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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENLS .....coviiiiiiiiiiiiiiicese e .. 4,639,482,507 |............ 38.338 |.. 4,639,482,507 |...cocvovnecne .. 4,639,482,507 |........... 38.471
1.02 All other QOVEINMENES .......cc.oiiuiiiiiieeieeeeee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEEA ... e [reseenenicaas 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 168,592,156 |.............. 1.393 |...... 168,592,156 |......cvvccs [oene 168,592,156 |............. 1.398
1.06 Industrial and MISCEllANEOUS ...........c.cooveueueeeeeeeeceeeeeeeeeeeeeee e ...3,742,764,274 |............ 30.928 |...3,742,764 274 ... ...3,742,764,274 |........... 31.035
1.07 Hybrid SECUMLIES ......ceoeviiiiiiiiiiesieei e o
1.08 Parent, subsidiaries and affiliates ............ccoccvoiniiiiine e
1.09 SVO identified funds ...........ccocviviiiiiiiiiiiicee e e
1.10 Unaffiliated bank loans .......... ....211,578,402 |.
1.11 Unaffiliated certificates of deposit ...........ccecevieiiiiiiiiieiieececee e
1.12 Total long-termM DONAS ........c.cvececeeieeeiecceceeee e ...8,762,417,339
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............ccceeveveverecuevereeecceefecne 210,554,809 |............. 1.740 |...... 210,554,809 ..o e 210,554,809 |............. 1.746
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred SIOCKS ........ccovovceeueeeeeeeeececteeeee s es e ses s s e 210,554,809 |............. 1.740 |...... 210,554,809 ..o e 210,554,809 |............. 1.746
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 871,421,008 |............. 7.201 |...... 871,421,008 |......oooeeeeres [ 871,421,008 |............. 7.226
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccoceverencncnenns) .. 1,464,226,537 |............ 12.100 |.. 1,464,226,537 |.....ccvvvvvrcnnne .. 1,464,226,537 |........... 12.141
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ..o
3.07 Closed-end funds ...........ccooiiiiii e
3.08 Exchange traded funds ............ccooiiiiiiiiiiccee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate 10ans ...............ccocooviiiiiiiiic
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceiiiiiiiiiiiiiiiicic e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ...........ccocueueirieieeeeereieieeeeeseeeeseeee e 311,981,668 |............ 2.578 |..... 311,981,668 |........ooevereees [ 311,981,668 |............. 2.587
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held for SAIE ............ccoeeveeieereeieeeeeeeeeeee e ereeen s s 39,985,701 |............. 0.330 |........ 39,985,701 [.ooevicees [oree 39,985,701 |............. 0.332
5.04 Total real €STate .......ceeiiiieeeeeieeeee e e 351,967,369 |............. 2.908 |...... 351,967,369 ..o |oeene 351,967,369 |............. 2.919
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorriieieiinnnnseeeeeesesesesee e e (14,796,49)............ (0.122)|...... (14,796,496 ... v forenen (14,796,496)........... (0.123)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveviineeeerereenseesens foocee 397,308,312 |.....couve 3.283 |...... 397,308,312 |- [oene 397,308,312 |............. 3.294
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................[...... 382,511,816 |............. 3.161 |...... 382,511,816 |- e 382,511,816 |............. 3.172
7. CONACLIOBNS ...ttt n s [ee e eeeeeeeneneene [ereneneneneas 0.000 [-eeeeeereeeeerenreieies frreeeernrirreenns [ e 0.000
8.  Derivatives (SChedUIE DB) .........ccceuiiiiiieieieieieieeeseeeieiesee e oo eeeieieeene [oeeeeeeenenns 0.000 [.eeeeeeererreeeieins e [ e 0.000
9. Other invested assets (SChedule BA) ............c.ccueviuiiieeeeeiieieieeeeeee e e 55,854,283 |............. 0.462 |........ 14,163,350 [ [ 14,163,350 |............. 0.117
10.  Receivables for SECUMMES ..........ccruririiiieirieiiceeieeee e e 2,552,188 |............. 0.021|......... 2,552,188 ... [ 2,552,188 |............. 0.021
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 12,101,505,349 100.000 [12,059,814,416 12,059,814,416 100.000

SI01




10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIOT YEAI ..........cceiiiiiiriiieietetitetet st sttt ettt te st sesese st sessesebebesesese e se e s sebesesesa st s ssesesesesesese e ssssesene Senneseeeeennn 389,595,186
Cost of acquired:

2.1 Actual cost at time of acquISItioN (Part 2, COIUMN B) .........ciiiuiiiiiii ittt bbbt bbbt abeaR e e s e e aeeaesreeteetesaesaesaeareans

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...........cccurueioiecceeeeeeeeeeeeeeee e s seaeee et s sasaesesesesesssassesns seessesesssseenenas 4,459,093 ......occooeene 4,459,093
Current year change in encumbrances:

o B ] = S =T TR o1 10 o e OO PPN

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e e b e e b e bt e b e hd e b e b e e b e b e s e b e st e b e e e be A0S E SRS AR e R e e L e R e b b e b bbb e s eabeseseseees et
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 18 .........c.cocuieeeeeeeeeeeeeeeee oot eeeeteeaeeeeee e e e e e e s e s eraeseeaesenaeseneesenseeenaeeeneeeens s s s sssensssensesenessentesensesensesananns 2eessesesssiesaren 2,719,399
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 15 ..........cc.ooiiiiuiiietieieteee ettt st te et te et et et et et e b ees et easetesesaessssesessese et ebe s ebessebensssessssessssessssens Seseseeseaeneaen 20,907,985
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b e b e bbb e b b e s b b et b et b e b SR8 SR e R e s e e b e b e bbb

(S el = S =T T o 10 1o N O O OO OPOR
Deduct current year’s other than temporary impairment recognized:

7. A TOtalS, PAMt 1, COIUMN 12 ..ooviieieeeceete ettt et e e e sttt esen s saesesesenssseaesesesensssseesesesensssetesesesanssestesesesensssseesasesensnaneateebebesaeneeseeee 2,700,000

7.2 TOUAIS, PArt 3, COIUMN M0 ..euieituieitieitieetieetcseeses ettt ts et ee et b bt bbbt E £t h £ b £ b4 £ tE bbbttt s ee e 5,508,983 .....cooiiiine 8,208,983
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 1.ttt ettt b bbbt b £t b et bbbttt b bttt e eemenennnanae s 15,360,160

8.2 TOtalS, PArt 3, COIUMN O ....o.viiiiececee oottt ee ettt eee ettt s e ssaeaeteseseesesetesesesesseeetesesesnsssesesesssnsssetesesensnsssesesasansnsnaesaseb et eb e ntatesberena 329,182 .o 15,689,342
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ...........ccceeueriiririririsietetetesetreseste et sesessssesesesesessssssssesesesesesessssesessesaenens 351,967,368
[DI=o [0 o) =T M o o E=To (g a 11 C=To IR= 10 T 0L PN

Statement value at end of current period (LINE 9 MINUS LINE T0) ......c.ciiiriiiiiiieieietiriiiscssietete ettt sttt sesese st sessesesesesese e sesessesesesesesesessssesesesesasasee s oeseseannennns 351,967,368

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr VAT .........ciiiiiiiiii ettt 2ee e e e e e e e e e e e e e e eneen
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bt bbbt s R e e a e e reebesaesbestesaesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........oi ittt e e e e e e e aeeeaeeaae oeabeeabe e et e et e et e e e s s aeesReeas eeesseesseaseenaeeseeaeeaeenae s
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 1o e O P PRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot b bbb bbb e b e b se e b e oo b e b e e b e e e b e s E e b e b e e b e b e s e ebe 228 HE SRS AR SR L LR oA L e b e R e e b e R e e b e R et ebesebesesese e
P aXeTo (U= o e =Tt oTU o | OO OO
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 .............. . [ . R R B ¢ttt eeeeeaeeaeene e

5.2 Totals, Part 3, Column 8 ..... TR W R ST W W SO RO

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! = e h e E bt E et e e e bt e b e e be e Seeere et e e
Deduct amounts received on disposals, Part 3, CHlmn \GEE.... \GR......... A ..... )

Deduct amortization of premium and mortgage i ] e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o b bbb e bt bbb s b bbb e e b et b et b et ab e R e SR e R e e s e b b e bbb s st n e

0T e = R e Ty A o] [0 T T OO RRS
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ......cc.couiiiiiiiiiiiiiieieieieeeies —eeee e
TOtal VAIUBLION @IIOWANCE ... .ottt e e e e et et e e e e e e e oo H e S E e £ R e £ E e £ et £ R e 4R e £ R e SR e SR e £ E e eR e £ R e £ e e SR e oo e e R e e R e eR e e ee s et eRe e R e e eeeeeeeeaeees AR e e e e ettt
ST o] ol = I (g T= Y B o TU T SR
Deduct total NONAAMIEA @MOUNLS ...ttt e e e oo e e R e e e oo e £ e e s e e e e e e E e e R e S h e £ R e SR e e R e SR e SR e e R e e e e e R e e R e e R e eheeeeseeeeeeeeaae s S0eAs et et et et e e

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) ..ottt bbb bbb e e e e e e aees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiuiiriririeteteteteses ettt tese sttt st ss ettt esese e sessesesesesesesese s s s s e sesesesesese st ss s e s ebebesesene e <eeseesanenenanas 61,150,651
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ..........c.cueueuruiiiiiririeietetet ettt bt et ese e e e ss bbb s ese e s ss s s e eneseenas s e sees 250,000

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeesereseinaeaea 1,686,547 ...ocoieiee 1,936,547
Capitalized deferred interest and other:

3.1 TOtAlS, PAMt 1, COIUMN 16 ...eoveveieecececeee ettt et eeeeseseaetesesesssssaeses et enssssaesesesensssstesesesensssetesesesensssstesesesensssssesasasensnansateeb et esaeneeseeee 4,157,332

KT e I = Ty T ) [V T4 Vo e OO OO OORS 4,157,332
FaXeTe (U= o) e F=TotoTU o | PSP ERRPRORRRRRY
Unrealized valuation increase (decrease):

Lo B o] = S =T i TR O o 10 1o e OO

5.2 TOtalS, Part 3, COIUMN O ...t bbb bbb bbb oo b e b e oo b e e bt e b e H e e b e b e e b e b e ee b e se e b e e e ke A0S E SRS AR e R e e Lo R e e b e b e bRt E e s eabeseseseeesee et eas
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ttt bt b et e bt e et e a et o2 et ea et she e eh e e eE e e eE e e bt e a bt ea bt ea et e e e e eh e e eh e e ebeeeb e e beanbeen Aoeemteemeeanteasseessenaeeseernes
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........c.couiuiiiiiiiiieiitete st ettt ettt ettt et et et ese st eae st ese st esessete s et essetess et essstessssesessesessebessebessebensssesssae ceeeseseeseseaneaen 2,759,084
[DI=Ye (W1 f=Toqlo) g (V=Y iTo o W)l o 4=Ta g 1IN 4 g T=Ta o Mo =T o] (=T or - o] o PSRN

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o1 10 1o e I AP

9.2 TOtalS, Part 3, COIUMN T4 ...t bbbt b b e b oo b e e b e e b et e b e h e s b b e e b e b e s e b e ee b e e e ke 204 E o R LA E e R b e b e R e e b e b et e b et e b e s Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 . ...ttt ettt ce bbb e bbbt b et b sttt bbbt mae s s enennnseaena 8,631,163

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiiveitieiece ettt ettt ettt e e st e b et et e se e es e s et e s et e s et e s e ae s e s e s e s et et eses e st s eses et et et esesess s s as e s s seee s eb kb eb et et ne st ettt ebeins enneseseeeseneae 8,631,163
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........cccerriririririririeieteteriist sttt e e e st sesesesans <oesessnesenanas 55,854,283
Deduct total NONAAMITEEA BMOUNTS ............c..oiuieieeieeieeseesscsesssssesssss s st ssessesse s s s s s s s s s 28 s s s s s s s s s s s st et s s s s s ss s sttt st anes sebseesiesiesin 41,690,933
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciiiiiriiiiirieteieieiiist sttt bt se e e s bbb s ese et ssesesese s et ase s sessesesesesen oeseseneseananans 14,163,350

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ..........c.ccocurueueieeieeeecteteteseeeeecaetetesesesscaetesesesessssesesesesessssesesesassnsssesesasesensssesesasasensssssasasasensnsnsess seesesinas 10,561,088,679
............ 5,383,805,762
... 53,580,969

Cost of bonds and stocks acquired, Part 3, Column 7

ACCTUAL OF AISCOUNL ...t e e e e e oo h e e e e £ H e e e e SR oo R e e b e s e e eR e £ R e e et e R e e ee e et e et e ee s eeeeeeeeeeeeeeseeseeseeseeseeeeeeeeenas
Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 ...(27,326,320)
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ... (9,014,223)
4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e e s s s s ee s s s se s s s s e ensnea (329,909,613)
4.4, Pt 4, COIUMN 11 ettt R £ £ b b4 E b b £ s bbb bbbt (406,944,855) .............. (773,195,011)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiiieeeececeete e eeectete et ee st etetetesesseseaeteseseesesstesesesensssetesesesessssssesasesessnsssetesassnsnsseesasasssnssessesasanas febetesessacaas 268,013,012

Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiuiuiieeceeieeeeteeetee ettt et et et et e st es s et eas s essseseaseesesenenen 4,159,330,786
DedUCt aMOTHZAtION OF PIEMIUM ..........oceceeeeieecececeet et e eeeae s et s esaeaeteses s s asaeseses s s aseeseses s sssssesess s ssssseses s s ssssssses s s ssasssees s s ssanses et s s assnsnsessssnansesnsnas +eetsesesesesanas 24,135,788
Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o (¥ oo N PPN

8.2. Part 2, SECHON 1, COIUMN T ...t b bbbt h et bbbt e e s S88s8eResE e b e b e b e bbb r e

R T o=V G2 T=or oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ottt b bbbt b b e b e oo b et b e b4 b e s e b b e e E e b e s 4o b e e oo b e e b e e bt b a e e RS A RS EAEe R e R R LR e bRt e s esbeseseseeesee et eas
Deduct current year’s other than temporary impairment recognized:

LS = L B R o] VT T T OO TP O T OTOO T T T PPO T PO TSSO TP PEROTETPSTRPPPRRION

[ B o Vo G T=or oo N TR @70 (3o 1o e I PN

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt s et s s bt st s et b ettt s s bt e sttt et et taene 2eensnsnaetesesannnees 706,973

LT e g S 01 U4 T T TSRO 2,035,810 oo 2,742,783
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooviiiiiiiiiiiiniiinese s e 1,535,639
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9+10) ........ccceevereererrerereeeeeeeceetetesesesssseseesesesssaesesesesessssesesesesasssassesesas seesesenas 11,308,619,693
(DTt [N Lot i (o) =TI gTeT g F=Te o Ty (=T o JR=T 40U SR

