. | Call  100.0000 3,600,000 3,600,000 3600.000 0 3,600,000 0| ...315,891 | 04/01/2024.
65339K BH 2 |NEXTERAENERGY CAPITAL .| 12/22/2021. | Call  100.0000 3,000,000 3,000,000 3,104,738 | coovooeeeeeeeeeeenes | e (RICK0 <) ) S (19,073) 3,085,666 | oo | o (85,666) | ......... (85,666) | .....356,477 | 04/01/2026.
654106 AJ 2 |NIKEINC 2.750% 03/27/27. . 01/08/2021. | US BaNK.........covvvversssssvvvsvnnnesssssssssssnnens | 5,510,200 | ....... 5,000,000 | ........ 4,999,350 | ........... 4,999,298 6 (- O DO 4,999,303 | ..covrrrrrrrrrrn 510,897 |........ 510,897 | ...... 40,104 | 03/27/2027.
65479 AB 9 |NAROT 2019-C A2A  1.970% 09/15/22 .| 07/15/2021. | PaYdOWN.....ovvvvvvvvvvvvvvvvssssssssssssssssssssssssssinns | 20,201,872 | ...... 20,201,872 | ...... 20,201,678 20,201,820 52 52 20,201,872 0. 128,531 | 09/15/2022.
65535V  BZ 0 |NAA2003-A3 A1 5.500% 08/25/33 .. | 12/01/2021. | Paydown. 30,010 30,010 30.055 30,233 (224) (224) 30,010 0 991 | 08/25/2033.
666807 BQ 4 |NORTHROP GRUMMAN CORP 2.550% 10/15/22 .. | 03/24/2021. [ Call  100.0000........ccomrmvvvveerermsmmmrrri | | 15,000,000 | ...... 15,000,000 | ...... 14,349,300 | ......... 14,723,165 | oo | o 34,878 34,878 | oo | e 14,758,042 | ooovvvvvvvvvveeen, 241,958 | ........ 241,958 | ..... 684,488 | 10/15/2022.
666807 BS 0 |NORTHROP GRUMMAN CORP 4.400% 05/01/30. .. | 06/30/2021. | Royal Bank of Canada 9,143,000 9,106,337 29,108,628 | oo | s 1,488 1,488 9,110,116 21,705,321 | ... 1,705,321 | ..... 269,312 | 05/01/2030.
67103H AJ 6 |OREILLY AUTOMOT 4.200% 04/01/30......... | 08/04/2021. | Various 7,250,000 7,298,793 7,295,316 (2,242) (2,242) 7,293,074 | oo 1,161,726 |....1,161,726 | ....238,963 | 04/01/2030.
68389X BT 1 | ORACLE CORPORATION  2.500% 04/01/25.. o | 100872021, | VAIOUS....oooooesorscsesososssssssssssene | 73792761 | .o 70,000,000 | ......69,974,100 69,976,419 3,433 3,433 69,979,853 3,812,908 |....3,812,908 | ..1,375,000 | 04/01/2025.
69701E AA 4 |PSTAT 2020-1A A1 0.960% 02/20/28 .. | 11/22/2021. | Paydown, 10,564,230 10,564,230 10,525,704 38,526 38,526 110,564,230 0 |....64,975 | 02/20/2028.
69701F AA 1 |PSTAT 2020-2A A1 1.132% 04/20/28..........coooovvvercricnrri .. [ 10/20/2021. | PaydOWN............ooviieenseeevssvviissssssssssssins | L 41364792 | . 11,364,792 | ...... 11,364,792 | ..0vv 11,340,677 | oo | v 24,115 24115 11,364,792 (VN — 81,705 | 04/20/2028.
74368C AK 0 |PROTECTIVE LIFE GLOBAL .. | 06/28/2021. | Maturity. it 25000000 | .....25.000.000 | ...... 25,000,000 | ........ 25,000,000 0 25,000,000 0 ... 424,625 | 06/28/2021.
74824D AA 8 |QCMT2013-QCAA  3.275% 01/11/37 ... .. | 06/29/2021. [ Morgan Stanley...........cceeeeeeereereeseneees 5,274,609 5,227,094 (27,715) (27,715) 5,199,378 .82,458 .81,875 | 01/11/2037.
75513E CE 9 |RAYTHEON TECHNOLOGIES CORP .. | 08/26/2021. | Call  100.0000 24,750,000 | ...... 25,825,140 25,468,358 | ..oooveeererer | o (417,636) | .ooovrrvrrrerrees | cvvreennn (417,636) 25,050,722 ..(300,722) | .......(300,722) | ..... 957,908 | 03/15/2022.
78516F AA 7 |SABAL TRAIL TRANS 4.246% 05/01/28. o | 091712021, | VAHOUS...cooooeerereeeeeeeeeeeeeseneeeeessesessssssssssissens | 5,687,233 | ........ 5,000,000 | ........ 4,858,050 | ............ 4,884,238 8,632 L7 R I 4.892,870 | .oocoovvrvernnnn 794363 | ........ 794,363 | ..... 171,064 | 05/01/2028.
80284Y AF 1 |SDART2017-3C 2.760% 12/15/22 .. | 02/15/2021. | Paydown. 2258.786 2258.786 2,264,786 2,259,252 (466) (466) 2258786 0. 463 | 12/15/2022.
824348 BB 1 |SHERWIN-WILLIAMS CO  4.200% 01/15/22.......cccc00eeccvvee 110152021, | Call - 100.0000.......vvvrvssevvvrrsssmnvrrssssnene | 16,511,000 | ...... 16,511,000 | ... 16,689,844 | ... 16,561,085 | vvvvvveeeeens | o (50,085) [ -vvvveeceevrrree | o [(TONOLc1<) ) O O 16,511,000 0] ... 866,828 | 01/15/2022.
853496 AH 0 | STANDARD INDUSTRIES INC o | 1092021, VaMOUS.oooevsoevssesssesssscssscsisen | 14,295,000 | . 15,000,000 | ......15,000,000 15,000,000 0 115,000,000 (775,000) | ......(775,000) | .....462,188 | 01/15/2031.
857477 BN 2 |STATE STREET CORP  3.152% 03/30/31.......cccvvvrervvrrircnenn .. | 06/14/2021. | Wells Fargo Bank. 12,741,000 12,989,256 12,972,672 ...(10,058) | .... 12,962,614 962,150 | ..... 285,142 | 03/30/2031.
871829 BL 0 |SYSCOCORP 5.950% 04/01/30 o | 120712021, | VAIIOUS. . | ] 12,649,929 | 10,000,000 9,979,200 9,979,250 1,332 9,980,581 | .oovcrrrcns | 2,669,347 | ... 2,669,347 | ....604,274 | 04/01/2030.
871829 BP 1 |SYSCO CORP 5.650% 04/01/25 .| 12/14/2021. [ Call  100.0000 7,000,000 6.995.170 6.995 106 883 6,995,989 01,373,869 | 04/01/2025.
872540 AR 0 |TIXCOMPANIES INC  3.500% 04/15/25.........ccomuvrrverrrcrrennne .. | 06/04/2021. | Call ~ 100.0000 30,000,000 29,878,800 9,843 9,843 29,904,530 ..3,673,640 |04/15/2025.
87342R  AD 6 |BELL2018-1A2l 4.318% 11/25/48 .| 08/25/2021. | PaydoWn............covvvvvvssssssivvnrsnsssssssssi | 60898600 | ...... 60,828,600 | ...... 61,045,308 | .........51,027,285 | coooooovoroerrrrrenss | o (198,685) | covvvvveeeeeeeeeees | e (198,685) | covvvvvveeeeeeeeeees [ e 60,828,600 0 |..1,921,356 | 11/25/2048.
89788) AA 7 |TRUIST BANK 1.500% 03/10/25. ..| 06/28/2021. | Key Bank NA, Cleveland..........cccccccceeeeeeec | 1 10.222.000 | ... 10,000,000 | ........ 9,979,400 | coovvooo. 9,982,566 2002 2,002 9,984,568 | ....oovvcrrerrr | 237,432 | ... 237,432 | ... 120,833 | 03/10/2025.
90205F AG 5 |PRK2017-280P B 1.164% 09/15/34.........covvvermrerrerrracrrirn .. | 09/15/2021. | Variou 35,347,000 35,242,025 35,177,975 90,923 .35,268,898 | ....covvrrierrrens | 291,383 | ..........91,383 | ..... 213,883 | 09/15/2034.
92868L AD 3 |VALET 2018-1A3 3.020% 11/21/22 .. | 12/20/2021. | Paydown. .23516.775 | ... 23,516,775 | ...... 23,513,382 23,516,196 580 23,516,775 0 ... 333,196 | 11/21/2022.
92888C AC 1 |VFET 2018-1AA3 2.540% 02/15/22 .. | 04/15/2021. | PaYdOWN.......oovvvvvvvvvvvsvsssssssssssssssssssssssssninns | 4,378,640 | ... 4,378,640 | ... 4,391,639 | ..ovvvvor 4,381,557 (I ) S DO 4,378,640 0. 18,630 | 02/15/2022.
929227 4D 5 |WAMU 2003-AR6 A1 2.561% 06/25/33........cooeevveermrreerrnne .. [ 12/01/2021. | Paydown 27,574 27,574 27,094 29426 (1,853) 27,574 0 297 |06/25/2033.
95058X AC 2 |WEN 2015-1A A23  4.497% 06/15/45 . 06/22/2021. | Call - 100.0000........vvervssevvvrrsssnerressse | 6,677,613 | ........ 6,677,613 | ....... 6,844,553 6,813,235 | .ooooccccccerrrenes | rrrrene(13,008) | oo | e (13,006) 6,800,229 ...(122,616) | ....... (122,616) | .....155,985 | 06/15/2045.
95058X AC 2 |WEN2015-1AA23 4.497% 06/15/45 . | 06/15/2021. | Paydown. 35,425 35,425 36,311 36,144 (719) 35,425 0 597 | 06/15/2045.
95058X AG 3 |WEN 2019-1A A2l 3.783% 06/15/49. .. | 12/15/2021. | Paydown .1,226,250 .1,226,250 11,226,250 ..1,226,250 0 ..1,226,250 0| . 30,926 | 06/15/2049.
01626P AJ 5 |ALIMENTATION COUCHE-TARD. A|05/14/2021. | Call  100.0000 12,498,000 2,498,000 2,419,085 2,467,980 6,877 6,877 2,474,858 | ..o | e 23,142 | .......... 23,142 | ... 123,076 | 07/26/2022.
380881 EK 4 |GCCT2018-1AA 2.620% 01/15/23 A [ 01/15/2021. | PaYdOWN. ....covvvvvssssssvivnvvnssssssssssisnsnness [ 40905 000 | ... 40,295,000 | ...... 40,631,357 |..........40,308,270 | ..oovvvvvvvvreereene [ e (RECR-2(0) ) S I TGER-2(0) ) S D 40,295,000 (U I 87,977 | 01/15/2023.
00185A AJ 3 |[AONPLC 2.800% 03/15/21 D| 02/15/2021.| Call - 100.0000 23,782,000 | ......23,874,118 (3.272) (3.272) 23,781,100 900 900 | ....277,457 | 03/15/2021.
47837R  AA 8 | JOHNSON CONTROLS/TYCO FI D| 03/11/2021. | VaNOUS.....ccvvvvvrrrrrrrrrrrrnssnnnnsnsssnsssssssssssssssees | 10 155880 | .. 20,000,000 | ..... 19,937,800 | ......... 19,939,354 | ...ovoovorecemcens | e 1,277 1,277 | oo | cvveiiens 19,940,631 | .oovverrerren. ..(T84,751) | ....... (784,751) | ..... 174,064 | 09/15/2030.
67078A AC 7 |NVENT FINANCE SARL  3.950% 04/15/23.. .| D| 12/08/2021. | Call ~ 100.0000 40,195,000 | ......40,195,000 | ...... 40,468,855 | .......... 40,372,143 | oo | e TEZ722) ) (P E— (U2 7L) ) [ DO 40,297,814 | ...ooovvvveerrns ..(102,814) | ....... (102,814) | ..3,774,262 | 04/15/2023.
82481L AB 5 |SHIRE ACQINV IRELAND DA D|[01/22/2021. | Call  100.0000 400,000 400,000 5,394,168 5,399,010 80 80 5,399,090 910 910 | ... 109,368 | 09/23/2021.
3899999. Total - Bonds - Industrial and Miscellaneous 1,875,175,475 | .1,844,421,549 | .1,851,601,287 | ..... 1,847,048,303 | ......... 11,825 |....... (609,372) | .ovrsrarr 0 ... (597,547) | oovvvvcisnnnd 0. 1,846,450,762 | ..ol 0 28,724,711 |..28,724,711 | 44,537,258 XXX
8399997. Total - Bonds - Part 4 3,974,115,014 |.3,881,992,947 |.3,905,810,099 |..... 3,904,500,715 | ...(5,821,157) | ....(1,534,169) | ....cco0e0..... 0 ... (7,355,326) [ ocorrrrrrrnnnnd 0 ... 3,897,145,399 | ..o 0 |76,969,614 |...76,969,614 | 53,389,397 XXX
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8399998. Total - Bonds - Summary Item from Part 5 4,709,869,282 | 4,726,961,330 | 4,713,186,099 | ...ooooooocccmsscicceien | covsssnessssinns | e 434,296 . 434,296 | ... 4,713,620,395 . ...(3,751,115) | 10,611,506 XXX
8399999. Total - Bonds, .8,683,984,296 | .8,608,954,277 | .8,618,996,198 | ....3,904,500,715 |...(5,821,157)|....(1,099,873)| .............0 | ... (6,921,030)| .... 8,610,765,794 0 ...73,218,499 | 64,000,903 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
857477 AQ 6 |STATE STREET CORP | 031512021, Call - 100.0000.w.cvsvsvvsvrsvsvssvscsese | 1,333,000.000 | ... 1,333,000 1,357,994 31,659 21,333,000 | oo | s (24,994) | .......(24,994) | ... 12,708 | XXX
225401 AJ 7 |CREDIT SUISSE GROUP AG D | 04/22/2021. | VAIIOUS......ovvssvvvrrssvvvrssssvnssssseneesssenens | 47,000,000.000 | ..., 18,273,750 | ... 18,576,250 | ..........18,520,000 | ........ 46,250 | .ooovvorreercccccccs | eoreresccccrnenns | eeseerrin 46,250 | .ooovveeee 18,576,250 | ....vovvrrrcccces | .(302,500) | .......(302,500) | ... 961,875 XXX
225401 AK 4 |CREDIT SUISSE GROUP AG D| 04/06/2021. 29,851,250 | .evvvvveeerresserenns | e 27,657,500 I < A1) ) U DO B (2,723,710) | oo 27,657,500 | oovvvrervrens | 22,193,750 | ..... 2,193,750 | ..1,080,652 XXX