Statement value at end of current period (LINE 11 MINUS LINE 12) ........coocrueueieieeeeceeteteseeeeeceeteeseeeesseeae et esesssseaetesesensssssesesesessssstesesssensnsesesasesensssssesasasas £essscnes 11,308,619,693
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......ccccooveevecvirieninncne e 4,639,482,507 |........... 4,258,627,988 |............ 4,632,084,847 |............ 4,718,470,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 4,639,482,507 4,258,627,988 4,632,084,847 4,718,470,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 168,592, 156 156,473,293 202,982,336 105,868,980
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 3,541,529,058 |............ 3,297,998,336 |............ 3,540,322,996 |............ 3,513,722,513
Identified FUUS’S’ Unaffiligted Bank 9. Canada ...ooiiee e 32,860,673 |......ocoeeee 33,527,600 |....cooveveenee 35,020,300 |...coovnenenen 35,000,000
Loans, Unafilated Cortiicates of 10._ Other Countries 379,952,945 360,308,538 381,986,737 381,850,202
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 3,954,342,676 3,691,834,474 3,957,330,033 3,930,572,715
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 8,762,417,339 8,106,935,755 8,792,397,216 8,754,911,695
PREFERRED STOCKS 14.  United States .......ccoceovveevnevnivnrnrneee e 61,846,589 |...ccoevvenee 60,765,139 |.oovcvnene 64,863,352
Industrial and Miscellaneous 15, CANAUA ..o e 92,895,835 |..oovcvrane 86,429,831 |...cocvvee 92,624,962
(unaffiliated) 16.  Other Countries 55,812,385 55,812,387 59,859,500
17.  Totals 210,554,809 203,007,357 217,347,814
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 210,554,809 203,007,357 217,347,814
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o . 865,244,285 |. . 865,244,285 |. ..251,133,697
Industrial and Miscellaneous 21, CANAAA ..o 140,291 | 140,291 | 9,552
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 16,036,432 16,036,432 4,550,491
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 871,421,008 871,421,008 255,693,740
Parent, Subsidiaries and Affiliates 24. Totals 1,464,226,537 1,464,226,537 249,814,532
25. Total Common Stocks 2,335,647,545 2,335,647,545 505,508,272
26. Total Stocks 2,546,202,354 2,538,654,902 722,856,086
27. Total Bonds and Stocks 11,308,619,693 10,645,590,657 9,515,253,302
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2

NAIC Designation

Through 5 Years | Through 10 Years

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3
TANAICA ..o

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

........ 2,353,731,687

4 7 8 9 10 11 12
Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Through 20 Years Total Current Year Prior Year Prior Year Traded Placed (a)
...................................... 4,805,857,842 .......2,242,131,016 |....................... 30.6 |........4,805,857,842

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 ..o
4A4NAICA ..o

45NAICS ..

46 NAICE ...

4.7 Totals

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

SANAICT (e

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.............. 8,464,418

..... .25,000,000 |.

143,592, 156

25,000,000 |.

...25,000,000

25,000,000

168,592, 156

139,614,798

143,592, 156

25,000,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 620,421,833 |........ 1,502,716,508 |........... 668,777,716 |............. 26,339,327 | 880,222 |............ XXX | 2,819,135,601 |.coeeiccnne 30.8 |........ 3,082,565,615 369,261,245 |........ 2,449,874 ,356
6.2 NAIC 2 .. .. 382,783,023 |... .424,673,558 |.... 154,327,424 .14,972,600 |.. ...976,756,605 |.. e 1,179,353,329 |.... . ...712,193,652 . 264,562,953
B.3NAIC 3 ..o 3,724,120 |............. 68,773,353 |...ccuune 25,547,360 |.ecereeeeereecnennenes [ o XX e 98,044,833 520,534,725 |..ooeeeen T | 56,018,760 |............. 42,026,073
B.ANAIC A et e e 27,385,308 |.eceeeeeeiereinnninens [ o XX e 27,385,308 103,929,232 |- T [ e 27,385,308
6.5 NAIC 5 .. 16,226,756 |............. 32,889,208 |......oceeeeeeirirrinieins [ [ e X oo 49,115,964 ..o 0.5 | 48,173,241 | 0.7 e [ 49,115,964
6.6 NAIC 6 167,494 167,494 . 1,806,837 167,494
6.7 Totals 1,023,323,226 2,029,052,622 876,037,808 41,311,927 880,222 XXX 3,970,605,805 43.4 4,936,362,979 1,137,473,657 2,833,132,148
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

19,597,443
41,427,531

130,607,593

N 41,427 531

39,543,278 |..

| 130,607,593

...39,543,278

............. 41,427,531

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...

... 15,877,275 |...
... 11,338,137 |...

199,777,482 |....
...36,896,056 |....
..48,173,241 |....

304,379,501
..55,695,039

..... 520,534,725 |...

103,929,232 |....
...... 48,173,241 |....

... 282,480,707 |..
.78,234,293 |..

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....900,899,541 |........ 3,714,228,192 |........ 3,126,238,317 26,339,327 |.ccvceee 880,222 ... e 7,768,585,599 [.....covoiieiee 848 | XX e XXX e 5,318,711,243 |........ 2,449,874 ,356
12.2NAIC 2 ... J(d) ....382,783,023 |... .424 673,558 193,870,702 .39,972,600 |.. 1,041,299,883 |.. ...712,193,652 |.......... 329,106,231
123 NAIC 3 e [(c) I 3,724,120 |............ 88,370,796 |........... 136,557,510 |.eovoveceiieeeeeeeees e [ e 228,652,426 |....coovcveriereeen 2.5 [ XX e XXX e e 56,018,760 |........... 172,633,666
124 NAIC 4 ..o [(c) RO R 41,427,531 |............ 27,385,308 |....o.ovveieeicciieieies oo [ [ 68,812,839 [ 008 [ XX e e XXX e e o 68,812,839
125NAICS ... ) .. 16,226,756 |............. 32,889,208 |.......cooveiiiieieieees e eeeeees oo e ) ... 49,115,964 |....ooovvreeeeeene 0.5 | XXX e e XK o [ 49,115,964
12.6 NAIC6 ... . (d) 167,494 (c) 167,494 167,494
12.7 TotalS ..o 1,303,800,934 |........ 4,301,589,285 |........ 3,484,051,837 |............. 66,311,927 |..cocvcvnneee 880,222 ..o (b) 9,156,634,205 |........ccoveeeeees 100.0 [ XK e XK [ 6,086,923,655 |....... 3,069,710,550
12.8 Line 12.7 as a % of Col. 7 14.2 47.0 38.0 0.7 0.0 100.0 66.5 33.5
13. Total Bonds Prior Year
13ANAIC T e 786,538,230 |........ 2,740,896,018 |........ 1,936,858,049 |........coeeere 18,686 [ 4B | [ XK [ XXX e e 5,464,311,429 |......cconvevn. 4.7 (... 2,682,341,462 |....... 2,781,969,967
13.2NAIC 2 ettt 373,697,027 |........... 629,442,349 |........... 176,213,953 |.oooeeceeeeeees e e oo X% e e XK [ 1,179,353,329 |....coviiie 1601 | 879,293,393 |........... 300,059,936

.238,054,018
...25,694,939
....48,173,241

13.6 NAIC6 ... 1,806,837 1,806,837 0.0 1,806,837
13.7 TOHaS e e 1,189,257,506 |........ 3,655,185,146 |........ 2,473,146,542 |.......ooone.. 519,153 (b) 7,318,108,793 |.......ocvvvcnnee 100.0 |........ 3,922,349,855 |........ 3,395,758,938
13.8 Line 13.7 as a % of Col. 9 16.3 49.9 33.8 0.0 100.0 XXX 53.6 46.4
14. Total Publicly Traded Bonds
T4ANAIC T e e 340,193,250 |........ 2,449,391,287 |........ 2,513,979,262 |............. 14,957,107 [ 190,337 [oooeeereeeecereeeee o 5,318,711,243 | 58.1 |........ 2,682,341,462 |......cooveee. 36.7 |........ 5,318,711,243
142NAIC 2 ... ..274,389,001 |........... 280,585,790 |........... 142,246,261 |..... .14,972,600 |.. 712,193,652 | 18 [ 879,293,393 |.... 12, ...712,193,652 |..
T43NAIC 3 oo e 37,493,760 18,525,000 [...ececeeeeerieiecirnns [oerereeieeeesseseeieieieene [ereenienreeensnnenes oo 56,018,760 |....ocvvercerieen 0.6 [ 282,480,707 |.... 3. ....56,018,760 |..
B N [0 o A U PP OO T TR TP T TSP PTTT RUUERTTRUUPRPTRVUR ISR ...18,234,293 |.... JE P I T
TA5NAIC S .o [ [ e e e [ snrees [eeerree e e s e e snne [oreesrrensrressreesrennee [oereesreeesreesnrreenreees [esree s e e s e snees [reeerre e e
148 NAIC B ..o
14.7 TOS .veeiecceceeeeeeeee e e 614,582,251 |........ 2,767,470,837 |........ 2,674,750,523 |............. 29,929,707 |ceervreencenne 190,337 [oooeeeereeeccereneee e 6,086,923,655 |......ccocueerrene 66.5 |........ 3,922,349,855 |.....coiinn 53.6 |........ 6,086,923,655
14.8 Line 14.7 as @ % Of COL. 7 ..oovvurueerneneceforciccccics 101 | 45.5 | 43.9 | 0.5 [ 0.0 [orreeereeeererrinenn o 100.0 |............ D 00 SN RS D0, SR O DL R S 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.7 30.2 29.2 0.3 0.0 66.5 XXX XXX XXX 66.5 XXX
15. Total Privately Placed Bonds
154 NAIC T e e 560,706,291 |........ 1,264,836,905 |........... 612,259,055 |............. 11,382,220 ..o 689,885 ..o [ 2,449,874,356 |.....coovveeaee 26.8 |....... 2,781,969,967 |..coovovieccnne 38.0 | XXX |reeees 2,449,874 ,356
15.2NAIC 2 ... .. 108,394,022 |........... 144,087,768 |.............51,624 441 .25,000,000 |.. ...329,106,231 |.. 300,059,936 |.... 329,106,231
15.3NAIC 3 oo eeenenee e, 124,120 o 50,877,036 |........... 118,032,510 |- 172,633,666 . 238,054,018 172,633,666
154 NAIC A oo enee e |oeneeinanans 41,427,531 |............ 27,385,308 |..eceeeeeiiririririnines [ e [ 68,812,839 ..o (V1R ) S 25,694,939 ..o 004 X K e e 68,812,839
155 NAIC S oo e 16,226,756 |............. 32,889,208 |.....ooeceeeeiririreinieine [ [ [ o 49,115,964 ..o (VR3] 48,173,241 T e XK v [ 49,115,964
15.6 NAIC 6 ... 167,494 167,494 0.0 1,806,837 0.0 XXX 167,494
15.7 Totals ..coeeeereececeeierene 689,218,683 |........1,534,118,448 |.... .36,382,220 |.. .689,885 |... ..3,395,758,938 ... 6.4 | XK e [ 3,069,710,550
15.8 Line 15.7as @ % of Col. 7 ..oveuevvenennnnforeicccc 22.5 | 50.0 [oorereeeeeenn 2614 [ 1.2 | 0.0 |oreeeerrrrrerneeneens. e 10000 | XK XXX oo e XK [ XXX e o 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 7.5 16.8 8.8 0.4 0.0 33.5 XXX XXX XXX XXX 33.5
(@) Includes $  .oooenee 3,069,710,550 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
current year, $

prior year of bonds with 5G| designations and $

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.

current year, $

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

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........ 251,355,072 ; NAIC2 $

142,861,794 ; NAIC 3 $.vvvvvrceceercnnes i NAICA $o i NAICS $o ; NAIC6 $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........c.ccceveeneinccnncenecenns feeinn. 272,013,290 |........ 2,180,112,865 |....... 2,353,731,687 |oeeecccciiins [ XXX.oovoven [ 4,805,857,842 ... 52,5 | 2,242,131,016 [.oocveveiiiene 30.6 |....... 4,805,857,842

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

........ 4,805,857,842

1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

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

5.01 Issuer Obligations ...........ccccccceuee. [ P 7,719,846 |............. 16,863,810 |.............55,991,030 |.............25,000,000 |.......cecerererererirene forrerrereee. XK o 105,574,686 |......ccoooevvveenn 1.2 | 66,136,239 [...ocovvieiieis 0.9 | 80,574,686

5.02 Residential Mortgage-Backed Securities ... ...180,839 | 899,383 205,782 e e e XK o 1,086,004 |.. .. .... 1,306,675 |... ... 1,086,004 |.

5.03 Commercial Mortgage-Backed Securities ......... |....ccoooe... 563,733 |.ooieerne 13,835,631 | 47,532,102 [oneciieciee [ e XX oo 61,931,466 |.......cocoovveeeen 0.7 s 72,171,884 .o 1.0 | 61,931,466

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 8,464,418 31,398,824 103,728,914 25,000,000 XXX 168,592, 156 1.8 139,614,798 1.9 143,592, 156 25,000,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieeeeeeeee e, 486,986,424 |.......... 902,093,114 |........... 377,347,594 |............. 29,917,070 [oeovveeiinene 190,032 |............ XXX foveiens 1,796,534,234 |..ooveeiiie 19.6 |....... 2,216,620,892 |......ccovveviienne 30.3 |....... 1,025,926,079 |........... 770,608, 155

6.02 Residential Mortgage-Backed Securities ... [ A 117,594,495 |........... 194,312,948 |............. 16,521,999 |............. 11,394,857 |cveeee 690,190 |............ D,9,0. RN RURN 340,514,489 |....ooovveine 3.7 [ 347,296,094 |.....covevvieins 4.7 | 12,804,612 |.......... 327,709,877

6.03 Commercial Mortgage-Backed Securities .......... |........... 241,216,29% |........... 399,722,612 |........... 207,206,253 |..covoveniieeieerieinie oo e, D,9, 0. NI RURN 848,145,160 |...oovevrveriieienne 9.3 [ 1,103,595,553 |..ooveiiiciicie 5.1 [ 7,284,526 |........... 840,860,634

6.04 Other Loan-Backed and Structured Securities ... 177,526,012 532,923,948 274,961,962 XXX 985,411,922 10.8 1,268,850,440 17.3 91,458,440 893,953,482

6.05 Totals 1,023,323,226 2,029,052,622 876,037,808 41,311,927 880,222 XXX 3,970,605,805 43.4 4,936,362,979 67.5 1,137,473,657 2,833,132,148

~

. Hybrid Securities

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
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 ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

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

1 3 4 9 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccoeeevees foeriiniiniiniiis s e e [ XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 61,024,974 150,553,428 XXX 211,578,402 2.3 211,578,402
10.03 Totals 61,024,974 150,553,428 XXX 211,578,402 2.3 211,578,402
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceevreineenncnncenns oo 766,719,560 |.......... 3,099,069,789 |.......... 2,787,070,311 |.cvneneee 54,917,070 ... 190,032 XXX oo oo 6,707,966,762 |........ccceveuenee 73.3 | XXX e e XK i [ 5,912,358,607 |............. 795,608, 155
12.02 Residential Mortgage-Backed Securities .......... |.ccccccce.e. 117,775,334 |............. 195,012,331 [.ocveeneene. 16,727,781 |..ocveennee. 11,394,857 ...690,190 XXX e 341,600,493 13,890,616 |............. 327,709,877
12.03 Commercial Mortgage-Backed Securities 254,738,355 ...910,076,626 69,215,992 |.....coent 840,860,634

12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

74,961,962
XXX

085,411,922 |

. 91,458,440

............. 893,953,482

12.09 Totals ... . 1,303,800,934 ... 4,301,589,285 |.......... 3,484,051,837 |..ccoevnnee 66,311,927 |.ooooviiiiins 880,222 [ooeveeieieiiieiieis [ 9,156,634,205 [....ccveviiieenne 100.0 [oovenene D,0. ¢ NN U ¢, ¢, CRURUNIN RUR 6,086,923,6%5 |.......... 3,069,710,550
12.10 Line 12.09 as a % of Col. 7 47.0 38.0 0.7 0.0 100.0 XXX XXX 66.5 33.5

13. Total Bonds Prior Year
430,206,463 |.......... 2,354,694,082 |.......... 1,739,487,242 (..o [0S U1 IRRNNSTN RURSRUIID. 6.6, CORNURUIN NURSISINND. 6.6, CHNURUINE RURUIUINND. 6. ¢, GO NUR 4,524,888, 147 |.cceeeeee 61,8 | 3,731,710,616 |...cceenenne 793,177,531

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 Unaffiliated Certificates of Deposi

...680,822,127

...128,371,343 |..
...491,207,644 |..

....3,961,446
.417,143,839
.312,554,015

18,743 |..

....348,602,769 |.
.1,175 767,437 |.
.1,268,850,440 |.

....69,193,723 |..
.79,509,039 |..
.41,936,477 |..

.279,409, 046
..1,096,258,398
..1,226,913,963

13.09 Totals .....cocvviiiiciiiiicccceccccevcesecsees [eeenene. 1,189,257,506 |.......... 3,655,185,146 |.......... 2,473,146,542 |.....cooveunnee. 519,153 |8 | o XX [ XX o 7,318,108,793 |.....ccevveereene. 100.0 oo 3,922,349,855 |.......... 3,395,758,938

13.10 Line 13.09 as a % of Col. 9 49.9 33.8 0.0 100.0 53.6 46.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations 553,932,105 |.......... 2,701,368,925 |.......... 2,626,950,475 |.............. 29,917,070 ...190,082 |............ XXX oo oo 5,912,358,607 |......cceoveuenennne. 64.6 |......... 3,731,710,616 |.......ccceveeen. 510 [ 5,912,358,607

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
14.08 Unaffiliated Certificates of Deposit

14.09 Totals

14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

21,120,157
... 36,839,665

...8,142,000 |..

... 267,946
.............. 47,532,102

... 12,637 |..

...305

69,215,992
91,458,440

.. 13,890,616 |.

79,509,039
41,936,477

.69,193,723 |.

o 69,215,002
.............. o1 458 440

.. 13,890,616 |..

Section 12 30.2 29.2 0.3 0.0 66.5 XXX XXX 66.5 XXX

15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccoccevviiiiicncinccis forvienns 212,787,455 |............. 397,700,864 |............. 160,119,836 |............... 25,000,000 ... 795,608, 155 193,177,531 o 1008 D,9.0, CUNUNI RUN 795,608, 155
15.02 Residential Mortgage-Backed Securities .......... [............ 112,307,69% |............. 186,870,241 |.............. 16,459,835 |.............. 11,382,220 ...327,709,877 .. 279,409,046 |.......coovvveveeennnn 308 [ XXX i [ 327,709,877

15.03 Commercial Mortgage-Backed Securities
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit

15.09 Totals

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

241,216,295

207,206,253
.274,961,962
XXX

...840.860, 634

..893.053 482 |

o 1,006,258.308

.1,226,913,963 |.

840,860,634
.893,953,482




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveveeer foeerececinenenns 220,209,893 |.............. 210,996,564 |.......ccccveenve 9,213,329 [
2. Cost of cash equivalents aCqUIred .............cccceuevevevececueeeeereeeeeeeeeeeeeeeeeeaeeeenas [ 107,009,747,100 |........ 106,969,713,719 |...oocvviennee. 40,033,381 |ouoveeecicieeceieiae
3. ACCIUAI Of GISCOUNL ...ttt [ressesesninias 17,864,024 |................ 17,864,024 oo e
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (108S) ON AISPOSAIS .........oeuevereiiiieeeieieiiieeieie e ssseseses [eeeeeseseeeseneeeeees (2173 ] I (2,182) | e
6. Deduct consideration received on diSpoSals ...............cccoevevevererieeeeeeiieererens Jrerenens 106,850,510,523 |......... 106,804,355,259 |......cccevnee. 46,155,264 |.....covviiiceie
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) . [rnser e 397,308,312 |......coocne. 394,216,866 |...........cecn... 3,091,446 ...
11.  Deduct total nonadmitted amouNts ..............ocooiiiiiiiiiiccccececes [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 397,308,312 394,216,866 3,091,446

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

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
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Albany Office Building - 725 Broadway Avenue ....... |........... Albany .ooooeviiiiiiiiiiiinns | L 12/02/1998 .. |eeeens e e 12,359,421 |eeeeeeeeeeeeeeeeee e 4,407,509 |......cco.... 4,407,509 |..ooeeeennnnnnns 872,965 [neeeeeeeeneeeeeenis e e eeeeneeeeeeeni [ (372,965) - eeeeeeeeeeeeeeies feeeeeeeennann 1,577,985 |.oeeeeiee 813,122
Atlanta 2 Service Center & Claims Office - 800
Progressive Way Northwest ........cccoomveiieiieeiniiinns oiinininnns Marietta ...oooeeeeeeeeennnnnns GA e L 02/17/2006 .. |oeevvens ceviiinn e 5,763,049 [.ieeeeieieeeeeeiies feeeeeeeeeea 3,367,306 |.......c..... 3,367,306 [.....ccevnunnnns 193,713 [ oo [ (193, 713) [ [t 481,008 |.oevvvnnnnes 166,259
Baltimore 1 Service Center & Claims Office - 841
Cromwel | Park Drive ......ccoeeeeeeeeeemmniiieeeenniineees | eeeeeeienns Glen Burnie ....ccevuuueeeens M. . 02/10/2006 .. |eevven ceveiinn e 9,374,761 oo feeeeeeeeena 6,373,950 |....cceennnnn 6,373,950 [.ooeeeeeennnnnns 288,877 |oeeeeeeeeeeeeceeniieeee oo el (288,877)|ceeeveeeeeeennneeees foeeemniieeeeens 684,122 ... 167,522
Baton Rouge Service Center & Claims Office - 4415
American Way ......coeeoiiiiiimiiiieeeeer e [ Baton Rouge ..........ceeennnn LA s . 09/18/2012 .. |oevveens e e 4,992,685 |-.eueneeeeeniiieeeeennn e 3,660,685 |......vnnnn.n 3,660,685 |..cevvnunnnns 141,826 |oeeeeeeeeeeeeieeeeeen Jeeeneeeeeeee e eeeees e (141,826)]cceveeeeeeeeeeeeeeee foeeennieeeees 418,501 |.oeeeenees 146,276
Boston South Service Center & Claims Office - 62
Everett Street ....oooveiviiiimiiiiiiiieeeceeees [ Westwood oveeveenereeeennnnns MA s . 09/13/2012 .. |eeveis e e 9,255,650 |-evvuueeeeeeniieeeeennn Joenieeeeees 7,661,778 |oeveeneeee 7,661,778 |oeeeeeeeeennnns 166,903 |- eevveeeeeenniieeeeees Jernneeeeeeenieeeeeeen Jeenieeeeens (166,903) |-+ cevvveeeeeeemneneeees foeeemnniieeeens 769,101 |.oeeereinees 331,358
Buffalo 1 Service Center & Claims Office - 6699
Transit Road .....ccevveieiiemmiiiieeeeeene e eeeeenieeees [ eeeeeiinns Williamsville ....ccceennnnns | L 11/01/2005 .. |oeeveens e e 5,937,947 |eeeeeeeeeeeeeeeenn e 3,620,027 |.....cceeunn 3,620,027 |.coeeeeernnnnnns 125,393 |-eeeeeeeeeeeeeeeeenne e e eemnne e eeennes [ e eeenaas (125,393) - ceveeeeeeeeeeeeeeenn Jeneeeeeeeenaas 485,631 |...eeeeeeennn 231,639
Campus |1 Home Office Complex - 300 North Commons
Boulevard .......ccoeeeieiiiimiiiie e eeeenieeeeeen | Mayfield Village ........... [0 TN CAT/997 L s i e 162,368,398 |-eevvvneeeeeenniiieeees foeeenins 68,172,534 |............ 68,172,534 |............. 4,287,755 |oeveeeeeeenieeeeeennn Joeneeeeeeene e [ (4,287,755) |- eveeeeeeeeneeeeeeenn e 18,777,002 |....cceeeen 6,965,597

Campus |11 Home Office Complex Land - North Commons
Boulevard ....
Columbus Service Center & Claims Office - 3208

. |Maytield Village . . 04/12/2006 .. |..

11,151,966 |.. ... 11,151,966 .11,151,966 |.

...(2,700,000)f.... ...268,746

Morse Road ......ccoeiueeerreiiiiiiiie e [rreeeeen Columbus .....ccevveveeeranenes [0 OO . 08/21/2007 .. |oeeeeies coieein [ 6,668,962 |....ooueeeeeeeeiiiiies [eeeeeiiiens 4,936,349 |............. 4,936,349 |.....cccnens 220,575 |-eeeeiiiiieeeeeiiiees [eeeeeiieeee e e (220,575) - oo 619,653 |...ccouvreenns 223,254
Dallas Fort Worth 1 Service Center & Claims Office

- 2890 Lake Ridge Road .. . |Lewisville ... . 08/26/2005 .. |.. ..6,835,367 |.. ... 4,233,498 .. 4,233,498 |. ...260,212 ... (260,212)].... .612,525 |.. ...199,967
Dallas Fort Worth 2 Service Center

- 355 Grand Junction Boulevard ...........ccccooeneenns [arnnnnnnns Mesquite ....ooeeveiiiinnnnens L S . 08/15/2005 .. |oeeeeiis ceiiiin [ 4,961,321 e o 2,686,108 |............. 2,686,108 |.....cevveennns 185,368 |-...eveeeeeiiiiieieeens foiieeee e e (185,368)..ceeeeeiiiieeeeeiis forieeiiiiis 450,132 |eeeiiiiieens 167,776
Detroit 2 Service Center & Claims Office - 40770

Mound Road ... .|Sterling Heights ... . 12/01/2005 .. |.. .. 6,496,445 |.. ....4,510,280 .. 4,510,280 |. ...189,950 ... (189,950)|.... .507,086 |.. ... 156,234
El Paso Service Center

International Drive .......ccccoeiiiiiieieriiiiiiiiieeeen fareieeenne El Paso ...ccceeeeeiiiiinnnns L S L 06/13/2013 .. |oeeeiies e [ 5,302,787 |oeereeeeieiiieeeeees e 4,240,343 |............. 4,240,343 | 128,208 [ [ e (123,298) .. oo 467,542 | 193,854
Hartford 2 Service Center & Claims Office - 40

Commerce COUMt ......ueveeeeeeiiiiieeeeeiiee e e e [rneeeeens Newington ..........cccceeees (01 P . 02/06/2006 .. |.ooooves woveein [ 6,316,536 |....oeeeeeiiiiiiieeeis feneieeeee 3,417,026 |...eeveeeenn 3,417,026 |...evvveennnnee 195,141 [ o s (195, 141) |- oo 558,088 |.......cceuenes 240,221
Houston lWlest Service Center - 1045 Wisterwood Dr . |........... Houston .....oooviiiinnnnenn. T L 07/15/2013 . feeeeeees e i 10,947,704 | | 9,170,524 |............. 9,170,524 |.....ooeeeennnne 203,177 [ooeeeeiiiiiiiiiiiiiiiiins e e, (203, 177)[e e e, 896,129 |....cocuvnienns 368,724
Kansas City 1 Service Center & Claims Office - 1930

South 45th Street .......cccoveviiiiiiiiiiiiiii [ Kansas City .......cccccoe.n. [ L 1170972005 .. |oeeeeee et [, 5,690,279 |.uevveeieiiiiiiinieiis o 2,956,887 |.......cc.... 2,956,887 |....evveeeennnn 259,667 |..evvvrrrrinrriirriiiinns [ e (259,667)|..vvvvvverrrrrrrnrnininns fooreiiiiiiiinns 553,568 |.....ccuvveeennn 186,244
Miami Service Center - 14505 SW 27th Way ............ [.eeeeeenne Miramar ......ocooooeiinneeens Pl L 03/03/2016 .. [oeeveees weiiiees oo 15,653,939 [..ooeeiiiiiiieiiiiies [eeeiies 14,164,046 |............ 14,164,046 |.......ccoeeeeee 345,066 |-.ooeeeeeeeeeeiiiiiees Jeeeeiieeee e [ (345,066)|-....evveeeeeeiiieeees Joeeiiiieeens 1,349,012 | 494,817
New Jersey South Service Center & Claims Office -

152 West Street ....oeeeeiiiiiiiiiiiieieees e South Plainfield ........... N L 01/25/2010 .. [eeeeeees weiieees o 10,481,858 |- oo 7,986,130 |.ooeeeueennns 7,986,130 |-eeeeiiiiaeenns 266,020 [..eeeeeeiiiieeeeiin [ s (266,020).cceeeeiiieeeeeeiis ferieeiiiiis 843,889 |....ccueeeenns 294,087
New Orleans Service Center & Claims Office - 1425

AT 1ine Drive .oveeiieeeeeeeeciiieee e e [ rneeeeens Metairie ....oooeeuennnenne LA L 12/23/2005 .. [oeeeiees e i 12,609,760 |.eeiieeeeeiiiieees oo 8,167,231 |...cenee 8,167,231 |.oceeuiniienns 468,467 |...eeeeeiiieeeeiiis [ s (468,467 )|...cceeeeeieeeeiiiins feeeeeis 1,004,981 | 333,168
Omaha Service Center & Claims Office - 11820

Harrison Street .......oocccoeiiiiiiiiiniiiiiieeneis [ La Vista ..ccoveeeeriiiinnnns NE. .. L 07/19/2012 . |eeeeeies e e 4,391,134 [ [ 3,253,579 [..oeennnnnee 3,253,579 [ceeeeeeiiins 125,484 .o o e (125,484) ... oo 401,400 |....ccevveennns 160,036
Orlando 1 Service Center & Claims Office - 1050

West Town Parkway ........ccceeeriiiiiineniiiiiiieeenees [ Altamonte Springs .......... Pl L 04/11/2006 .. |ooeoeees coveiin e 6,898,282 |....oveeeieiiiieeeeis feiieeeeee 3,901,377 | 3,901,377 | 285,896 |-.oeeiirieeeeeiiiiees Jeeeiieeee e [ (285,896)|-....eeveeeeeeeiiieeees Joeeiiieeeeeee 576,496 |.....ccuveennn 149,466
Philadelphia 2 Service Center & Claims Office - 71