225401 AR 9 |CREDIT SUISSE GROUP AG D| 03/31/2021. | VAHOUS.....oovvvrrrrrreerenererneenenenenssssssnneeneeeeeeees | 20000.000.000 | ...... 20,337,500 | oo | o 20,000,000 ..(1,150,000) | ... (1,150,000) 20,000,000 |......ccccco....... | .....337,500 | ........ 337,500 | ..... 671,562 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred...............ccoooooiiiiiiiiiiiiiiiiiiiiiiiiiis | 69,795,500 XXX | 67,591,744 ..(3,795,801) ] ... I (3,795,801) [ oo 0 67,566,750 | ...cooooe 0 |..2,203,756 | ..... 2,203,756 | ..2,726,797 XXX
8999997. TOtal - PrefErmed SIOCKS = PAI 4.......cccovooeverrrssiirrssinirrssssiess s s o | 69,795,500 XXX . 67,591,744 BRCRAEK D] — (O I 0. [CRAEX VD] — 0 67,566,750 | .....occeveeeed 0 |.2,203,756 |..... 2,203,756 | ..2,726,797 XXX
8999999. TOHAl = PIEFBITEA SHOCKS........ovvssvvrrrsiirrssiiinss e s | 69,795,500 XXX . 67,591,744 (3,795,801 | oo [oJ 0. (3,795,801) | cvvvvvcsciined 0 67,566,750 | cooocccciennd 0 ].2,203,756 | ... 2,203,756 | ..2,726,797 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
015351 10 9 |ALEXION PHARMACEUTICALS INC .| 07/22/2021. | State Street Bank...........cccvvcecsssvvvnnnce | - 11.200.000 | .....oooo. 918,842 XXX oo 246,842 749,888 |...(1,503,046) | ... (1,503,046) 246,842 672,000 XXX
03064D 10 8 | AMERICOLD REALTY TRUST. | 10/07/2021. 99,349 XXX 114,790 128,789 (13,998) | .. .{13,998) 114,790 [(15,441) XXX
03748R 74 7 |APARTMENT INVT & MGMT CO -A .| 06/28/2021. | State Street Bank..........cccovvvvvvvvvvvvvvvccccccccc | 46.757.000 | oo 118,989 XXX 295,963 .B8A4TT | ......207,486 207,486 295,963 176,974) | ... XXX
054303 10 2 |AVON .| 01/01/2021. | Class Action Litigation 29 XXX 0 XXX
166764 10 0 |CHEVRON CORP .. | 06/28/2021. 4,400,906 XXX 3,782,245 3,529,419 252,827 252,827 3,782,245 |......coooeee..e. | .....618,660 | ........618,660 | ..... 109,916 XXX
171798 10 1 |CIMAREX ENERGY CO. .. 10/01/2021. | Tax Free Exchange.... 1,126,224 XXX 01,126,224 | ... 2,554,431 | ...(1,428,207) | ccccccceveerereersi | coveereessssiine | oo VLRl | E— 1,126,224 0| v 51,756 XXX
19075F 10 6 |COBALT INTERNATIONAL ENERGY INC. .| 04/2212021. | Class Action Litigation 202 XXX 0 XXX
257559 20 3 | DOMTAR CORP | 11/3012021. 1,049,061 XXX 598,248 | ......(490,507) | ... (490,507) 107,741 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES INC .| 04/09/2021. | Class Action Litigation.... XXX 0 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES INC .| 12/10/2021. | Class Action Litigation XXX 0 XXX
375558 10 3 | GILEAD SCIENCES INC | 10/07/2021. 1,807,452 XXX 2,863,566 1,302,198 1,302,198 2,863,566 1,056,114) XXX
405024 10 0 |HAEMONETICS CORP/MASS | 06/28/2021. 236,778 XXX 306,145 (121,355) | . (121,355) 306,145 | oo | 0 (69,367) | .o (69,367) | .. XXX
431475 10 2 [HILL-ROM HOLDINGS INC .| 06/28/2021. | State Street Bank..............cccccccvvcccccccc| 3400000 | ........ 349,154 XXX e 317,728 | .............303,707 | ........ L0 I RN DO B 14,021 37,728 | v | 31,426 | s 31,426 XXX
441815 10 7 |HOUSEHOLD INTERNATIONAL INC. .| 11/04/2021. | Class Action Litigation 5520 XXX 0 5,522 XXX
459200 10 1 |IBMCORP o | 1110472021, | SPIn Off...oovvvvivvnnssssssssivivsnssssssssn | 139,297 XXX |, 139,297 162,546 (23,249) (23,249) 139,297 0 XXX
460146 10 3 |INTERNATIONAL PAPER CO - | 10/01/2021. 22,643 XXX [ 22,643 | oo 100,084 |....... (TTABN) | o [ e | o (77,441) 22,643 0 XXX
530307 30 5 |LIBERTY BROADBAND C .| 01/13/2021. | State Street Bank.............cc.cccovvvverrrinnes 9 XXX 9 95 (86) (86) 9 83 XXX
553573 10 6 |MSGNETWORKS INC A .. | 07/09/2021. | Tax Free Exchange..........cccccoooeeeeevvecccceeees | - 4.450.000 | oo, 14,838 XXX i, 14,838 65,593 (50,755) (50,755) 14,838 0 XXX
57636Q 10 4 |MASTERCARD INC CLASS A | 1112972021 XXX {1,478,397) (1,478,397) 45,736 | coroirine | 1,430,576 | ... 1,430,576 | ... 7514 | XXX
57772K 10 1 |MAXIM INTEGRATED PRODUCTS .| 08/27/2021. XXX ..(1,239,618) 1,239,618) 294,027 0 XXX
580135 10 1 |MCDONALD'S CORP | 06/28/2021. XXX (406,092) (406,092) 2,168,868 | .covrcvrvrn | 618,564 | . 618,564 | ... 30,960 | XXX
584021 10 9 |MEDALLIAINC .| 10/29/2021. XXX (220,372) (220,372) 503,824 | .ooovvvereins | 237,376 | ... 237,376 | oo XXX
58933Y 10 5 |MERCK&COINC .| 06/03/2021. XXX 200,905) (200,905) 160,245 0 XXX
651639 10 6 |NEWMONT CORP .| 10/07/2021. XXX (453,292) | covvvoeeecceeeeens | coveeeeeeeeenns | oveeee [CRIvicr) ) — 1,648,847 | ..oovvvvcvrricns | 264,195 | ....... 264,195 | ....... 57,915 XXX
70614W 10 0 | PELOTON INTERACTIVE INC A - | 10/07/2021. XXX (270 I D B (672,647 389,393 206,512 XXX
723484 10 1 | PINNACLE WEST CAPITAL .| 10/07/2021. XXX 504,478 559,650 (55,172) (55,172 504,478 (15,244) XXX
72941B 10 6 |PLURALSIGHT INCA .| 04/07/2021. XXX e 506,885 | ..ooocccc..... 913,856 (406,971) [ covvrsssvvvverenns | o | cevvrees (406,971 506,885 w 474,115 XXX
74342410 3 |PROOFPOINT INC | 09/01/2021. XXX 467,016 627,486 |......(160,470) | c.oovocveeeseeee | oo | veri (160,470, 467,016 | oo, | 342,584 | ... 342,584 XXX
76131V 20 2 |RETAIL PROPERTIES OF AME A .. | 10/22/2021. XXX 524,373 824,328 (299,955) (299,955 524,373 0 XXX
78440X 80 4 |SL GREEN REALTY CORP. .| 0211112021, XXX 60 68 ®) ®) 60 11 3 XXX
78440X 80 4 |SL GREEN REALTY CORP. . 01/21/2021. XXX 0 [/ I 175 | XXX