General Warren Boulevard ...........ccccoeeeeriiiinnnnnn [ Malvern .....cccoooiiiunnnnens PA s . 05/14/2007 .. |oeeeeies coiiiis [ 6,775,205 |..eeveeeeeeiiiieeeeees ferieeeeeee 5,480,543 |............. 5,480,543 |................ 129,767 | o e (129,767 .o [ 468,277 |.eoeeeens 144,609
Phoenix 1 Service Center & Claims Office - 21650

North 18th Avenue ...........cccooeeeiiiiiiiinniiiiiieen [ PhOBNIX weeeeeiiiiiieeeenne AZoooiiiiiiiieeis L 07/27/2005 .. |oeeeeie ceviein [ 6,912,509 |...eveeieiiiiiiiieeeees o 4,335,889 |............. 4,335,889 |............ 221,610 [eeeeeeeiiiieieecis e s (221,610 [-veeeeeeiiieeeeces [ 521,942 | 145,021
Plymouth Meeting Office Building - 5165 Campus

DIIVE iieeeee e ettt sneeees [ rneeeeens Plymouth Meeting ........... PA s L 08/27/19%8 .. |oeeeeiis e [ 9,389,665 |...eveeeeiiiiiiieeeis ferieeeeee 3,057,977 | 3,057,977 | 198,264 .eeeeeiiieieeeis [ [ (198,264)|....eeeeeeeeeeiiiieees oo 954,146 |....ccevneenns 406,981
Providence 2 Service Center & Claims Office - 2200

Hartford Avenue .........ccoooiiiiiiiiiiiiiiiiiececiiees [ Johnston ......cceeiieiiiiis Rl . 05/23/2006 .. |oeeeeies coveeiin feiieeeeene 6,509,152 |..eeveeeeeiiiiiieeeees feiieeeeeee 3,910,260 |............. 3,910,260 |.....oveennnee 120,009 [.eeeeeeiiiiiiieis e s (120,099) - oo 481,050 [..oeeeeennnnnns 222,193
Sacramento Service Center & Claims Office - 2150

Harvard Street .........cccoeeiiiiiiiiniiiiiieneeieis [ Sacramento ..........ccco..... (¢ ST L 09/27/2012 .. |eveeeies e e 6,800,492 |...eveeeiiiiiiieeeeeis e 5,055,460 |............. 5,055,460 |........cc...... 185,020 |.eeeeeeeeeeiiiieeeeees oiieeee e e (185,020) [.eeeeeeiiiieeeeeiis [ 580,816 [...cceeeeunnnns 215,887
Salt Lake City Service Center & Claims Office -

6941 South River Gate Drive ........cccoeevriiunennenns [rrnennnnns Midvale ...coeeeriiiiineens [ PR L 03/19/2013 .. |oeeeeie i [ 5,563,609 |....eeeeeiiiiiiiiiieeis forieeeeee 4,380,667 |............. 4,380,667 |...cccuueeennns 127,852 .o [ s (127,852) - oo 450,864 |.......ceeveennnn 167,638
San Antonio 1 Service Center & Claims Office - 3800

Horizon Hill Boulevard .........cccooeveiiiciinnnninicis frvnennnnns San Antonio .........ccceeeens L S L 12/07/2005 .. |ooeeeies ceeeeis [ 5,970,585 [...ooeiiiiiiiiiiiiiiis [ 3,275,949 |............. 3,275,949 [.....cccones 260,747 oo [ s (260, 747 ). [ 574,801 |[...ccoeeennnns 195,213
Seattle 1 Service Center & Claims Office - 13906

Highway 99 ... . |Lynnwood ... . 10/11/2005 .. |.. .10,292,661 |.. ....7,017,488 ..7,017,488 |. ...351,967 ....(351,957)].... 751,766 |.. ... 148,551

Seattle 2 Service Center & Claims Office - 34001
Pacific Highway South ........cccooeeeiiiiinneneeniis [rnennn. Federal Way .................. WAL, . 12/22/2005 .. |ooeoiiis veiiiiis i 10,200,935 [..eeeveeeiiiiiiieeeeiis foiieeenns 8,331,744 |............. 8,331,744 |................ 298,591 .oy | | (298,591)]. . oo 842,360 |.....oeeeeee 247,369
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Showing All Real Estate OWNED December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

Description of Property

7

Actual Cost

8

Amount of
Encum-
brances

9

Book/Adjusted
Carrying Value
Less Encum-
brances

10

Fair Value
Less Encum-
brances

Chan

e in Book/Adjusted Carrying Value Less Encumbrances

Current Year's
Depre-
ciation

12

Current Year's
Other-Than-
Temporary
Impairment
Recognized

13

Current Year's
Change in
Encum-
brances

14

Total
Change in
Book/
Adjusted
Carrying Value
(13-11-12)

15
Total Foreign
Exchange
Change in
Book/
Adjusted
Carrying
Value

16

Gross Income
Earned Less
Interest
Incurred on
Encum-
brances

Taxes,
Repairs and
Expenses
Incurred

SOM Data Center - 300 North Commons Boulevard ......
Tampa 3 Service Center & Claims Office - 4021 Tampa
ROBA et
Tampa Call Center Bldg D - 3302 South Falkenburg
ROBA ..t
Tampa Call Center Buildings A, B, & C - 4030
Crescent Park Drive .........cccoeeeeiiiii,
Tucson Service Center & Claims Office - 1305 South
ATVernon Way ...ee.eveeeeeeieieeee e e eae e eaans
Washington DC in MD Service Center & Claims Office
- 12201 0ld Columbia Pike .......ccoecveeeeiiiiiiieens
West Palm Beach Service Center & Claims Office -
5133 Tyler Lakes Boulevard ..........cceeevuuvevunnennnns

............ 39,950,800
............. 8,209,374
............ 34,369,007
............ 47,958,904
............. 5,101,774
............ 12,891,859

............. 5,877,182

............ 17,263,115
............. 5,851,226
............ 19,811,820
............ 23,149,346
............. 3,993,326
............ 11,268,342

............. 3,769,382

............. 5,851,226

............. 3,993,326

............. 3,769,382

17,263,115

19,811,820

23,149,346

11,268,342

............. 1,297,840
................ 239,449
................ 814,373
............. 1,364,638
................ 143,791
................ 163,152

................ 219,956

(1,297,840)
(239,449)
(814,373)
(1,364,638)
(143,791)
(163,152)

(219,956)

............. 3,504,438

............. 2,650,873

............. 4,905,430

504,975

426,720
736,797

601,620

............. 1,678,939
................ 146,886
............. 1,127,224
............. 2,738,154
................ 140,855
................ 176,635

................ 246,204

0299999. Property occupied by the reporting entity - Administrative

547,231,884

311,981,667

311,981,667

14,792,859

2,700,000

(17,492, 859)

51,260,730

20,396,726

0399999. Total Property occupied by the

reportin

547,231,884

311,981,667

311,981,667

14,792,859

2,700,000

(17,492, 859)

51,260,730

20,396,726

1’103

Chicago 1 Service Center & Claims Office - 4333
Trans World Road ......cceeueeeeemmmeiiecieeieeeeeenaas
Dayton Service Center & Claims Office - 8028 North
Dixie Drive ..oooovveveiiiiiiiiiiiiiiii
Houston 1 Service Center & Claims Office - 12621
Ryewater Drive ..oeeeeeeeeeeeiieiieeeiiee e e
Los Angeles 6 Service Center & Claims Office -
3570-3572 East Foothill Boulevard .....................
Milwaukee 1 Service Center & Claims Office - 3442
South 103Road Street ............ccoeeeiiil
New Jersey North Service Center & Claims Office -
200 Veterans Boulevard ............ccevvvvvviiiiiinnnnnnns
San Francisco Service Center - 2860 North Main
Street oo

............. 3,418,636
............. 1,729,314
............. 4,661,559
............ 13,165,480
............. 4,122,950
............ 12,442,466

............ 12,587,301

............. 1,757,278
............. 1,049,224
............. 2,460,714
............ 11,231,855
............. 1,569,849
............ 11,071,565

............ 10,845,216

............. 1,757,278
............. 1,049,224

............. 2,460,714

............. 1,569,849

11,231,855

11,071,565

10,845,216

................ 144,466

(144, 466)

328,398
135,919
466,145
915,154
250,523
763,982

837,455

................ 193,804
................ 336,955
................ 189,135
................ 315,123

................ 311,932

0599999. Properties held for sale

52,127,706

39,985,701

39,985,701

567,301

(567,301)

3,697,576

1,709,829

0699999 - Totals

599,359,590

351,967,368

351,967,368

15,360, 160

2,700,000

(18,060, 160)

54,958,306

22,106,565
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Campus |1 Home Office Complex - 300 North Commons Boulevard .. Mayfield Village .. 771997 L e 2,312,041
Miami Service Center - 14505 S 27th lWay Miramar 03/03/2016 .....
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway . Altamonte Springs .... .. 04/11/2006 .....
SOM Data Center - 300 North Commons Boulevard Mayfield Village 03/27/1998 .....
Tampa 3 Service Center & Claims Office - 4021 Tampa Road . 0ldsmar 02/21/2006 .....
Tampa Call Center Bldg D - 3302 South Falkenburg Road ...... Riverview 12/02/1997 .....
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive ..... Riverview .. 12/02/1997 .....
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard West Palm Beach . ..03/15/2005 ..... ... 8,820
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard ........ .. 1172172007 ..... .. .... 132,365
Austin Service Center & Claims Office - 10700 North Lamar Boulevard .............. JAUSHIN .occeviiiiiiiiiiiiiiiiiiiie s 07/08/2005 ... | eeteiiiiiiiitt ettt e e e e e e eenre e e e e e senneeeeeeees fueeesiaaineneessaasnnneassasiene fouieesiaaiinnneessaainnneessaains foseneesiasinnneessaainnnnaessaaine [erenreasiaainnneasaaanne (14,523)
0199999. Acquired by Purchase 4,459,093

0399999 - Totals

4,459,093
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
Austin Service Center & Claims
Office - 10700 Nor th Lamar
Boulevard .........oevvvvivvnnnnnennnnn JAUSEIN oo [ L) SO ... 12/08/2022 .. [Group 1 Realty, Inc .....oovvvvvvvennnn s 6,118,793 |......... (14,523)...... 3,856,643 |......... LSV VN R NN RN [QEVRSK 1) ] U 3,689,590 |...... 3,689,590 [..vvuiiiiiinnnns Jovnnininiiiiiiins fovveiiiiiiiiinnn e 444,127 |t 171,464
Houston 3 Service Center & Claims
Office - 22633 Imperial Valley
Drive . ...07/25/2022 .. [ Invishishield, LLC ......ccovvmueeeees [oeeee 3,110,012 |... J AU 1,647,257 [oeeeeeeeeeeeenn oo oo o e [ 1,647,257 |...... 1,551,335 |.... .. (95,922)). .. (95,922)].......... 92,334 |.......... 63,507
Providence 2 Service Center &
Claims Office - 2200 Hartford State of Rhode Island Department of
Avenue ....ooovviiniiiiiiineneeeeeeenn [Johnston L [ 3] ...05/25/2022 ... Transportation ......ccccovvvvvvvnnnnencforninnnnns 12,961 [ o 12,961 [ oo [ [ e e 12,961 |.......... 11,720 |ooveiiieiiiiinnn e (1,241)f.......... (1,280 [
Cleveland 1 Service Center & Claims
Office - 651 Beta Drive ............ Mayfield Village ....coooveis]vrinnnnnnns [0 RN ... 12/05/2022 .. [Preformed Line Products Company ....|[...... 6,119,095 [...ooevvvnninnnns foennns 3,819,198 |......... 155,783 |...... 1,250,515 [oooeviiiiieiiees feenns (1,406,298)(......ccvvnnvenee founnnn 2,412,900 |...... 2,409,156 |ouevenviiiinnnnnns Jovnninnnns (3,744)|.......... (3,744)|......... 428,235 |......... 168,467
Miami Service Center - 14505 SW Tanvi Investments, LLC D/B/A DP
27th Way ovvevveeeiiiiiinccvceenee [MiTamar o [ FLoeenns ...03/28/2022 .. [Hotels Group ........cceevvvvvevnnnnnnnnns fornee 1,470,182 |vvveneiiiiiins e 1,647,257 [oooeeeeiiniiinn oo [ [ e e 1,521,733 |...... 2,350,750 [oeeeuiiiiinnnnns fovnnnnnns 829,017 |......... 829,017 [ooviiviiiiiiniens oo
Oklahoma City Service Center &
Claims Office - 601 Southeast 89th
Street oovveeeeiiei e Oklahoma City ....ceevvveeenes]oermmnnnnnns [0 SO ...02/16/2022 .. [LDW Properties LLC .....ouuvveeeennnnns foeenee 3,645,909 |-.evueeeeeennis eeeeee 2,122,184 |............. (892)[-eneeeeeeeiieeee foeeeeeeeieeee e Feic IO 2,123,076 |...... 2,495,200 [.eeueeeeennniaes s 372,124 |......... 372,124 |.......... 13,461 |..cceeeet 8,163
Tampa 2 Service Center - 4119
Foxworth Road .......cceeuveeeeennnnes [RiVerView .ooooeveieieeeenniforeieeininnns | I ...10/31/2022 .. [RTN - Riverview, LLC .oovveeeeeennnin s 8,314,078 |.cevvrieeeeeeenn foeees 6,200,543 |.......... 21,761 |...... 2,638,043 [.ooeeeiiiieeeee fenenn (2,659,804) ....cccvvnneaaes fennnnn 3,540,739 |...... 4,258,069 [....ceveeeenniiaes s 717,330 |......... 717,330 |.eeeeennn 247,551 |......... 132,846
Detroit 1 Service Center Land - Enterprise Leasing Company of
23811 Telegraph Road ................. |Southfield .......ccoooiieiiicforrinnnnnines Ml ...04/06/2022 .. [Detroit LLC ..eovvveeeieeiniieeeeeeeenn foeeeeene 409,330 [..eeeeeeeniieeee ferneeens 409,330 [eeneeeeenninees Joreneeeeeemnnnes Jeenneeeeeennies Jeeeeriieeeeeenn e [ 409,330 |[......... 556,152 |.eveeeeeeeenniaes Jeennns 146,822 |......... 146,822 [.ooeeeeenieeeeen foeeeeeee 10,452
Fort Lauderdale Service Center -
3710 West Commercial Boulevard ... |Tamarac ........ceceeeeeeeeeees fooreeennnnnns FLoooenaes ... 11/10/2022 .. [Arthur Wiener (an individual) ......[...... 6,017,661 |ueeeeeeennineee Jeeennns 4,451,425 |ooveiiiii e 1,620,425 [...ooovnnneeeees [ennns (1,620,425)[-..oceeevnneeeee fennnns 2,831,000 |...... 3,586,013 [...oeviiiiiiieinn [t 755,013 |......... 755,013 |......... 233,132 |......... 150,561
0199999. Property Disposed 35,218,021 (14,523) 24,166,798 329,182 5,508,983 (5,838, 165) 18, 188,586 20,907,985 2,719,399 2,719,399 1,458,840 705,460
0399999 - Totals 35,218,021 (14,523)[ 24,166,798 329,182 5,508,983 (5,838, 165) 18,188,586 | 20,907,985 2,719,399 2,719,399 1,458,840 705,460