L'yl

Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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
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803607 10 0 | SAREPTA THERAPEUTICS INC | 06/28/2021. | State Street Bank.........o.ovvvvvrivsve .5,200.000 XXX 693,262 886,548 |......(193,286) | .rvcorverserss | ovsersensen | e (193,286) 693,262 ...(273,885) | ......(273,885) | .. XXX
83088V 10 2 |SLACK TECHNOLOGIES INC A .. | 07/21/2021. | State Street Bank.............ccccceveuevereerrrennns . 32,900.000 XXX | 1,112,727 | 1,389,696 | ... (276,969) (276,969) | cevcevserserr | i 112,727 | oo, 381,674 | . 381,674 XXX
835495 10 2 |SONOCO PRODUCTS CO. .| 10/07/2021. | State Street Bank... 6,400.000 XXX | 328,892 | ............379,200 | ....... (50,308) (50,308) 328,892 | oo | o 66,170 | ...ooo... 66,170 XXX
87918A 10 5 | TELADOC HEALTHINC - | 06/28/2021. | State Street Bank... .6,700.000 XXX 1,364,290 | .......1,339,732 | ...... 24,558 28558 | oo | oo 1,364,290 | oo .(237,283) | ......(237,243) | .. XXX
88025U 10 9 [10X GENOMICS INC A .. | 10/07/2021. | State Street Bank...........ccccceovererereereennnnee . .5,300.000 XXX 481,110 | ... 750,480 |...... (269,370) (269,370) 481,110 312,146 [ 312,146 XXX
9233V 30 8 |VEREITINC | 111012021, | Tax Free EXChANge......oovvvsvsesenes | 21,060.000 XXX | 718178 | oo 795,857 |........ TCZ3:0)) T AN DA (77,680) 718,178 0 XXX
92343X 10 0 |VERINT SYSTEMS INC .| 02/02/2021. | Spin Off. XXX 0 0 XXX
948741 10 3 | WEINGARTEN REALTY INVESTORS -+ | 08/04/2021. | State Street BanK........vvevsvvrsvine | 54,600.000 XXX [ 865,596 | ... 1,183,182 | . (B17,587) | v | o | (317,587) 865,59 120,120 | ... 120,120 | ....66,611 | XXX
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS A | 10/07/2021. | State Street Bank... o 18,100.000 XXX 5,060,843 | .......... 6,105,492 | ..(1,044,649) | oo | oo | o (1,044,649) 5,060,843 o (452,921) | ...(452,921) | oo XXX
G0250X 10 7 |AMCORPLC C| 06/28/2021. | State Street Bank... .107,900.000 XXX 1,121,124 | ..........1,269,983 |...... (148,859) | .. (148,859) [ .o | v KPR — 128187 |....... 124,187 | .. XXX
G85158 10 6 | STONECOLTD C| 10/07/2021. | State Street Bank.......c.oovsssssr rr8,100.000 XXX r000:342,226 | 679,752 | (337,526) (337,526) 342,226 | .o | o (70,302) | .......(70,302) | . XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX | 28,640,031 (10,217,687) ...(10,217,687) 0 28,640,031 0| .4481097 | ... 4,481,097 XXX
9799997. Total - Common Stocks - Part 4 33,121,130 XXX 28,640,031 (10,217,687) ..(10,217,687) 0 28,640,031 0 | 4,481,097 481,097 | .. XXX
9799998 Total - Common Stocks - Summary em fIom Part S.........cvvrsrsrsvsvsvsvsrsrs st v | 10,855,939 XX 15,368,263 ] S P 15,368,263 | .o (4,512,325) | ..(4,512,325) | oo, 1] xxx
9799999. el P 43,977,069 XXX [ 44,008,294 | ......... 38,857,719 |.(10,217,687) ] .. ..(10,217,687) ] .... 44008294 | o0 | (31,228)|......... (31,228)] ....502,110 | XXX
9899999. Total - Preferred and Common Stocks .. 113,772,569 XXX ..111,600,038 | ........106,393,213 | .(14,013,488) | ..(14,013,488) 111,575,044 2,172,528 |...2,172,528 | 3228907 | XXX
9999999, Total - Bonds, Preferred and Common Stocks 8,797,756,865 XXX 8,730,596,236 |....4,010,893,928 |.(19,834,645) | ....(1,099,873) | .. o (20,934518) | o0 | 8,722,340,838 75,391,027 |..75,391,027 | 67,229810 | XXX
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Bonds - U.S. Government
912828 4V 9 |USTREASURY NOTE 2.875% 08/15/28.... 01/04/2021 | Barclays Capital 12/23/2021 | Progressive Investment Company Inc. ......38,000,000 | ....... 44,161,094 | ...... 41,647,240 | ....... 43,397,816 | ..cooovvcrrranns [ e (763,278) | vvevrvvenies | cevviraas (763,278) | cvoooveeres | e .(1,750,576) | .(1,750,576) | .1,478,438 | ...424,531
91282C BA 8 |USTREASURY NOTE 0.125% 12/15/23.... 01/11/2021 | Morgan Stanley. 01/15/2021 | Goldman Sachs ......35,000,000 | ....... 34,905,664 | ....... 34,917,969 | ....... 34,906,282 B18 | oo [ v [ ereeens 11,686 |.......11,686 |........ 4,207 |....... 3,365
91282C BB 6 |USTREASURY NOTE 0.625% 12/31/27.... 01/11/2021 | Barclays Capital.... 02/11/2021 | Bank of America Corp ...15,000,000 | ....... 14,799,609 | ....... 14,840,039 | ....... 14,801,992 2,383 | oo | e | 38,047 |.......38,047 |......11,136
91282C BC 4 |US TREASURY NOTE 0.375% 12/31/25 01/11/2021 | Goldman Sachs 02/11/2021 | Barclays Capital.... ..25,000,000 | .......24,861,328 24,915,039 24,863,684 2,356 51,355 51,355 |......11,136
91282C BD 2 |USTREASURY NOTE 0.125% 12/31/22.... 01/11/2021 | Citigroup 03/12/2021 | Barclays Capital ......55,000,000 | ....... 54,987,109 | ....... 54,972,070 | ....... 54,988,228 119 | s [ e [ e (16,158)| .....(16,158)] ......14,054
91282C BH 3 |USTREASURY NOTE 0.375% 01/31/26.... 02/24/2021 | Goldman Sachs.... .| 03/25/2021 | JP Morgan Securities Inc ......40,000,000 | ....... 39,537,500 | ....... 39,196,875 | ....... 39,544,892 | ... 7,392 ..(348,017) | ...(348,017)|......22,376 |.....
91282C BJ 9 |USTREASURY NOTE 0.750% 01/31/28.... 02/24/2021 | Barclays Capital.... 03/25/2021 | Goldman Sachs ......35,000,000 | ....... 34,354,688 | ....... 33,825,586 | ....... 34,361,857 | ... 7,169 ..(536,271)| ...(536,271) | ......39,157 | .....
91282C BL 4 |USTREASURY NOTE 1.125% 02/15/31.... 04/05/2021 | Various. 11/29/2021 | Variou ....85,000,000 | ....... 80,675,590 | ....... 82,334,961 | ...... 80,802,204 | ....coovvveriiins [ e 126,615 | oo | s 126,615 | .o | e .1,632,757 |..1,632,757 | ...405,678 |...108,103
91282C BM 2 |US TREASURY NOTE 0.125% 02/15/24 12/23/2021 | Progressive Gulf Insurance Company...... 12/29/2021 | Goldman Sachs, +0.:30,380,000 | .......29,989,617 29,972,955 29,992,559 2,942 2,942 | oo | e | e (19,604) | .....(19,604) | ......14,034 | ....13,415
91282C BN 0 |US TREASURY NOTE 0.125% 02/28/23.... 03/29/2021 | Various 05/13/2021 [ VAHOUS........vveoeee e | i 117,300,000 |......117,254,488 |...... 117,251,477 |...... 117,257,879 3,391 3,391 cene(6,403) | ..o (6,403)|......28,237 | ....... 6,889
91282C BP 5 |USTREASURY NOTE 1.125% 02/29/28.... 03/29/2021 | Various. 12/23/2021 | Progressive Investment Company Inc...... |......290,000,000 |......287,621,289 |....... 286,578,000 |...... 287,874,407 253,118 253,118 .(1,296,407) | .(1,296,407) | .2,658,667 |...122,588
91282C BQ 3 [USTREASURY NOTE 0.500% 02/28/26.... 03/29/2021 | Various 07/19/2021 | Barclays Capital............c.ccoccveverernrrrerenens ......35,000,000 | ....... 34,397,461 | ....... 34,764,844 | ....... 34,435,534 38,073 38,073 329,310 329,310 |......67,527 |.....11,889
91282C BR 1 |USTREASURY NOTE 0.250% 03/15/24.... 03/10/2021 | Citigroup 04/15/2021 | Morgan Stanley.............cccccuverivinevieriennns ......38,500,000 | ....... 38,397,734 | ....... 38,430,820 | ....... 38,400,678 2,944 2,944 | o | i | 30,142 |.......30,142 | ....... 8,370
91282C BR 1 |US TREASURY NOTE 0.250% 03/15/24 03/29/2021 | Various 12/23/2021 | Progressive Investment Company Inc 584,500,000 583,011,836 |......577,719,800 |......583,392,551 | .....ccccovvvurrrs | emerene 380,715 380,715 .(5,672,751) | .(5,672,751) | .1,130,249
91282C BS 9 |USTREASURY NOTE 1.250% 03/31/28.... 04/14/2021 | Barclays Capital............ccccoooruriierrinnnen. 06/15/2021 | Morgan Stanley.............ccccccourvvinriieniinnne ......40,000,000 | ....... 39,835,938 | ...... 40,218,750 | ....... 39,839,561 3,623 3,623 ....379,189 | ... 379,189 |....105,191 |.....21,858