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

Schedule B - Part 1 - Mortgage Loans Owned

NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . |APERTURE VENTURE CAPITAL LP ........eevvrvvvnnnnes RADNOR ......... APERTURE VENTURE CAPITAL LP .............. ... 1272172021 ... T 1,621,251 o, 1,621,251 | 1,621,251 oo [ [ s (128, 749)..cevveeeeeeeenns fernnniiiiniiiiens fooes | 6.670
000000-00-0 . [CORE INNOVATION CAPITAL 111, L.P. LOS ANGELES .| CORE INNOVATION CAPITAL II1, LP ...07/15/2020 .. 1. .. 11,793,661 |...... 11,793,661 |.. 4,325,549 3.670
000000-00-0 . |FTLD REGISTRY SERVICES, LLC .. WASHINGTON . .| FTLD REGISTRY SERVICES, LLC .. ...06/18/2013 .. 1. ... 301,826 |.. .. 301,826 |.. ... 13,019 2.900
000000-00-0 . [JUMPSTART NEXT FUND I, LP . CLEVELAND .. .| JUIPSTART NEXT FUND 11, LP 01/27/2022 1. ... 446,613 |.. BT I A N (53,387)| 3.030
000000-00-0 . [USB NMTC FUND 2021-5 LLC ... ST.LOUIS .| USB NMTC FUND 2021-5 LLC ... 06/18/2021 1. .. 35,586,546 |...... 35,586,546 |.. 100.000
000000-00-0 . ST.LOUIS ... USB RETC FUND 2018-13 LLC .... 08/17/2018 1 ... 6,004,386 |....... 6,004,386 |....... 6,004, 386 ... 100.000
2599999. Joint Venture Interests - Other - Unaffiliated 55,754,283 55,754,283 55,754,283 XXX
743315-08-7 .. |PROGRESSIVE CORP COUNTY MUTUAL .....eovvvvvvnnnn | oeneennnns |CLEVELAND .............................................. PROGRESSIVE CASUALTY INSURANCE CO ....oev foeeeeeees wevvnnnn]ons 03/20/1982 ... |oeeveen veennnn v 100,000 |.......... 100,000 |.......... 100,000 f...oeeeeeiiiieiees foeeeeiiiiiiiiiees e Jeveeeeeeiiiiiiees foviiiiiiiiiiins foeniiiiiiiiiiiin e ... 100.000
2899999. Surplus Debentures, etc - Affiliated 100,000 100,000 100,000 XXX
6099999. Total - Unaffiliated 55,754,283 55,754,283 55,754,283 8,631,163 4,157,332 XXX
Affiliated 100,000 100,000 100,000 XXX

6199999. Total -

6299999 - Totals

55,854,283

8,631,163

4,157,332

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

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 Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... APERTURE VENTURE CAPITAL LP RADNOR .....evvvnee APERTURE VENTURE CAPITAL LP ....12/21/2021 ... ... 750,000 |....
000000-00-0 . ..| CORE INNOVATION CAPITAL Il1, L.P. .. |LOS ANGELES ....| CORE INNOVATION CAPITAL I11, LP .. ....07/15/2020 .. 686,547 |.
000000-00-0 . ..| JUMPSTART NEXT FUND 11, LP .... . | CLEVELAND .. .. | JUMPSTART NEXT FUND |1, LP .. ...01/27/2022 .. 250,000 |.
2599999. Joint Venture Interests - Other - 250,000 1,686,547
6099999. Total - Unaffiliated 250,000 1,686,547
6199999. Total - Affiliated

250,000

1,686,547
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... CORE INNOVATION CAPITAL 111, LP ... LOS ANGELES CORE INNOVATION CAPITAL 11, LP ......... . 07/15/2020 ..|. 06/15/2022 ..[.... 1,440,198 J PO 1,440,198 |........ 1,440,198
000000-00-0 ..... FTLD REGISTRY SERVICES, LLC .. .. | WASHINGTON . .| FTLD REGISTRY SERVICES, LLC ... . |- 06/18/2013 ..[. 12/14/2022 . ... 13,919 .. 13,919 . .... 13,919
000000-00-0 ..... USB RETC FUND 2018-13 LLC . .. |ST.LOUIS .... .|USB RETC FUND 2018-13 LLC .. . |- 08/17/2018 .|. 03/31/2022 . .318,210 .318,210 |. 318,210
000000-00-0 ..... USB RETC FUND 2018-13 LLC . .. | ST.LOUIS .|USB RETC FUND 2018-13 LLC .. . |- 08/17/2018 ..|. 06/16/2022 . .. 317,207 |... 317,207 |. 317,207
000000-00-0 ..... USB RETC FUND 2018-13 LLC . .| ST.LOUIS .|USB RETC FUND 2018-13 LLC .. . |- 08/17/2018 ..|. 09/08/2022 . .. 337,080 |... .337,080 |. 337,080
000000-00-0 ..... USB RETC FUND 2018-13 LLC ..... L STLLOUIS v USB RETC FUND 2018-13 LLC ......ccevuunnnns . 08/17/2018 ... 12/08/2022 . ....... 332,470 ....332,470 |........... 332,470
2599999. Joint Venture Interests - Other - Unaffiliated 2,759,084 2,759,084 2,759,084
6099999. Total - Unaffiliated 2,759,084 2,759,084 2,759,084