91282C BW 0 |US TREASURY NOTE 0.750% 04/30/26.... 04/29/2021 | Barclays Capital..........c..ccccourerieiriinnnnens 12/30/2021 | Goldman Sachs...........ccc.coevvencriinriincnens .......20,000,000 | ....... 19,866,406 | ....... 19,599,219 | ....... 19,883,890 | ....oooevrvreriis | o 17484 | ..o, T4 | [ ..(284,672) | ...(284,672)|....100,276 |................
91282C BX 8 [USTREASURY NOTE 0.125% 04/30/23.... 05/25/2021 | Various 1201412021 | VAHOUS......vvvooeeeeeeeeeeeseeereeeeeesisenees | oo 120,000,000 |......119,939,063 |...... 119,700,000 |...... 119,948,095 9,032 9,032 ...(248,095) | ...(248,095) | ......53,345 | .....10,394
91282C CB 5 |USTREASURY NOTE 1.625% 05/15/31.... 07/06/2021 | Various. 07/19/2021 | Barclays Capital..............ccocoveriiirnriiiniiins | worene 200,000,000 |......201,896,680 |...... 208,156,250 |...... 201,885,111 ....(11,569) ..6,271,139 |..6,271,139 |...582,880 |...292,544
91282C CD 1 |USTREASURY NOTE 0.125% 05/31/23 06/28/2021 | Various 12/01/2021 | Variou ....409,800,000 409,145,148 |...... 407,994,414 |...... 409,293,659 ..148,511 .(1,299,245) | .(1,299,245) | ....250,674 |.....23,154
91282C CE 9 |USTREASURY NOTE 1.250% 05/31/28.... 06/28/2021 | Various. 07/19/2021 | Citadel Securities Inst LLC...........cccccccoew. | vounee 255,000,000 |......255,103,320 |...... 260,060,156 |....... 255,101,669 |... (1,651) ..4,958,487 |..4,958,487 |...435451 |...110,656
91282C CF 6 |US TREASURY NOTE 0.750% 05/31/26.... 06/22/2021 | Various. 08/11/2021 | Various. .......55,200,000 | ....... 64,854,078 | ....... 65,405,469 | ....... 64,863,053 8,975 ...542,416 |.... 542,416 |......85,238 |.....15,156
91282C CG 4 |USTREASURY NOTE 0.250% 06/15/24.... 06/29/2021 | Barclays Capital..............ccccowreerrrveierennes 08/27/2021 [ VaTIOUS........cvevevreeenrereerernerenseneseresseneses | e 137,000,000 |......136,091,148 |...... 136,589,805 |...... 136,124,351 33,202 ....465454 | ... 465,454 |.....48,046 |....10,634
91282C CJ 8 |USTREASURY NOTE 0.875% 06/30/26.... 07/12/2021 | Citigroup 08/12/2021 | Goldman Sachs..............cocvuerveneririeriennns | o 125,000,000 |......125,331,055 |...... 125,471,484 |...... 125,325,036 (6,018) ....146,448 | ... 146,448 | ....128,159 |.....20,211
91282C CK 5 |USTREASURY NOTE 0.125% 06/30/23 07/07/2021 | JP Morgan Securities Inc.. .| 12/01/2021 | Variou ....110,000,000 109,739,453 | ...... 109,757,227 |...... 109,772,354 32,901 | oo | oo | e (15,127)| .....(15,127)| ......37,534 ..951
91282C CN 9 |USTREASURY NOTE 0.125% 07/31/23.... 08/23/2021 | Various. 12/21/2021 | Citigroup. .......80,000,000 | ....... 79,849,219 | ... 79,400,000 | ....... 79,874,817 25,598 .(474817)| ...(474,817)|.....39,130 |......6,114
91282C CP 4 |USTREASURY NOTE 0.625% 07/31/26.... 08/19/2021 | Various, 08/30/2021 | Variou: +00:55,000,000 | ........ 54,634,570 | ....... 54,569,531 | ....... 54,636,742 2172 | oo | v | e (67,211)] .....(67,211)] ......28,702 | .....18,342
91282C CS 8 |USTREASURY NOTE 1.250% 08/15/31.... 09/07/2021 | Various 12/01/2021 | Citigroup. .......55,000,000 | ....... 54,727,344 | ...... 54,162,109 | ...... 54,733,334 5,990 ..(571,225) | ...(571,225) | ....203,635 |.....30,061
91282C CS 8 |USTREASURY NOTE 1.250% 08/15/31.... 11/29/2021 | Various 12/23/2021 | Progressive Investment Company Inc...... |......220,000,000 |......214,931,445 | ...... 216,253,400 |....... 215,009,483 |... 18,037 | [ 1,243,917 |..1,243,917 |...963,995 |...483,186
91282C CT 6 |USTREASURY NOTE 0.375% 08/15/24 08/24/2021 | Bank of America Corp... 10/07/2021 | Barclays Capital.... ..25,000,000 | .......24,950,195 24,890,625 24,952,178 1,982 | e | o [ e (61,553) | .....(61,553)|.....13,757 |.......2,548
91282C CU 3 |USTREASURY NOTE 0.125% 08/31/23.... 09/27/2021 | Various 12/16/2021 | VAOUS........cooveveeereeieierieeciieneinnies [ e 333,900,000 |......333,217,602 |...... 331,955,535 |...... 333,275,924 | ... 58,322 .(1,320,389) | .(1,320,389) | ......85,156 |.....21,027
91282C CV 1 |USTREASURY NOTE 1.125% 08/31/28.... 09/02/2021 | Citigroup 12/30/2021 | Goldman Sachs............cc..cecrvenerivnnerinenens ......25,000,000 | ....... 25,092,773 | ....... 24,599,023 25,090,284 (2,490) ..(491,260) | ...(491,260) | ......55,628 |........ 2,331
91282C CW 9 |USTREASURY NOTE 0.750% 08/31/26.... 09/20/2021 | Various. 11/10/2021 | CHtIGroUP........oveeeeerevirieereiieeieneenies [ e 150,000,000 |......149,546,680 |...... 146,771,484 |...... 149,560,479 13800 [ [ .(2,788,995) | .(2,788,995) | ....226,865 |.....39,054
91282C CX 7 |USTREASURY NOTE 0.375% 09/15/24.... 09/27/2021 | Various. 12/22/2021 | VAMOUS.......oocveeerveerierrieeriiessiecniisenias | cevens 125,000,000 |......124,565,430 |...... 123,447 461 |...... 124,592,064 26,634 .(1,144,603) | .(1,144,603) | ......92,766 |.....10,618
91282C CY 5 |USTREASURY NOTE 1.250% 09/30/28 10/12/2021 | Barclays Capital.... ... | 11/12/2021 | Morgan Stanley ..15,000,000 | .......14,854,102 4,789,063 14,855,871 YV RTINS DR I (66,809) | .....(66,809) | ......23,695 ,696
91282C CZ 2 |USTREASURY NOTE 0.875% 09/30/26.... 10/18/2021 | Goldman Sachs.... ....| 12/02/2021 | Various .......35,000,000 | ....... 34,503,711 | ....... 34,435,352 | ....... 34,512,271 8,560 | ..o | e | e (76,920) | .....(76,920) | ......43,029 |.....15,986
91282C DA 6 |USTREASURY NOTE 0.250% 09/30/23.... 10/12/2021 | JP Morgan Securities Inc.. .| 11/29/2021 | Barclays Capital .....25,000,000 | ....... 24,957,031 | ....... 24911133 | ....... 24,959,903 2,871 [ o | o | oo (48,770)| .....(48,770) | ......10,474 | ....... 2,232
91282C DB 4 |USTREASURY NOTE 0.625% 10/15/24.... 10/25/2021 | Barclays Capital 11/17/2021 | Goldman Sachs. ....130,000,000 |......129,549,219 |...... 129,309,375 |...... 129,560,780 16T [ [ ..(251,405) | ...(251,405) | ......75,893 |.....12,534
91282C DF 5 |USTREASURY NOTE 1.375% 10/31/28.... 11/02/2021 | Credit Suisse 12/02/2021 | JP Morgan Securities In ......15,000,000 | ....... 14,958,984 | ....... 14,994,727 | ....... 14,959,399 415 35,328 |.......35,328 |.....18,802 |....... 1,709
91282C DG 3 |US TREASURY NOTE 1.125% 10/31/26 11/26/2021 | JP Morgan Securities Inc.. .| 12/01/2021 | Goldman Sachs. ..25,000,000 | .......24,938,477 24,965,820 24,938,573 96 | oo [ e [ s 27,248 |......27,248 | .....24,862 |.....22,531
91282C DH 1 [US TREASURY NOTE 0.750% 11/15/24.... 11/29/2021 | Various 12/22/2021 | Goldman Sachs. ....130,000,000 |......129,669,141 |...... 129,309,375 |...... 129,676,126 6,985 ..(366,751) | ...(366,751) | ....102,348 |.....39,572
0599999. Total - Bonds - U.S. Government. ...4,349,580,000 | ...4,335,703,219 | ...4,333,084,462 |...4,336,245,570 | ........ccc0.... 0 [i 542,350 [ ...cccoornened 0 [ 542,350 | ............. (o 0 [.(3,161,111)].(3,161,111)| .9,728,797 | 1,954,756
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02665W DY 4 | AMERICAN HONDA FINANCE.. 09/07/2021 | BNP Paribas Securities Corp. ... | 09/28/2021 | MarketAxe: 529,650 530,148 529,657 7 7 .492 ..
02665W DZ 1 | AMERICAN HONDA FINANCE.. 09/07/2021 | Deutsche Bank. .| 09/10/2021 | JP Morgan Securities INC............cc.cevveunece . ..4,996,150 | ......... 5,013,750 | ......... 4,996,157 7 7 17,593 903 |
03027X BL 3 |AMERICAN TOWER CORP  1.600% 04/15/26 03/24/2021 | Morgan Stanley................. 12/07/2021 | Variou ....15,000,000 4,987,700 | ....... 14,815,929 | ....... 14,989,242 | .....oovvvvens | i 1,542 1,542 ...(173,313) | ....162,606 |....