6199999. Total - Affiliated

6299999 - Totals

2,759,084

2,759,084

2,759,084
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-4V-9 ..... US TREASURY NOTE LA ...94.1680 |............. 16,479,400 |.............17,500,000 [.............19,610,020 |.......cccvvvuere [oereeenn(366,884) |oevvennninniinnns oo |0 2,875 |, 0.685 |FA oooes Jovvnnneininnns 190,039 [.ooevvinnnnns 503,125 |....01/04/2021 ...|....08/15/2028 ...
912828-6B-1 ..... US TREASURY NOTE ... LA ...92.4220 |....covnneeeeen 462,110 |ooenenieennnnt. 500,000 [oieieniineeeen 496,508 |oeeenneieiiiiies feeeiiiiee i 516 | e [l 2,625 2. T4 [FA s e 4,958 |... ... 13,125 |....03/04/2019 ...|....02/15/2029 ...
912828-VS-6 ..... US TREASURY NOTE .... LA 108,631,912 |...98.6170 |... 1o 105,637,955 [oociiieiiiniiinn |eennn (1,097,394) [ i [2022.500 ..o 1.437 |FA ...... ...991,036 |... 2,623,750 |....12/10/2020 ...|....08/15/2023 ...
912828-XB-1 ..... US TREASURY NOTE ... LA 147,757,422 |...95.0270 |... . e 147,307,254 [ e (380,011) [ e [ 2125 [ 2.891 [MN ...... ... 413,847 |... 1,700,000 |....12/02/2022 ...|....05/15/2025 ...
912828-XT-2 ..... US TREASURY NOTE .... LA ...96.3480 |......ounnnnns 1,175,446 |.............. 1,220,000 |....oenvnnnnns 1,240,047 |oovvvvnniiiiiin o (14,099) [ e [20222.000 ... JUR: 7208 1\ R AR 2,145 |... ... 24,400 |....12/23/2021 ...|....06/31/2024 ...
912828-YB-0 ..... US TREASURY NOTE ... LA . .. 86.7770 |... ....51,719,092 |.... ...80,182,708 |...coeveenniiiieee [oeeeennn (83,282) [oeeeeeceieeeee oo e 10625 | 1.469 |FA ...... ... 365,819 ... ..968,500 |....04/27/2021 ...|....08/15/2029 ...
912828-Y0-7 ..... US TREASURY NOTE .... LA .. 8,971,172 1...91.2770 |oeevvennnnnnns 8,214,930 |.... 28,983,606 [....ooeevvnnininns oeviennnnnnd006 [ s e 10625 | 1.674 | A0 ...... ... 25,048 |... .. 146,250 |....11/26/2019 ...|....10/31/2026 ...
912828-77-8 ..... US TREASURY NOTE ... LA ... 167,297,266 |...90.2850 |... ...153,484,500 |.... 1o 167,748,970 [ooeeeeeniiieeenn e 881,705 [ s [ 12500 o 1.838 | ....... 1,067,120 |... 1,275,000 |....02/22/2022 ... |....01/31/2027 ...
912828-2F-0 ..... US TREASURY NOTE . LA . 10,059,766 |...91.8440 |. ..9,184,400 |. ...10,026,978 |.. .0.379 .50,000 |....08/31/2020 .. 03/31/2025
912828-Z-3 ..... US TREASURY NOTE . LA . 37,172,844 1...90.5900 |. .34,333,610 |. 37,385,837 |.. .0.798 . 94,750 |....12/23/2021 .. 06/30/2025
912820-AB-7 ..... US TREASURY NOTE . LA ...90.2380 |. ..4,511,900 |. . 4,997,335 |.. ......0.2M1 . 12,500 |....08/24/2020 .. 07/31/2025 ...
91282C-AJ-0 ..... US TREASURY NOTE ... LA . ...89.9220 |... ....17,984,400 |.... . 220,007,934 |ooeeeeeiiiiineee Jeeeeeneeee (2,971) [ e 0002202250 | 0.235 .50,000 |....09/03/2020 ...|....08/31/2025 ...
912820-AL-5 ... US TREASURY NOTE .... LA .... 29,681,641 [...84.3050 |... ....25,291,500 |.... ...30,000,000 |.. 29,781,510 [oooveeiiiiiinnnns v 45,348 [ e 000020375 | 0.531 .. 112,500 |[....10/20/2020 ...|....09/30/2027 ...
91282C-AN-3 ..... US TREASURY NOTE ... LA ... 74,711,133 [...89.7890 |... ....67,341,750 |.... ...75,000,000 |............. 74,839,732 |..covrrirrieennn foeeeeenn 58,080 [ooeeiiiiiiiiiis e [000220.250 ol 0.328 .. 187,500 |....10/20/2020 ...|....09/30/2025 ...
91282C-AT-8 ..... US TREASURY NOTE .... LA .... 89,290,234 |...89.4180 |... ....80,476,200 |.... ...90,000,000 |.............89,592,462 |......ccooevvrrnnn foreeennn. 142,923 oo o [0000.0.250 ...l 0.411 140 ...... ..225,000 |....11/24/2020 ...|....10/31/2025 ...
91282C-AV-3 ..... US TREASURY NOTE ... LA .... 54,531,641 ...79.9300 |... ....43,961,500 |.... ...55,000,000 |.............54,622,561 |...covuereeeennnn fooeeeeeenn 85,790 [ooeeiiniiiiieiis o [ 0875 [l 0.966 ....01/11/2021 ...|....11/15/2030 ...
912820-BJ-9 ..... US TREASURY NOTE .... LA .... 78,525,000 |...85.0310 |... ....68,024,800 |.... .. 80,000,000 |.. ...78,908,365 |..ooeevevvnnniiner oerennnnn 208,198 [oniiiiiiiiinnns v 0002200750 | 1.026 ....02/24/2021 ...|....01/31/2028 ...
91282C-BL-4 ..... US TREASURY NOTE ... LA ... 79,524,797 |...81.5040 |... ....67,892,832 |.... ...83,300,000 |.. ...80,136,539 |ooieieiiiiieee foeeeeee 361,353 |eeeeeiieieeeenn e e 10125 | 1.626 ...04/29/2021 ...|....02/15/2031 ...
912820-80-3 ... US TREASURY NOTE .... LA .. 9,830,078 |...89.1050 |.......eeweees 8,910,500 |.... .. 10,000,000 |.. ....9,889,999 L3192 [ e 200500 0.854 ....03/29/2021 ...|....02/28/2026 ...
91282C-8S-9 . US TREASURY NOTE . LA . 19,882,000 |...86.9140 |. .17,382,800 |. 20,000,000 19,900,597 |.. 18,152 |. .1.348 ....12/23/2021 .. 03/31/2028
912820-BT-7 ..... US TREASURY NOTE . LA 2,578,773 |...89.6290 |. .. 2,330,354 |. .2,600,000 .2,586,110 |.. L4197 | .0.917 ....03/30/2021 .. 03/31/2026
91282C-BIi-0 US TREASURY NOTE . LA . 69,823,633 |...89.3950 |. .62,576,500 |. 70,000,000 69,880,011 |.. 35,391 .0.802 ....06/27/2021 .. 04/30/2026
912820-BZ-3 . US TREASURY NOTE . LA 119,795,703 |.. 86.7700 |. 104,124,000 |. . 120,000,000 . 119,842,548 |.. .1.275 ....06/27/2021 .. 04/30/2028 ...
91282C-CB-5 . US TREASURY NOTE . LA . 41,308,008 |...84.0980 |. .33,639,200 |. 40,000,000 ...41,124,793 |.. ......1.270 ...08/02/2021 .. 05/15/2031 ...
912820-CC-3 ..... US TREASURY NOTE .... LA .... 14,969,531 [...94.1210 |... ... 14,118,150 |.... ...15,000,000 |.. ...14,985,906 |......ccevvnneenr oevinnnnn 10,246 [ v 0000220250 | 0.319 ....06/25/2021 ...|....05/15/2024 ...
91282C-CF-6 ..... US TREASURY NOTE ... LA ... 14,711,547 |...89.1840 |... ....13,199,232 |.... ...14,800,000 |.. 14,738,456 |..eeeeeeiiiieeee e 17,688 [ e 00022200750 | 0.874 ....06/22/2021 ...|....05/31/2026 ...
912820-CH-2 ..... US TREASURY NOTE .... LA .... 80,523,047 |...86.4650 |... ....69,172,000 |.... .. 80,000,000 |.. 80,415,342 [ e (72,897) [ o e 12250 | 1.152 ....07/07/2021 ...|....06/30/2028 ...
91282C-CJ-8 ..... US TREASURY NOTE ... LA ...5,020,508 |...89.4220 |.............. 4,471,100 |.... 5,014,531 [ e (4,082) [ e 222202875 | 0.791 ....07/12/2021 ...|....06/30/2026 ...
912820-CL-3 ..... US TREASURY NOTE .... LA . 15,024,023 |...93.6760 |... .... 14,051,400 |.... 215,012,571 [ e (8,142) [ e 0002200375 | 0.320 ....08/03/2021 ...|....07/15/2024 ...
91282C-CP-4 US TREASURY NOTE ... LA ... 109,213,672 |...88.3630 |... ....97,199,300 |........... 110,000,000 |............109,426,459 |.......coovcereeee oeeenenaa 157,301 foeeiiiiiiiiies ooeeiniiiieeeeeene eenn0.625 | 0.773 ...08/24/2021 ...|....07/31/2026 ...
91282C-CR-0 . US TREASURY NOTE . LA . 64,904,688 |...85.0040 |. .55,262,600 |. .1.022 ....08/24/2021 .. 07/31/2028 ...
91282C-CT-6 . US TREASURY NOTE . LA . 14,471,113 |...93.4220 |. . 13,546,190 |. .0.443 ....08/24/2021 .. 08/15/2024
912820-CV-1 US TREASURY NOTE . LA 149,272,266 |...85.3830 |. 128,074,500 |. . 150,000,000 .. 149,304,725 |.. .1.199 ....12/23/2021 .. 08/31/2028
91282C-Ci-9 . US TREASURY NOTE . LA . 59,536,523 |...88.5430 |. .53,125,800 |. 60,000,000 59,653,471 |.. .0.911 ....09/27/2021 .. 08/31/2026
912820-CY-5 . US TREASURY NOTE . LA . 98,725,000 |...85.8830 |. .85,883,000 |. . 100,000,000 98,936,135 |.. ... 1.444 ....10/25/2021 .. 09/30/2028 ...
912820-CZ-2 ..... US TREASURY NOTE ... LA ...9,858,203 |...88.7930 |.....eunnnnnnn 8,879,300 |.... .. 10,000,000 |.. 09,891,915 [ e 28,066 [ e [2n220.875 | 1.171 ...10/18/2021 ...|....09/30/2026 ...
912820-DF-5 ... US TREASURY NOTE .... LA .... 24,930,078 |...86.3160 |... ....21,579,000 |.... ...25,000,000 |.. .. 24,940,689 |.....oooevniininns foeviinnnnnn 9,672 feiiiiiiiiiins i e 12375 | 1.417 ....11/26/2021 ...|....10/31/2028 ...
91282C-DH-1 ... US TREASURY NOTE ... LA .... 24,869,250 |...93.3360 |... ....23,334,000 |.... ...25,000,000 |.. 28,915,115 [ e ATBA | e 002200750 e 0.933 ....12/23/2021 ...|....11/15/2024 ...
912820-DJ-7 ... US TREASURY NOTE .... LA ... 71,283,691 [...81.3910 |... ....60,636,29 [.... ...74,500,000 |.. 71,859,541 |ovvveiiiiiiiiins [0 275,850 |ocevniniiiiiiins e | 1375 1.859 . ....03/14/2022 ...|....11/15/2031 ...
91282C-DK-4 ... US TREASURY NOTE ... LA ... 143,008,852 |...89.7300 |... . 142,900,000 |........... 142,985,873 |..cevveueeeeeeennn forneeeee (21,898) [ooeeeeiiieeccin e [ 12250 o 1.234 [IN ...... ... 157,083 |... . ....12/28/2021 ...|....11/30/2026 ...
912820-DL-2 ... US TREASURY NOTE .... LA ... 152,161,773 |...86.8400 |... .... 151,400,000 .. 152,051,021 [ e (104,941 [ e eeeen 1500 | 1.424 [IN ...... ... 199,648 |... .. 2,271,000 |....12/28/2021 ... |....11/30/2028 ...
91282C-DN-8 ... US TREASURY NOTE ... LA ... 345,592,554 |...93.5940 |... . teeeennnn. 360,300,000 |.. 349,614,912 |eevveieieeenis o0 4,022,358 e [ 12222212000 . 2.566 (D ....... ... 168,272 |... .. 3,603,000 [....03/29/2022 ... |....12/15/2024 ...
91282C-0P-3 ..... US TREASURY NOTE .... LA ...201,408,398 |...86.2500 |... 177,416,250 |........... 205,700,000 |........... 201,972,691 [......ccooeeriirs |oernnnnnn 564,203 [oiiiiiiiiniins v e 12375 o L CICZ N IV ) F 7,813 |... .. 2,828,375 |....01/19/2022 ... |....12/31/2028 ...
91282C-DY-4 . US TREASURY NOTE . LA 193,977,539 |...84.8320 |. 173,905,600 |. . 205,000,000 . 194,709,037 |.. .. 731,497 | eeenn 2.492 1,451,851 1,921,875 |....04/26/2022 .. 02/15/2032 ...
912820-EA-5 ... US TREASURY NOTE .... LA ... 17,227,840 |...96.3910 |... ... 75,474,153 |.... ...78,300,000 |. ...77,649,058 421,218 o fovviiinninnn Jeeenl. 1500 .l 2.229 ... 399,070 |... .. 587,250 |....03/29/2022 ... |....02/29/2024 ...
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912820-EB-3 ..... US TREASURY NOTE LA e 213,479,883 |...88.5590 |............ 194,829,800 |........... 220,000,000 |........... 214,152,736 [ooeevviinnnnnns [oeeennnnn 672,854 | v [ 1875 | 2.340 [FA ..o |oeeiiinnnns 1,401,588 |........... 2,062,500 |....03/29/2022 ... |....02/28/2029 ...
91282C-EC-1 ..... US TREASURY NOTE ... LA ... 165,397,949 |...91.5860 |... .... 168,500,000 |........... 165,860,540 |......cccevmuuues foeeeeenn 462,591 |oooeiiiiiiiis e | 1875 | 2.271 [FA ...... 1,073,489 |... 1,579,688 |....03/29/2022 ... |....02/28/2027 ...
91282C-ED-9 ..... US TREASURY NOTE .... LA ... 107,628,516 |...94.4920 |... . veveennnn. 110,000,000 |........... 108,211,963 |...coovvnniiiiinnn Joennnnnn 583,448 [ s [ 1750 ot 2.513[MS ...... ... 574,309 ... .. 962,500 |....04/12/2022 ...|....03/15/2025 ...
91282C-EE-7 ..... US TREASURY NOTE ... LA .... 97,755,469 |...90.9300 |... ....90,930,000 |........... 100,000,000 |.. 1..97,959,671 [ocoeeeeeiiiiiieee e 204,208 [oiicieeees e [0 22375 | 2.731[MS ...... ...606,799 |... .. 1,187,500 |....04/27/2022 ...|....03/31/2029 ...
912820-EF-4 ..... US TREASURY NOTE .... LA ... 128,868,359 |...93.8400 |... ...121,992,000 |........... 130,000,000 |.. 129,013,429 [oiviiiiiiiniees |oeeeennn 145,070 [oeeniiiiiiiinnes oovvviniinnieinnn 0002222.500 .o 2.689 [MS ...... ... 830,357 |... .. 1,625,000 [....04/27/2022 ...|....03/31/2027 ...
91282C-EG-2 ..... US TREASURY NOTE ... LA ... 123,652,500 |...97.0230 |... ...120,308,520 |.... . 124,000,000 |.. 128,774,200 e e 121,700 [ e [000022.250 | 2.398 [MS ...... 1,395,000 |....04/25/2022 ... |....03/31/2024 ...
91282C-EH-0 ..... US TREASURY NOTE .... LA ... 74,811,328 [...96.2420 |... ....72,181,500 |.... ...75,000,000 |.. 74,852,046 |.....coevvniiines Joveennnnnn 40,717 Lo e [0000202.625 |l 2.714 (A0 ...... .. 984,375 |....04/27/2022 ...|....04/15/2025 ...
91282C-EP-2 ... US TREASURY NOTE ... LA .... 48,874,233 [...92.1560 |... ....46,078,000 |.... ...50,000,000 |.. 148,928,697 |oooeiiiiiiiiiieee e 49,464 | e 022,875 | 3142 [MN ...... .. 718,750 |....06/29/2022 ...|....05/15/2032 ...
91282C-EV-9 . US TREASURY NOTE . LA . 35,076,563 |...95.6950 |. . 33,493,250 |. 35,000,000 35,071,590 |.. .3.215 568,750 |....06/29/2022 .. 06/30/2029
91282C-FF-3 . US TREASURY NOTE . LA 247,468,828 |...91.0630 |. .. 246,780,730 |. . 271,000,000 ..247,915,944 |.. .3.814 ....11/08/2022 .. 08/15/2032
91282C-FG-1 ..... [US TREASURY NOTE . LA ...97.9140 |. ..9,791,400 |. 10,000,000 .9,845,747 |.. ... 4217 ....00/26/2022 .. 08/31/2024 ...
91282C-FJ-5 ... US TREASURY NOTE ... LA . ...94.9340 |... ....61,707,100 |.... ...65,000,000 |.. ...61,683,912 [ el 112,818 [ e 30125 4.005 [FA ...... ...690,176 |... ....09/28/2022 ...|....08/31/2029 ...
912820-FL-0 ..... US TREASURY NOTE .... LA .... 59,125,000 |...99.2930 |... ....59,575,800 |.... .. 60,000,000 |.. ...59,144,082 [.oovviiiiiinnnes v 19,082 [ v [000023.875 | 4118 |MS ...... ... 504,025 |... ....10/24/2022 ...|....09/30/2029 ...