03063F AB 0 |AMCAR2021-1 A2 0.280% 06/18/24.. 03/02/2021 | BNP Paribas Securities Corp. 12/18/2021 | Paydown. 9,944,048 9,943,897 .9,944,048 ..9,944,048 151 151 0|....15,164
03066R AA 3 |AMCAR 2021-2 A1  0.135% 06/20/22.. 06/08/2021 | Mizuho Securities 11/18/2021 | Paydown <rer.24,750,000 | .......24,750,000 | .......24,750,000 | ....... 24,750,000 0 0
05565E BQ 7 [BMW US CAPITALLLC 0.800% 04/01/24... 03/29/2021 | JP Morgan Securities INC..............cccouveuneee 06/10/2021 | Wells Fargo Bank..............ccccocvveveinriennns e00..5,000,000 | .........4,997,650 | .........5,045,500 | ......... 4,997,797 147 L PO IO P 47,703 |......47,703 |.
056054 AH 2 [BXTRUST2019-XLE 1.910% 10/15/36. 04/20/2021 | Various 12/15/2021 | Paydown. 1,212,635 | .......1,213,088 | ........ 1,212,635 | ......... 1,212,635 (453) (453) 0.
058498 AX 4 |BALL CORP 3.125% 09/15/31 09/09/2021 | Deutsche Bank. .| 11/08/2021 | Goldman Sachs............ccccoovvvenrririsriennns ....10,000,000 | ....... 10,000,000 | ......... 9,882,500 | ....... 10,000,000 0 ..(117,500) | ...(117,500) | ......48,611
08180E BJ 2 |BSP2013-lAATR2 1.132% 07/20/29 04/20/2021 | Natixis Securities Americas LL.. 10/20/2021 | Paydown. 2,204,537 2,204,537 2,204,537 2,204,537 0 0 [...13,134
19260Q AC 1 |COINBASE GLOBALINC 3.375% 10/01/28. 09/15/2021 | Various 11/08/2021 | VAHOUS......vvvveeeeveeeeeeeeeeeeeeeeesseeeesisenes | evvvveees 7,700,000 | ......... 7,666,750 | ......... 7,489,840 | ......... 7,667,141 391 391 L(177,301) | ...(177,301) | ......34,884 | ....
19260Q AD 9 |COINBASE GLOBAL INC 3.625% 10/01/31 09/15/2021 | Various. 10/26/2021 | Goldman Sachs..............ccocvueerveneiieenies | coriienas 3,000,000 2,991,563 2,891,400 2,991,598 35 35 ..(100,198) | ...(100,198) | ......12,385 |....
20754R  AA 4 |CAS 2021-R01 1M1 0.800% 10/25/41 10/19/2021 | Bank of America COorp..........c...evevereenens 12/27/2021 | Paydown. ..13,588,793 | ....... 13,588,793 | ....... 13,588,793 | ....... 13,588,793 0 0 [
24702V AA 0 [DEFT 2021-2 A1 0.182% 09/22/22.. 09/14/2021 | Toronto Dominion ... | 121222021 | Paydown, 3,359,874 3,359,874 3,359,874 3,359,874 0 0.
24703Q AB 8 |DEFT 2021-1 A2 0.330% 05/22/26.. 09/16/2021 | Royal Bank of Canada.. .| 1212212021 | Paydown. 1,396,924 1,397,470 1,396,924 | ......... 1,396,924 (546) (546) 0.
262104 AA 0 |DRIVE 2021-2 A1 0.138% 09/15/22 .. | 08/17/2021 | Citigroup 12/15/2021 | Paydown. ..34,000,000 4,000,000 | .......34,000,000 | ....... 34,000,000 0 0.
26249K AZ 4 |DRSLF 2014-36A AR3  1.144% 04/15/29. . | 03/31/2021 | Citigroup. 10/15/2021 | Paydown. cereenrnn520,881 520,881 (651) (651) 0.
29373M  AA 7 |EFF 2021-3 A1 0.222% 11/21/22. 10/26/2021 | JP Morgan Securities INC.............ccccvren. 12/20/2021 | Paydown. ..10,083,701 0,083,701 | .......10,083,701 | ....... 10,083,701 0 0.
30165X AB 1 [EART 2021-2AA2 0.270% 01/16/24... 05/25/2021 | Deutsche Bank. .| 12/15/2021 | Paydown 7,216,573 | ........7,216,832 | ......... 7,216,832 259 259 0.
30166A AA 2 |EART2021-3AA1 0.104% 09/15/22... 08/17/2021 | Wells Fargo Bank.. 11/15/2021 | Paydown. 6,500,000 16,500,000 0 0.
30711X KZ 6 [CAS2017-CO31ED2 1.292% 10/25/2 12/08/2021 | Bank of America Cor| 12/27/2021 | Paydown, 6,164,185 | ........6,156,489 | ......... 6,156,489 (7,696) 0.
35565H AH 8 [STACR 2020-DNA1M2 1.803% 01/25/50. 04/19/2021 | Various. 12/27/2021 | Paydown. ....18,408,273 18,461,117 | ......18,408,273 | ....... 18,408,273 |... (52,844) 0[..119,311 21,281
40438D AD 1 |HPEFS2019-1AB  2.320% 09/20/29 03/18/2021 | Lloyds Securities. 12/20/2021 | Paydown 3,385,093 3,428,464 | ........3,385,093 | ......... 3,385,003 | covveerveevrries | ereeee(83,372) [ oo [ e (43,372) 0...55377 | ...ccco. 436
46591H BR 0 |CACLN 2021-1B 0.875% 09/25/28 03/16/2021 | JP Morgan Securities Inc.. .| 1212512021 | Paydown, 5,256,333 5,256,333 5,256,333 5,256,333 0 0 {25135 [ oo
46591H CD 0 |CACLN 2021-3B 0.760% 02/26/29. 09/14/2021 | JP Morgan Securities Inc.. 12/25/2021 | Paydown 3,349,008 3,349,008 3,349,008 3,349,008 0 0 3,561
573874 AF 1 |MARVELL TECHNOLOGY INC 04/05/2021 | JP Morgan Securities Inc.. .| 04/07/2021 | Various ....10,000,000 | ......... 9,998,100 | ....... 10,051,000 9,998,100 0 52,900 52,900
65339K BH 2 |NEXTERA ENERGY CAPITAL.. 03/01/2021 | MarketA 12/22/2021| Call ~ 100.0000.........ccveerereeerrrierrieercniens 1,500,000 1,638,060 .1,500,000 | ......... 1,616,022 |...oovvvrerrreens | e (22,038) (22,038) ..(116,022) | ...(116,022) | ....178,239 |.....20,448
65342R AE 0 [NFP CORP 4.875% 08/15/28.. 09/22/2021 | Bank of America COrp.............coocvveevnenes 09/23/2021 | Variou: 5,100,000 5,101,500 | .........5,152,375 | ......... 5,101,500 (V[ SRR DU OO 50,875 |.......50,875 | .......... 691 | ......... 691
69702D AA 5 |PSTAT 2021-2A A1 0.960% 05/20/29. 06/11/2021 | Various. 111222021 | PaYdOWN...........oveviiiecriieriiseriseiiscnies | ervieans 5,741,922 5741922 | ........ 5741922 | ........ 5,741,922 0 0....25909 | ........ 119
80286C AA 8 [SRT2021-CA1 0.133% 09/20/22... 09/14/2021 | Royal Bank of Canada.. ....| 12/20/2021 | Paydown ..12,120,559 | .......12,120,559 2,120,559 12,120,559 0 0 2,390
80286N AA 4 [SDART 2021-1 A1 0.158% 02/15/22... 02/09/2021 | JP Morgan Securities Inc.. .| 05/17/2021 | Paydown ....21,000,000 | ....... 21,000,000 | ....... 21,000,000 | ....... 21,000,000 0
90205F AG 5 |PRK2017-280P B 1.164% 09/15/34... 06/03/2021 | Citigroup. 09/15/2021 | JP Morgan Securities Inc 3,650,000 | .........3,650,000 .3,650,000 3,650,000 0
92915T AN 7 [VOYA2016-4A ARR 1.034% 07/20/29 06/09/2021 | Royal Bank of Canada............cc.c.cccovuvnnce 10/20/2021 | PaydowN............cooovveereinreiinriisreisnnies | covviiens 1,029,607 1,029,607 | .........1,029,607 | ......... 1,029,607 0
96042R  AA 6 |WLAKE 2021-2A A1 0.149% 06/16/22.... 06/08/2021 | Bank of Montreal... 12/15/2021 | Paydown. ..18,250,000 8,250,000 | ....... 18,250,000 | ....... 18,250,000 0
96042R  AB 4 |WLAKE 2021-2A A2A  0.320% 04/15/25.. 06/08/2021 | Bank of Montreal.. 12/15/2021 | Paydown. 1,220,308 1,220,194 | .........1,220,308 | ......... 1,220,308 114 114
96043F AA 1 |WLAKE 2021-1A A1 0.157% 03/15/22.... 03/09/2021 | JP Morgan Securities Inc.. .| 08/16/2021 | Paydown ..22,500,000 22,500,000 22,500,000 22,500,000 0
BL2700 58 3 |SUMMIT MATERIALS LLC B TERM LOAN... 06/18/2021 | Bank of America COrp............coccuuervererens 12/31/2021|Call  100.0000 59,756 59,681 59,756 59,684 3 3
BL3646 39 7 |INDIGO MERGER SUB INC B TERM LOAN. 06/16/2021 | Citigroup 09/27/2021 | Call ~ 100.0000 49,864 49,615 49,864 49,741 127 127
BL3650 57 1 |HARBOR FREIGHT TOOLS B TERM LOAN. 06/24/2021 | Credit Suisse 10/30/2021 | Call ~ 100.0000 75,377 75,526 75,377 75,522 3) (3)
24872B  AA 8 |DENSO CORP 1.239% 09/16/26.... 09/09/2021 | Morgan Stanley. 09/14/2021 | Morgan Stanley 15,000,000 | ....... 15,000,000 | ....... 15,017,400 | ....... 15,000,000 0
50220P AB 9 |LSEGAFINANCING PLC 1.375% 04/06/26. . 03/25/2021 | Citigroup 04/29/2021 | Various. .......15,000,000 | ....... 14,984,850 | ....... 14,936,150 | ....... 14,984,966 116 16 [ oo | e | e (48,816) | .....(48,816)
50220P AC 7 [LSEGAFINANCING PLC 2.000% 04/06/28....................... D | 03/25/2021 | Citigroup. 04/08/2021 | Variou: ....30,000,000 | ....... 29,972,700 | ....... 29,907,500 | ....... 29,972,710 10 10 | [ e | o (65,210) | .....(65,210)
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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

A 1F

1 2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 18 20 21
12 13 14 15
F Current Interest
0 Year's and Paid for
r Par Value Unrealized Current | Other-Than- Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change in Realized Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | B./A.C.V. Gain (Loss) During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) on Disposal Year Dividends
BL3556 13 3 |JAZZ FINANCING LUX SARL B TERM LOAN.......ccocvvmureenne D| 04/22/2021 | Bank of America COrp.............c..c... 09/30/2021 | Call ~ 100.0000 62,500 61,807 62,500 61,974 167 167 [ cvoeeervvere | eererreriiinnes | wvereerrniD28 | 526 | o 465 | .o
BL3573 84 9 |ICON LUXEMBOURG SARL B TERM LOAN........cccooesuvuuenee D | 06/16/2021 | Citigroup 12/28/2021| Call 100.0000..........0ccmmmeeeiicrisiiins | v 7458014 | .......7420,724 | ......... 7,458,014 TA3TA97 | | v 16473 |.... 220,817 [..53,779 [,
3899999. Total - Bonds - INAUSHrial AN MISCEIIANEOUS. ...........ruuuueieiiis e tibi st eebtseiese s eb bbb bbb bbbkttt | cenies 377,381,330 |......377,482,880 | ...... 376,784,820 377,374,825 L0 [ (108,054) | .... ...(590,004) ....882,709 | .....54,203
8399998. Total - Bonds. ..4,726,961,330 |...4,713,186,099 |...4,709,869,282 |...4,713,620,395 | ................. 0 [ 434,296 .(3,751,115) | .(3,751,115) [10,611,506 | 2,008,959
Common Stocks - Industrial and Mi (Unaffiliated) Publicly Traded
12468P 10 4 |C3AIINCA 06/28/2021 | State Street Bank..............ccccveeerennee 10/07/2021 | State Street Bank............ccc.vveevverrernerinnne 00ern21,350.000 | ......... 1,402,034 | ............ 954,035 1,402,034 ..(447,999) | ...(447,999) | ...cocvvvunnene
127097 10 3 |COTERRAENERGY INC .. | 10/01/2021 | Tax Free Exchange 10/14/2021 | State Street Bank 0.260 1 6 1 5
15961R 10 5 |CHARGEPOINT HOLDINGS INC........cocvverrirrrvierircriinens .. | 06/28/2021 | State Street Bank.. 10/07/2021 | State Street Bank............ccccovvvereeeeneninnes [ oo 109,800.000 | .........3,597,817 | ......... 1,961,018 3,597,817 .(1,636,799) [ .(1,636,799) | ....ovvvvnevene
37045V 10 0 [GENERAL MOTORS CO 03/23/2021 | State Street Bank.. 10/07/2021 | State Street Bank..............ccccovvvvvvriiiniinnne ......11,300.000 641,241 619,622 641,241 | oo | e [ [ e s i [ (21,619) | .....(21,619) | ccovverrnee
49446R 10 9 |KIMCO REALTY CORP. .. | 08/04/2021 | State Street Bank.. 08/27/2021 | State Street Bank 0.800 9 17 9 8
498037 30 0 [KITE REALTY GROUP TRUST......ccommrrerrermrrererernrereeens .. | 10/22/12021 | Tax Free Exchang 11/10/2021 | State Street Bank 0.900 8 20 8 12 | 12 |
52567D 10 7 [LEMONADE INC .. | 06/28/2021 | State Street Bank.. .... | 10/07/2021 | State Street Bank............cccocvvmrviveriirnnins | crveens 3,900.000 | ....ccooenu 431,767 | ........... 253,315 | ... 431,767 ..(178,453) | ...(178,453) | .....c..occcee.e.
55826T 10 2 |MADISON SQUARE GRDN ENTERT........cccovvemrremmrrirnrin .. | 07/09/2021 | Tax Free Exchang ... | 08/02/2021 | State Street Bank 0.400 8 29 8 21
58933y 10 5 [MERCK&COINC 08/05/2021 | State Street Bank.. .| 08/05/2021 | State Street Bank 1.000 LIV FOORPUURUPUUROOR VPUORPOURROORORY UPOUPPOURPOOPORN DOVRPPOUROOOPOR EDPPORPRORPPOORRPOR | N IUPUORTRPPORN DUV IOV 160
681116 10 9 |OLLIE'S BARGAIN OUTLET HOLDI.. 06/28/2021 | State Street Bank.. 10/07/2021 | State Street Bank 5,000.000 ..443,316 ...304,518 443,316 ..(138,798) | ...
68629Y 10 3 [ORION OFFICE REIT INC .. | 11/15/2021 | State Street Bank.. 12/03/2021 | State Street Bank 0.700 16 13 16 (3)
70614W 10 0 |PELOTON INTERACTIVE INC A....cccovvvviricicriisciies .. | 03/23/2021 | State Street Bank............cccoouvuriuenee 10/07/2021 | State Street Bank............ccc.couevevvrirnciinnae +02...29,000.000 | ......... 3,267,961 | ......... 2,468,752 3,267,961 ..(799,209) | ...
717081 10 3 |PFIZERINC 11/30/2021 | Citigroup. 11/30/2021 | Citigroup. 2.000 1,542
72919P 20 2 [PLUG POWERINC 06/28/2021 | State Street Bank.. 10/07/2021 | State Street Bank.............ccccuvvvervveniinans [ e 100,200.000 | ......... 3,252,522 | ........ 2,488,885 3,252,522 (763,637) | ...(763,637) | .....cvvvveeee
756109 10 4 |REALTY INCOME CORP .. | 11/01/2021 | Tax Free Exchang 11/15/2021 | State Street Bank 0.300 15 22 15 7 1
78440X 80 4 [SLGREENREALTY CORP........ccccovmimmmimrnieniiinniieniinns .. | 01/15/2021 | State Street Bank.. ... | 02/11/2021 | State Street Bank 0.250 15 16 15 1
79466L 30 2 |SALESFORCE.COM INC .. | 07/21/2021 | State Street Bank.. .| 08/20/2021 | State Street Bank 0.040 10 10 10
82489W 10 7 |SHOALS TECHNOLOGIES GROUP.........cccoervererirrriinnnes .. | 06/28/2021 | State Street Bank.. 10/07/2021 | State Street Bank............ccc.vveeenverernerennne +0e0.13,500.000 | ...ooveens 452,389 | ... 382,063 | oovrreerne 452,389 | .evvveirnnnnins [ e v | s s e | (70,326) | .....(70,326) [ ..covvvvrrennnn.
871332 10 2 |SYLVAMO CORP 10/01/2021 | Spin Off. 10/20/2021 | State Street Bank 0.450 3 13 3 10
88025U 10 9 [10X GENOMICS INC A 06/28/2021 | State Street Bank.. ... | 10/07/2021 | State Street Bank.. 1,879,129 1,421,874 1,879,129 ...(457,256)
046353 10 8 |ASTRAZENECA PLC 07/22/2021 | State Street Bank.. .| 08/23/2021 | State Street Bank 2 9 2 8
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICY TrAOBA.........c..ovuie ettt sttt sttt s ebsessess st st ss s s es s s st st sttt ss et es st ssensensessnsnssesannsensenaens | aeieess 15,368,263 | ....... 10,855,939 15,368,263 0 0 0 .(4,512,325) |.
9799998. TOtA] = COMIMON SHOCKS. ... cvvossveesies st see s ssseses e st ss e ss e ss e st ss e eesteees oo bs 08t L8808t 4240810120841 E L8408 4 08888088t s sttt ssssssnstnsnssns | srsnss 15,368,263 | ...... 10,855,939 15,368,263 0 0 0 .(4,512,325) |. . .
9899999. TOtal - Preferred AN COMMON SHOCKS. .. ... iuiiuiiititeset ettt et est st ssseseses | eesessessesessessess st et s ses s es st e0 802 o0 8ot e e e 84104408880t EeE 418844108 eeE ettt s s st st st sttt n s s st st st ensnsnnannes | anbiees 15,368,263 | ....... 10,855,939 15,368,263 0 0 0 .(4,512,325) | .(4,512,325) | ..ocvueene L 0
9999999. Total - Bonds, Preferred and Common Stock: .4,728,554,362 |..4,720,725,221 |..4,728,988,658 | ........cc.......0 | ..o 434,296 .0 ,(8,263,440) . 10,611,507 | 2,008,959