91282C-FT-3 ..... US TREASURY NOTE ... LA .... 64,953,320 [. 100.0310 |... ....65,020,150 |.... ...65,000,000 |.. 64,952,293 oeieiiiiiieeeee feeeeeneee (1,027) [ e [-222224.000 ... 4.007 |AO ...... ... 442,857 |... ....11/22/2022 ...|....10/31/2029 ...
912820-FV-8 ..... US TREASURY NOTE .... LA .... 10,204,297 |. 102.0470 |... ....10,204,700 |.... .. 10,000,000 |.. 10,201,736 [onneiiiiiiinnees v (2,561) [ o 40125 | 3.877 |IN ...... ... 53,557 |... ... 11/14/2022 ...|....11/15/2032 ...
91282C-FZ-9 ..... US TREASURY NOTE . e [ 1AL .... 55,914,688 [...99.4530 |... ....55,693,680 |.... ...56,000,000 |.. ...55,914,708 |.oiiiiiiiiiieeee foreernnieeeee 16 o i [2n2.3.875 | 3.909 [MN ...... ... 190,769 |... oo [---.12/27/2022 ... )....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,632,084,847 [ XXX 4,258,627,988 4,718,470,000 4,639,482,507 8,898,023 XXX XXX XXX 19,392,682 44,752,088 XXX XXX
0109999999. Total - U.S. Government Bonds 4,632,084,847 [ XXX 4,258,627,988 4,718,470,000 4,639,482,507 8,898,023 XXX XXX XXX 19,392,682 44,752,088 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
130536-RC-1 ..... | CALIFORNIA ST .. . .. 2.AFE .. . 25,000,000 |. 100.0000 |. .25,000,000 |. .25,000,000 25,000,000 |.. ) ....10/14/2022 .. 11/01/2042 ...
196480-EV-3 ..... COLORADO ST HSG & FIN AUTH 2 1AFE .. ...95.8020 |. .. 2,548,333 |. .2,660,000 .2,749,276 |.. .. (13,136) | ...10/18/2019 .. 05/01/2080 ...
20775B-V5-2 ..... CONN ST FIN AUTH HSG MTG 2 .. .. 1.AFE ..|... ...99.9080 |... 189,825 |.... ... 190,000 |.. 191,547 ....08/27/2014 ...|....11/15/2044 ...
477854-AA-1 ... MACARTHUR FOUNDAT ION 2. .. 1.AFE ..|... ... 75.1820 |...covvnnnnnns 3,646,327 |.... .4,850,000 |.. .... 4,768,540 ....11/04/2020 ...|....12/01/2030 ...
49130T-0S-8 ..... KENTUCKY HSG CORP HSG REV . 2 ... .. 1.AFE ..|... ...99.4430 |.....ooeennnns 1,461,812 |.... .1,470,000 |.. .... 1,496,966 ....06/12/2013 ...|....01/01/2033 ...
60637B-KZ-2 ..... MISSOURI ST HSG DEV COMMN I VAN .. 1.B FE ..|... ...99.8920 |... .1,360,000 |.. .... 1,396,644 ....03/11/2016 ...|....05/01/2040 ...
612120-BB-0 ..... MONTANA ST BRD OF HSG SF MTGE . 2 ... .. 1.BFE ..|... ...98.8220 |... ..575,000 |.. ....09/10/2015 ...|....12/01/2042 ...
639681-0C-6 ..... NEBRASKA ST INV SF HSG REV .. I VAN .. 1.B FE ..|... ...98.1650 |... .6,510,000 |.. ...08/23/2017 ...|....03/01/2040 ...
647200-2F-0 ..... NEW MEXICO MTG FIN AGY 2 ... .. 1.BFE ..|... .. 198,675 |...99.8760 |... 184,771 |.... ... 185,000 |.. 186,769 ....12/06/2013 ...|....03/01/2044 ...
647200-4R-2 ..... NEW MEXICO MTG FIN AGY I VAN .. 1.AFE ..|... ...1,634,217 ...98.2220 |..eevunnnnnnns 1,612,619 |.... .... 1,540,000 |.. ... 1,584,214 ....03/16/2016 ...|....03/01/2046 ...
64971X-83-3 . NEW YORK CITY NY TRANSITIONALF .. 1.LAFE .. . 16,008,960 |...90.7010 |. . 14,512,160 |. 16,000,000 16,007,277 |.. ....08/30/2022 .. 02/01/2029
64971X-84-1 ..... NEW YORK CITY NY TRANSITIONALF .. 1.AFE .. . 17,056,950 |...89.9800 |. .15,296,600 |. 17,000,000 17,051,323 |.. ....03/30/2022 .. 02/01/2030
64971X-85-8 ..... NEW YORK CITY NY TRANSITIONALF . .. 1.LAFE .. . 17,087,570 |...89.1260 |. 15,151,420 |. 17,000,000 17,033,918 |.. ....08/30/2022 .. 02/01/2031
677560-UY-1 ..... OHIO ST HSG FIN MTG REV ... -2 1AFE .. . 100.8990 |. .. 3,652,544 |. .3,620,000 . 3,764,575 |.. ....03/14/2017 .. 03/01/2047 ...
677560-UZ-8 ..... OHIO ST HSG FIN MTG REV .2 1AFE . . 100.3600 |. ..1,088,906 |. .1,085,000 01,125,093 |.. ...03/14/2017 .. 03/01/2047 ...
708796-2J-5 ..... PENNSYLVANIA HSG FIN I VAN .. 1.B FE ..|... ...99.4050 |... 541,757 |.... ..545,000 |.. 553,004 ....03/24/2016 ...|....10/01/2041 ...
83756C-EP-6 ..... SOUTH DAKOTA HSG DEV AUTH . 2 ... .. 1.AFE ..|... ...99.7580 |... ..350,000 |.. ....353,084 ...11/07/2013 ...|....11/01/2044 ...
83756C-FA-8 ..... SOUTH DAKOTA HSG DEV AUTH . 2. .. 1.AFE ..|... ...99.9120 |... . 160,000 |.. ....161,532 ....11/07/2013 ...|....11/01/2044 ...
95662M1-2U-3 ... WEST VIRGINIA ST HSG ..eevveeeeieeeeiiee e eeees feen e .. 1.AFE ..|... ...99.7780 |... ..575,000 |.. ....09/11/2015 ...|....05/01/2023 ...
9566201-211-9 ..... WEST VIRGINIA ST HSG ....ovvvnniiiiiniiniiiiinieeeees foen e .. 1.AFE ..|... ...99.4410 |... .1,000,000 |.. ....09/11/2015 ...|....05/01/2024 ...
9566211-2Y-5 ..... WEST VIRGINIA ST HSG ..eevveeeeeeeeeeeee e e feen e .. 1.AFE ..|... ...99.6670 |... ... 500,000 |.. 500,000 N ...09/11/2015 ...|....05/01/2025 ...
976890-EL-6 ..... [WISCONSIN HSG & ECONOMIC DEV .1.CFE .. ...98.6130 |. .1,260,000 01,291,031 |.. (6,007) | ....09/21/2016 .. 09/01/2046 ...
983220-LL-9 ..... WYOMING ST CMNTY DEV AUTH HSGR ......ccvveuneeeemnnnnnfonn ooe .. 1.BFE ..|... ...98.7760 |... . 1,425,000 |.. ... 1,455,633 |..... ... (7,705) | ...09/09/2016 ...|....12/01/2038 ...
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0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 106,534,106 | XXX 98,329,937 104,860,000 105,574,686 (168,220) XXX XXX XXX 1,206, 144 1,561,973 XXX XXX
313921-68-9 ..... FNI GT 2001-T10 A2 PT 4 e | TAFE L 914,583 |. 102.0160 |... ..854,757 |.... . 837,866 |.. ....915,054 28,338 [ e e 7.500 ...03/19/2003 ... [....12/25/2041 ...
313921-6F-0 ..... FNW 2001-W3 A .. 4 1AFE .. ..24,984 (...97.9140 |. .23,971 |.. .(87) . .7.000 |.. ....02/01/2006 .. 09/01/2041 ...
31392C-M8-0 ..... FNI 2002-W1 2A ... 4 e | 1B FE L. 158,201 )...97.6230 |... .... 146,979 (21 [ e e, 4.915 ...03/01/2010 ... |[....02/25/2042 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 1,007,768 [ XXX 1,021,874 1,008,980 1,086,004 27,037 XXX XXX XXX
3137F4-D6-6 ..... FHIS 2018-K074 X1 10 . -4 1AFE .. ....1.3670 |. .. 2,644,240 |. .2,864,150 |.. .(414,728) |. .0.291 |.. ....03/22/2018 .. 01/25/2028 ...
3137F4-X9-8 ..... FHIS 2018-K075 X1 10 . 4 1AFE 0.7170 |. ..3,881,336 |. .4,033,783 |.. .(803,961) |. .0.132 |.. . ...04/19/2018 .. 02/25/2028 ...
3137F6-2P-1 ... FHIS 2020-K118 X1 10 .... 4. .. 1.AFE ..|... ....5.6370 |... ... 11,221,116 .. .. 12,518,691 [oiiiiiiiies | (1,598,570) [ | e 0.959 672 | MON ... .. 1,987,749 |....10/21/2020 ... |....09/25/2030 ...
3137F6-GV-3 ..... FHIS 2020-K119 X1 10 ... 4. .. 1T.AFE .|... ....5.4200 |... 12,241,083 [ [ 13,713,009 | [ (1,748,292) | [ e 0.930 |...... 2.734 [MON ..... 2,191,867 |....11/03/2020 ... |[....09/25/2030 ...
3137FA-RG-5 ..... FHLMC 2017-K727 X1 10 ... 4. .. 1.AFE ..|... 10,6760 [vvvvvinnnnnnnnnn 732,235 |oeeiiiiiiiiiiiiiiiiiieiins [ 845,169 [ | (512,682) [ | [ 0.597 |..... 25.170 | MON ..... ..719,073 |....09/20/2017 ...|....07/25/2024 ...
3137FA-IU-8 ... FHLMC 2017-K067 X1 10 ... 4. .. 1T.AFE .|... 1..2.1680 [ovevvvinnnnnnn 2,167,803 |oeeeiiiiiiiiiiiiiiiiiis [ 2,202,504 [ | (508,049) [ e e 0.572 |...... 3.219 [MON ..... .. 640,359 |....00/25/2017 ... |....07/25/2027 ...
3137FG-62-3 ..... FHIS 2018-K077 X1 10 .... 4. .. 1.AFE ..|... ....0.7350 |... e [l 7,203,074 [ [ (1,361,346) [ e s 0.123 |...... 5.528 [MON ..... 1,790,370 |....06/18/2018 ...|....05/25/2028 ...
S137FP-JJ-5 ... FHIS 2019-K099 X1 10 .... 4. .. 1T.AFE .|... ....4.6770 |... ....10,753,076 |.... 1,786,190 [ | (1,714,993) [ | e 0.883 |...... 2.920 [ MON ..... .. 2,147,570 |....10/25/2019 ... |....09/25/2029 ...
3137FQ-4B-6 ..... FHMS 2019-K101 X1 10 ... J OO TN A V. 5 - P L. 4.5000 |.....oooennnns 6,254,660 |.... ....6,834,8%6 |......ocoeennnes oo (976,592) | o e 0.835 |...... 2.936 [MON ..... .. 1,226,156 |....11/21/2019 ...|[....10/25/2029 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 95,350,462 | XXX 57,121,482 61,931,466 (9,634,213) XXX XXX XXX 908,684 12,423,870 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 202,982,336 | XXX 156,473,293 105,868, 980 168,592, 156 (9,775,3%) , 120,808 14,057,299 XXX XXX
023608-AJ-1 ..... AMEREN CORPORATION ...evvveniiivininnnieeinniineeevvnnnns foee vee | s 2 i 2B FE | 9,976,300 |...88.4410 |.............. 8,844,100 |..........e. 10,000,000 |.............. 9,981,112 161,389 [o.ovvvvnnnnnee 350,000 |....03/31/2020 ...|....01/15/2031 ...
025816-DB-2 ..... AMERICAN EXPRESS (O ... | LFFE L) . 14,989,200 . 104.1030 |... ....15,615,450 |.... 15,000,000 |.. ... 14,988,154 ... 131,625 |... ....10/31/2022 ... |....11/05/2027 ...
026650-DY-4 ..... AMERICAN HONDA FINANCE .. 1.6 FE ..|... ...93.4860 [.....vvvnnnns 8,853,124 |.... .9,470,000 |.. ....9,466,525 ....28,015 |... ....09/07/2021 ... |....08/09/2024 ...
026650-DZ-1 ... AMERICAN HONDA FINANCE B .. 1.6 FE ..|... ...88.2380 [...eevvrennnns 4,411,900 |.... .5,000,000 |.. ....4,997,110 ... 20,222 |... ....00/07/2021 ... |[....09/09/2026 ...
03027X-AJ-9 ..... AMERICAN TOWER CORP ... 2 .2.CFE .. ...97.4430 |. ..4,208,563 |. .4,319,000 . 4,336,963 |.. (5,742) |. L7179 ....03/28/2018 .. 02/15/2026
03073E-AT-2 ..... AMER| SOURCEBERGEN CORP 2 L2.AFE .. . 29,937,900 |...83.0040 |. .24,901,200 |. 30,000,000 20,946,815 |.. . 5,640 |. 238,500 ....03/25/2021 .. 03/15/2031
036752-AR-4 ..... ELEVANCE HEALTH INC .. 2 .2BFE .. 5,000,500 |...89.8780 |. .. 4,493,900 |. .5,000,000 .5,000,290 |.. . (98) | . 22,083 ....03/09/2021 .. 03/15/2026 ...
04636N-AA-1 ... ASTRAZENECA FINANCE LLC ... 2 e | G FE L 9,987,400 |...89.0310 |.............. 8,903,100 |.... .. 10,000,000 |.. ....9,991,300 ... 2,477 | .... 11,000 |... ...05/25/2021 ... |....05/28/2026 ...
053332-AN-2 ..... AUTOZONE INC ..2BFE ..|... ...99.9370 [o.eevviiinnns 3,997,480 |.... ....4,000,000 |.. .... 3,998,363 ... 39,099 |. .... 53,028 |... ....12/27/2018 ...|[....01/15/2023 ...
05565E-BQ-7 ..... BMW US CAPITAL LLC . o |- 1.FFE .]... ...94.8050 [........eeee. 9,480,500 |.... .. 10,000,000 |.. ....9,998,007 e eeeeeennn. 1,563 | .... 20,000 |... ....03/29/2021 ... |....04/01/2024 ...
058498-AT-3 ..... BALL CORP .... e [WSAFE L ...98.6950 |.............. 1,973,900 |.... .2,000,000 |.. ... 1,973,900 |........ (133,726) | (40,857) |. .... 52,500 |... ....02/28/2020 ...|....07/01/2025 ...
058498-AV-8 ..... BALL CORP ... ]2 e | 3AFE L ...96.8630 |... ....13,560,820 |.... 14,000,000 |.. ...13,560,820 |..... (1,153,246) |........ (227,728) |. ... 200,958 |... ...05/08/2020 ... |[....03/15/2026 ...
06406R-BL-0 ..... BANK OF NY MELLON CORP .. ]2 ceeeieeen |- 1D FE Ll . 103.4050 |... ....10,340,500 |.... .. 10,000,000 |.. .. 10,000,000 ... 106,370 |... ....10/18/2022 ... |....10/25/2028 ...
115236-AE-1 ..... BROWN & BROWN INC ]2 e | 2.CFE Ll . ...86.6960 [.............. 8,669,600 |.... .. 10,000,000 |.. ....9,966, 160 R ... 121,333 |... ...03/14/2022 ... |....03/17/2032 ...
1248EP-CE-1 ... CCO HOLDINGS LLC .... ]2 ceeeeeeen | 3.CFE Ll .. 8,487,500 |...82.6160 |.............. 7,022,360 |.... .8,500,000 |.. ... 7,022,360 |..... (1,462,367 |.......... (2,449) |. .. 144,500 |... ....08/14/2020 ... |....08/15/2030 ...
12513G-BE-8 ..... CDW LLC/CDW F INANCE 2 .2.CFE .. . 24,483,516 [...97.1080 |. .22,879,616 |. 23,561,000 23,878,782 |.. .(250,207) |. 161,982 ....00/24/2020 .. 05/01/2025
125523-AF-7 . CIGNA CORP ... 2 .2.AFE .. 7,192,186 |...99.3400 |. ..7,148,506 |. .7,196,000 7,196,415 |.. 892 |. 124,431 ....00/06/2018 .. 07/15/2023
161175-80-6 ..... CCO SAFARI [l LLC .. 2 .2.CFE .. . 14,983,950 |...98.8190 |. . 14,822,850 |. 15,000,000 14,996,179 |.. ..2,904 |. 281,250 ....06/28/2018 .. 02/01/2024
164110-AK-7 ..... CHENIERE ENERGY PARTNERS -2 .2.CFE .. 5,686,900 |...85.1360 |. .. 4,567,546 |. .5,365,000 .5,628,031 |.. ..(46,284) |. . 71,533 ....09/20/2021 .. 03/01/2031 ...
164110-AN-1 ... CHENIERE ENERGY PARTNERS 12 .2.CFE .. . 10,350,000 |...79.4710 |. .. 8,344,455 |. 10,500,000 10,359,912 |.. 11,613 |. 143,135 ...01/24/2022 .. 01/31/2032 ...
209115-AE-4 ..... CONSOL IDATED EDISON INC ... e [ 2AFE L .... 29,994,600 |...96.0270 |... ....28,808,100 |.... ...30,000,000 |.. ...29,998,313 ... 1,805 | ... 16,250 |... ..196,000 |....11/30/2020 ... |....12/01/2023 ...
25746U-DG-1 ..... DOMINION ENERGY INC ... ]2 e |- 2.BFE L .31,777,39% |...88.1220 |... ....28,287,162 |.... 32,100,000 |.. ... 29,202 |. ...270,844 |... 1,083,375 |....03/31/2020 ...|....04/01/2030 ...
264420-BA-1 ..... DUKE ENERGY CAROLINAS ]2 ceeeieens | LFFE L ...4,457,100 [...85.4140 |.............. 4,270,700 |.... .5,000,000 |.. .. 36,604 |. FA ... ....51,042 |... ... 61,250 |....05/23/2022 ... |....02/01/2030 ...
264420-AN-4 ...... DUKE ENERGY PROGRESS LLC .. 2 e | LFFE L ...9,973,700 |...88.3780 |...coeeeennns 8,837,800 |.... .. 10,000,000 |.. A0 ...... ....85,000 |... .. 183,222 |....03/14/2022 ... |....04/01/2032 ...