913

Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such Company
Owned by Insurer on Statement Date
10 11
Total Amount of Goodwill
Description NAIC Company Book/Adjusted Carrying | Included in Book/Adjusted

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number NAIC Valuation Method Value Carrying Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer

743324 10 0 |PROGRESSIVE GULF INSURANCE COMPANY .......couiuuuiiuremessmessseeseessesssessesssesesssssesssssssessessssssssssssessesssesssssesssssssesssesssessssssssssssens | soeessenens 42412 34-1374634.......oc. | e 8Di | o 138,206,278 | ...oveeeverrierereereninsineriens | ceviessinessesiseessesssssisesienins | ooeees 150.000 100.0

74338# 10 4 [PROGRESSIVE SPECIALTY INSURANCE COMPANY......uiuiituiiesersiesssasesseesssssssesssess et ess st sttt | eoeesnnens 32786 34-1172685....c..coe. | cevrreriiseissiisnnisenies 8Di | i 562,585,733 | ...vvucreerisrirsninsinsnisnineens | e | seeeas 700.000 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 700,792,011 0 0 XXX XXX
Common Stocks - Other Affiliates

69316* 10 4 ‘ PC INVESTMENT COMPANY | AAAAAAAAAAAA | NA. s 34-1576555.. ...8biii 851,283,008 | ... | s | arenas 100.000 100.0
1799999. Total - Common Stocks - Other Affiliates 851,283,098 0 0 XXX XXX
1899999, TOtal - COMMON SHOCKS...........oveveiectiieieiteieiiecteteccte ettt ettt ettt e tet s s et et et ecaee et et etebesesaetesesetetesssaesesesetebssesesensesetesssansesensssesesssaetesansssesessnsetasnsseesensnan 1,552,075,109 0 0 XXX XXX
1999999. Total - Preferred and COMMON STOCK...........cvuuiuuuiiireririisiiisiiiieiiesie s bbbt eeb R L e bbb L bbb 1,552,075,109 0 0 XXX XXX
1. Total amount Of GOOTWIll NONAAMIEIED. ........c.uivueieireireiiicire s8££ bbb kst bbbt $ s

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Goodwill Included
Name of Company Listed in Section 1 in Amount Shown in Column 8,

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2021 of the

PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY...ovviermrmrirmmeniisinessisnssssssssessessesesssssesesssssssesssssssesssssens. | soessnes | sevsennd 0.01 5,843
JP MORGAN CHASE CLEVELAND, OH ....10,668,436 | XXX
PNC BANK CLEVELAND, OH.....oouiviimimrreismensesssessessssessssssesssssssesssssssssssssesssssens | seessene (65,326,296) | XXX
WELLS FARGO BANK TAMPA, FL 170,897 | XXX
STATE STREET BANK KANSAS CITY, MO. 85,155 | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 95,096 | XXX
0199999. Total - Open Depositorie: XXX XXX 5,843 0 (41,172,744) | XXX
0399999, Total Cash on Deposit. XXX | XXX 5,843 0 (41,172,744) | XXX
0599999. Total Cash XXX | XXX 5,843 0 (41,172,744) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (12,869,608) | 4. April 30,131,214 | 7. July. 6,676,787 | 10. October. 921,131
2. February 47,589,259 | 5. May. 9,393,189 |8. August. (43,982,406) | 11. November. (24,373,645)
3. March (4,730,637) | 6. June (12,224,366) | 9. September. 36,303,989 [ 12. December. (41,172,754)

E27
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Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COM PANY

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
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ENERGY TRANSFER LP... 12/31/2021... 01/03/2022.. 43,999,144 428
ENERGY TRANSFER LP... . 12/31/2021... 01/03/2022.. 199,998,056 972
ENERGY TRANSFER LP......oouiiiiimiimieiiiesiiesisesessees st 12/31/2021... 01/03/2022.. 26,999,475 262
CA IMPERIAL BK OF COMM........ouciuuiiuiemmiinereseesesssse s st bbb 12/31/2021... 01/03/2022.. 39,999,889 56
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OBlIGAtoNS................cvuurieeririiieicieseeierie e 1.210,996,564 | ..ovoovovvevereereeeerieenrience0 | e 1,718
3899999. Total - Industrial & MISCEIANEOUS (UNGMTIIBLE)...........rvvuusueeriiss s8R0 8111118848121 EE05 4810111 nssssssnsnsinns | 210,996,564 | ...oooovviriiieieceeenad 0 ] o 1,718
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. ...ttt 8188811481184 4818181181818 14 H 1181118 ssnssssenninns | 210,996,564 | ...ovoveeiieeeeresad (0 R 1,718
8309999, SUDLOLAIS = BONAS.-vvvv-11111 et 13RS L1111 R8s | 210,996,564 | ..ooovverieriecisienens 0 | oo 1,718

Exempt Money Market Mutual Funds as Identified by the SVO

608919 71 8 |FEDERATED GOVERNMENT OBLIGATION FUND GOFXX .[12/31/2021 0.030

857492 88 8 | STATE STREET TREASURY MMF TRIXX......oiuiiiiiiiiieiieisieiseiseisesessessessessesessessesssssse st sse st sses ettt s st se st s sttt sse st nee 12/31/2021 0.005 .
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............c.uii LR 8L L L1100 H0LE LSS | 9,213,329 | oo (R 2,148
9999999, Total-Cash Equivalents s | 220,209,893 | oo [ 3,866
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1C ..

1G ... .0

1B. 2C 170,996,675
1C. 3C .
1D. 4C ..
1E. BC e 0
1F. 6




Annual Statement for the year 2021 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Arkansas..........ccccooveeeeeeeeee AR | B.... | Insur underwriting COlAtEral............c.vuiurieriieiriceceeeesceee e | eeeresenseseinens 121,033 | oo 123,590
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | crtiriiee | et | antesreni et | erseninins
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia.. ..133,890
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts............cccceoeer.. MA | ... Bu... | InSUF underwriting Collateral............viiiiiiciiciiccsenae 185,386
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska...
29.  Nevada.
30, New HamPShire.........cvvveed NH i s | sttt sinsss | dosssesssssenss s snsienes | sossssss et | erienes
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New MexiCo.......cocrvrvrvrerrnnee NM [ Lo Buec | INSUP UNDerwriting CONAtETal.........vuueirviiiicicsce e 393,358 401,669
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina.........ccceccrevvevrenrnNC | .o Buec | INSUr UNderWriting CONAtETal.........vvuiiriiiiriiciee e 373,186 381,070
35. . . . ST SRRIORY VRN
36.  Ohi0.....ccooenrrrcrinriircirerrnnenn . OH | B.... | Insur underwriting collateral/ county mutual/ aetna/ workers compensation............ | c.ccceevinnee 2,652,648 | ...covvoeriena 2,708,690 | ...cccoonue 256,765,172 | ............. 260,582,699
37.  Oklahoma........cccooorrrrerernnen . OK [ Lo B.... | Insur underwriting collateral.. 322,756 | ...... 329,574
38, Oregon......ccvveevnrecsrienneen . OR | B.... | Insur underwriting collateral.. 277,368 | ...... 283,228
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40, RhOGE ISIANG. ... R i bbbt | enbeis sttt | sttt nes | aetesben et | eriaees
41, South Carolina... ..SC | .....B.... [ Insur underwriting COlALENaL.............cvuurvmmrirerireeieieeere e 292,497 298,677
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
48, VEIMONE....ouivriecieriirrrreee VT i | ettt | etbets st ents | dottess ettt nes | eeteeb et | eriaees
47.  Virginia... WVA|.....B.... [ Insur underwriting COllAtEral............ouuuivmuerireriiiririiieie e 221,894 226,582
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 3,445,082 .258,358,776 | ....c.co.c.. 262,209,973
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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