28470R-AK-8 ..... CAESARS ENTERTAIN INC e [2 i OBLAFE L . 48,920,625 |...98.2550 |... ....44,706,025 |.... ...45,500,000 |.. . o 1,848,438 |... 3,696,875 |....02/19/2021 ... [....07/01/2027 ...
20379V-BB-8 ..... ENTERPRISE PRODUCTS OPER .......cceevvvvveeeeeenneienennnses vue [ eeneees 2 e L2AFE L 8,614,964 |...98.4640 |.............. 8,467,904 |.............. 8,600,000 [.............. 8,602,933 |......oooeeiiiiins ovieennns (3,129) |.evvveveeeiiiiinns foviiiiiiiiiiiiiins oot 3.900 |...... 3.861FA ... |l 126,707 ..ot 335,400 |....11/19/2018 ... |[....02/15/2024 ...
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30040W-AG-3 ..... EVERSOURCE ENERGY ......ccevvvvnniirriinninerrcivnineeeens foes von | s 2 i L 2AFE L 8,396,533 |...98.8570 [......ccevnnn 8,264,445 |......ouunnnns 8,360,000 |..eevunnnnnnns 8,366,726 [.....covvnnvvieinn Jovvnneennn (7,804) [ s s 3.800 |...... T (V) 1 1) R N 26,473 |ooeevennnnnnnn 317,680 |....12/26/2018 ... |....12/01/2023 ...
303250-AE-4 ..... FAIR ISAAC CORP .. 2 e [ 8B FE L. 7,002,888 |...97.8930 |....eunnnnnnnn 6,255,363 |.... ....6,390,000 |.. ....6,255,363 |........(497,582) |........(109,082) |...eeeeremmnnnns forreeemniiiieeenn e 5.250 |...... 3.315 .. 335,475 |....09/29/2020 ... |....05/15/2026 ...
337738-AT-5 ..... FISERV INC 2 e [ 2B FE L ...9,999,300 |...93.5860 |.............. 9,358,600 |.... .. 10,000,000 |.. 009,999,658 [...niiiiiiiiiniens v 91 e e e 3.200 |...... 3.201 .. 320,000 |....06/10/2019 ...|....07/01/2026 ...
34964C-AC-0 ... FORTUNE BRANDS INNOVATIONS INC ... 2 e [ 2B FE L .... 19,993,800 |...99.2830 |... ....19,856,600 |.... ...20,000,000 |.. 019,998,047 |o.eiieeiiiiieee e 1,802 [ e e 4.000 |...... 4.007 . ....09/19/2018 ...|....09/21/2023 ...
3733IN-AN-3 ... GEORGIA-PACIFIC LLC |- .G FE ... .. 39,987,600 |...93.9300 |... ....37,572,000 |.... ...40,000,000 |.. +.039,995,051 [oeiiiiiiiiiinnns forreennnnnnn3,882 e i e 0.625 |...... 0.634 Ll 31,044 | ....11/16/2020 ...|....05/15/2024 ...
3733IN-AN-1 ... GEORGIA-PACIFIC LLC |- 1.GFE L. ...87.5830 |... .... 35,033,200 |.... 089,989,234 oeiiiiiiiieeee e 3101 [ e e 0.950 |...... 0.958 .... 48,556 |... ...11/16/2020 ...|....05/15/2026 ...
40139L-BG-7 ..... GUARDIAN LIFE GLOB FUND ... .. 1.B FE ..|... . 102.0090 |.......oeennns 5,100,450 |.... 4,998,114 [ e (386) [ e e 5.550 |...... 5.557 ... 48,563 |... ....10/25/2022 ...|....10/28/2027 ...
404119-CA-5 ..... HCA - THE HEALTHCARE COMPANY .. 2.CFE ..|... ...86.2480 |... ....17,767,088 |.... 220,575,809 |o.eiieeeniiiieee foeeeeenn 1,884 | e e 3.500 |...... 3.512 ... 240,333 |... ....01/31/2022 ...|....09/01/2030 ...
446413-AL-0 ..... [HUNTINGTON INGALLS INDUST . .2.CFE .. ...90.7590 |. .. 6,999,334 |. .7,661,546 |.. .3.483 |......3.629 . 22,384 ...03/30/2020 .. 12/01/2027
446440-AH-4 . HUNTINGTON NATIONAL BANK . 1.GFE .. . 100.1990 |. ..7,013,930 |. .7,000,000 |.. .5.699 |[......5.699 . 47,650 ... 11/14/2022 .. 11/18/2025
448579-AL-6 ..... HYATT HOTELS CORP ........ . .. 2.CFE .. . 14,991,150 |...97.2050 |. .14,580,750 |. 14,996,573 |.. .1.300 |......1.330 . 48,750 ....09/27/2021 .. 10/01/2023 ...
485170-AV-6 ..... KANSAS CITY SOUTHERN INDS . 2 e [ 2B FE L .... 18,056,821 [...99.1180 |... ....18,771,958 |.... ...18,939,000 |.. 18,887,710 [oeeeeeeeeiieeeee oeeeennnn 130,837 s oo e 3.000 |...... 3.723 ... 12,600 |... ...12/09/2015 ...|....05/15/2023 ...
55336V-AE-0 ..... MPLX LP . 2 e [ 2B FE L .... 20,810,785 |...99.5960 |... .... 20,356,426 |.... ...20,439,000 |.. ...20,465,903 |...oviiiiiinnnns foeeennnnn (87,988) e o e 4.500 |...... 4.051 ... 424,109 |... ....10/23/2018 ...|....07/15/2023 ...
55336V-BR-0 ..... MPLX LP . 2 e [ 2B FE L .... 10,128,178 |...89.1370 [......cccen 9,047,406 |.... ...10,150,000 |.. ...10,137,184 o e 3872 s e e 1.750 |...... 1.791 .... 59,208 |... ....08/11/2020 ...|....03/01/2026 ...
55354G-AH-3 ... MSCI INC 2 e [ SAFE L ...2,916,125|...87.1030 |....eennnnnnns 2,478,080 |.... .2,845,000 |.. ....2,478,080 |........ (420,719) |ovvveneeen (9,957) [oriiiiiiiiiiiis i fos 4.000 |...... 3.573 L. 14,541 | ....03/24/2021 ...|....11/15/2029 ...
573284-AN-6 ..... MARTIN MARIETTA MATERIALS 2 e [ 2B FE L . 15,031,110 |...98.6570 |... ... 14,798,550 |.... ...15,004,896 |......ccevvuiieee foeeernnnnn (3,603) founeeiiiiiiines o e 4.250 |...... 4.224 ... 316,979 |[... ....07/17/2014 ...|....07/02/2024 ...
573284-AY-2 ..... MARTIN MARIETTA MATERIALS . |- 2.BFE ..|... . 14,998,200 |...97.4220 |... .... 14,613,300 |.... 14,999,517 [ [l 882 e e e 0.650 |...... 0.656 ... 44,958 |... ....06/21/2021 ...|....07/15/2023 ...
579780-AM-9 ..... MCCORMICK & CO INC |--2.BFE ... ...4,795,350 |...96.8100 |...........ee. 4,840,500 |.... 4,940,843 | e 34576 [ e e 3.150 |...... 3.908 .... 59,500 |... ...06/28/2018 ...|....08/15/2024 ...
595017-BC-7 ..... MICROCHIP TECHNOLOGY INC .. .. 2.BFE ..|... .... 25,000,000 |...92.5960 |... ....23,149,000 |.... . ...25,000,000 I AR RN 0.983 |...... 0.983 ... 81,917 |... ....06/18/2021 ...|....09/01/2024 ...
615369-AC-9 ..... MOODY'S CORP ............ .. 2.AFE .. . 13,557,550 |...99.6780 |. . 12,958,140 |. 13,000,000 13,102,727 |.. .(113,331) | . ... 3.946 239,417 ....10/18/2018 .. 02/15/2024
641062-AQ-7 ..... NESTLE HOLDINGS INC . .. 1.DFE .. . 23,468,305 |...95.4280 |. . 22,449,437 |. 23,525,000 23,507,232 |.. 17,021 .0.375 |......0.448 . 40,679 ....09/08/2020 .. 01/15/2024
666807-BS-0 ..... NORTHROP GRUMMAN CORP 2 L2.AFE .. ...95.9590 |. ..5,620,319 |. .5,857,000 .5,838,913 |.. . 2,009 |. .4.400 |......4.449 . 42,951 ....03/19/2020 .. 05/01/2030
67103H-AJ-6 ..... O'REILLY AUTOMOT ... -2 .2.BFE .. ...94.3510 |. .. 3,538,163 |. .3,750,000 .3,768,947 |.. (2,292) |. .4.200 |......4.116 . 39,375 ....03/25/2020 .. 04/01/2030 ...
68389X-CC-7 ..... ORACLE CORPORATION . .2 .2.BFE .. ...89.5220 |. .. 4,476,100 |. .5,000,000 4,998,384 |.. 470 | .1.650 |......1.660 . 22,000 ...08/22/2021 .. 03/25/2026 ...
693475-BH-7 ..... PNC FINANCIAL SERVICES GROUP | 2 e [ TG FE L . . 101.0640 |... ....20,212,800 |.... 20,000,000 |.. 220,000,000 .eneeeiiiininines Jorveiniiiiiniiiin e o e 5.671 |...... 5.671 ... 198,485 |... ....10/25/2022 ...|....10/28/2025 ...
70450Y-AD-5 ..... PAYPAL HOLDINGS INC N2 e [ 1GFE L .... 19,950,400 |...92.3230 |... ....18,464,600 |.... ...20,000,000 |.. 19,971,914 [ e 6,916 [ e e 2.650 |...... 2.689 ... 132,500 |... ....09/19/2019 ...|....10/01/2026 ...
714046-AL-3 ..... PERKIN ELMER INC .... . |- 2.BFE ..|... .... 34,978,300 |...92.6680 |... .... 32,433,800 |.... ...35,000,000 |.. ...34,987,577 Y A (-1 O R AR R 0.850 |...... 0.871 ... 87,597 |... ....09/08/2021 ...|....09/15/2024 ...
75513E-CF-6 ..... RAYTHEON TECHNOLOGIES CORP .. |- 2.AFE L. ...5,654,637 |...98.8280 |.............. 5,061,970 |.... .5,122,000 |.. 5,287,868 |ooiieeeiieees [ (163,519) [oeeeeeeeeeeiieeee foeeeemeiiieieeen e 3.700 |...... 0.485 (D ....... e 8,423 |... ....06/08/2020 ...|....12/15/2023 ...
75513E-CG-4 ..... RAYTHEON TECHNOLOGIES CORP .. |- 2.AFE L .. 9,081,777 |...98.0540 |.....ouvnnnnnn 8,138,482 |.... .8,300,000 |.. 8,527,371 [ e (217,637) |. 3.200 |...... 0.552 ... 78,204 |... ....06/08/2020 ...|....03/15/2024 ...
75951A-AL-2 ..... RELIANCE STAND LIFE |1 . B .. 1.F FE ..|... ... 29,949,600 |...94.5460 |... ...28,363,800 |.... ...30,000,000 |.. ...29,980,278 U A 2.500 |...... 2.536 .. 127,083 |... ...10/23/2019 ...|....10/30/2024 ...
78403D-AZ-3 ..... SBA TOWER TRUST .. 2 1FFE .. . 53,000,000 |. 100.1570 |. .53,083,210 |. 53,000,000 53,000,000 |.oeevvneniiiriinnn forvnnniiiiinnnnns A .6.599 |[......6.599 155,443 ....11/15/2022 .. 01/15/2028 ...
78409V-AY-0 ..... S&P GLOBAL INC 2 . 1.GFE .. . 22,606,259 |...98.8320 |. .19,796,050 |. 20,030,000 22,281,617 |.. .(324,642) |. 4.750 |......2.487 396,427 ....08/02/2022 .. 08/01/2028
78409V-AZ-7 ..... S&P GLOBAL INC 2 .1.GFE .. . 18,530,730 |...95.4500 |. . 16,238,909 |. 17,013,000 18,363,569 |.. (167,171) [ .4.250 |......2.821 120,509 ....03/02/2022 .. 05/01/2029 ...
78442P-GD-2 . SLM CORP .. 2 L3.AFE .. . 24,070,000 |...91.4960 |. .21,959,040 |. 24,000,000 21,959,040 |.. .. (13,726) | .4.200 |......4.134 173,600 ...10/26/2020 .. 10/29/2025 ...
857477-BY-8 ..... STATE STREET CORP .. 2 .1EFE .. . 17,000,000 |. 103.2680 |. . 17,555,560 |. 17,000,000 17,000,000 |.. .5.820 |......5.820 156,655 ....11/01/2022 .. 11/04/2028 ...
86614R-AN-7 ..... SUMMIT MATERIALS LLC/FIN .. )2 e |- 8.CFE ... ...9,437,500 |...93.1030 |.eeeuunnnnnnns 8,379,270 |.... ....9,000,000 |.. ....8,379,270 |....... (882,770) |...cce. (101,376) |oeeeeeeeennnenns foeeeeemiiiieeeenn e 5.250 |...... 3.975 ... 217,875 |... ...05/20/2021 ...|....01/15/2029 ...
87612G-AA-9 ..... TARGA RESOURCES CORP 2 e [ 2.0 FE L ... 14,972,250 |...86.0360 |... .... 12,905,400 |.... ...15,000,000 |.. 14,972,600 [enncciiiieees e 380 [ e e 4.200 |...... 4.222 ... 262,500 |... ....03/23/2022 ...|....02/01/2033 ...
879360-AA-3 ..... TELEDYNE TECHNOLOGIES IN .. e [ 2.CFE Ll ... 29,991,000 |...98.7850 |... ....29,635,500 |.... ...30,000,000 |............29,998,802 |.eeeveuniierennnnn feeeeeeeeen 4407 s e e 0.650 |...... 0.665 ... 48,750 |... ...03/08/2021 ...|....04/01/2023 ...
883556-CT-7 ..... THERMO FISHER SCIENTIFIC INC ... 2. .. 1.G FE ..|... ...9,996,000 |. 100.3250 |... ....10,032,500 |.... .. 10,000,000 |.........000n 9,995,587 |oovvvniniiiiiiinn foveenieiennn (A13) | e s 4.800 |...... 4.809 .... 53,333 [... ... 11/14/2022 ... |....11/21/2027 ...
89236T-GX-7 ..... TOYOTA MOTOR CREDIT CORP B 1.EFE ..|... . 54,898,800 |...96.0250 |... ....52,813,750 |.... ...55,000,000 |.. 54,951,011 [ e 20,070 [ e e 3.000 |...... 3.040 ... 412,500 |... ,650,000 |....03/27/2020 ...|....04/01/2025 ...
89788J-AA-7 ..... TRUIST BANK 2 e | LEFE L ...92.7770 |... .... 18,555,400 |.... ...20,000,000 |.. 19,981,425 [ e 8,209 [ e e 1.500 |...... 1.543 ... 92,500 |... 300,000 [....03/04/2020 ... |....03/10/2025 ...
91324P-EP-3 ..... UNITEDHEALTH GRP INC . 2. .. 1.F FE ..|... . 102.2230 |... ....10,222,300 |.... .. 10,000,000 |.. 09,995,178 [ e (B22) [ e e 5.250 |...... 5.261 ... 91,875 |... ....10/25/2022 ...|....02/15/2028 ...
91324P-EQ-1 ... UNITEDHEALTH GRP INC ... 2. 1.F FE ..|... . . 103.0440 |.............. 5,152,200 |.... .5,000,000 |.. 4,992,412 Lo e (288) [ e e 5.300 |...... 5.326 ... 46,375 |... ....10/25/2022 ...|....02/15/2030 ...
91324P-ER-9 ..... [UNITEDHEALTH GRP INC . 2 1FFE .. . 14,944,950 |. 103.1690 |. . 15,475,350 |. 15,000,000 14,944,470 |.. .5.350 |[......5.398 140,438 ....10/25/2022 .. 02/15/2033 ...
92047W-AG6 ..... VALVOLINE INC .. 2 s | 4AFE L. .. 24,648,094 )...82.0530 |... ...20,099,708 |.... ...24,49,000 |. ...20,099,703 |..... (3,602,387) |.........(17,387) |.eevveeeerennnnnne foveiiiiiiiiiiiinns oo, 3.625 |[...... 3.535 .. 409,457 |... ...03/12/2021 ...|....06/15/2031 ...
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92564R-AB-1 ..... VICI PROPERTIES / NOTE ....oevvvvveneeiiiiinineeeennnnns foen ven | s 2 i L 2.CFE | 9,203,763 |...91.0000 |.........enn.. 7,812,350 |oeuniiiinnnnn 8,585,000 |.....ccvvnnnns 8,995,978 |...vvvviivnnnnns [oreeennn(105,894) |veenniniiiiiinns oo e 4.625 |...... 3.208 (D ....... 397,056 |....01/21/2021 ...|....12/01/2029 ...
92564R-AD-7 ... VICI PROPERTIES / NOTE .. o |--2.CFE ... .... 23,162,336 ...90.7750 |... ....20,664,929 |.... ...22,765,000 |.............22,970,603 |..ceveuriieernnnn foreeeeeec (96,698) |oeeeeniiieeeiis e e 3.750 |...... 3.286 [FA ...... ..853,688 |....03/16/2021 ...|....02/15/2027 ...
92564R-AE-5 ... VICI PROPERTIES / NOTE .. e |- 2.CFE ... .... 17,336,654 |...87.5170 |... ... 14,571,581 |.... ...16,650,000 |............. 17,156,865 |.....oeviriiinnnn fooeeeennn (89,560) |oovvvennniiiiiiiis feeiiiiiiiiies s 4125 |...... 3.467 [FA ...... ..686,813 |....01/21/2021 ...|....08/15/2030 ...
92564R-AJ-4 ... VICI PROPERTIES / NOTE o |--2.CFE ... .... 10,214,510 |...97.4760 |.............. 9,666,695 |..............9,917,000 |.............10,174,458 |......ccccmriiiees [oreeennnn (40,052) |oeeenieiiiiiiies foeeeeiiiiees e 5.750 |...... 4.998 [FA ...... .. 285,114 |....04/28/2022 ...|....02/01/2027 ...
928881-AB-7 ..... VONTIER CORP e |- 2.CFE ... .. 24,991,500 |...84.5050 |... ....21,126,250 |.... 24,994,216 [oiiiiiiiiinenns e 1,882 e e e 1.800 |...... 1.807 | AO ...... .. 450,000 |....03/03/2021 ...|....04/01/2026 ...
928881-AD-3 ..... VONTIER CORP o |--2.CFE ... ...79.9040 |... ....15,980,800 |.... 19,954,639 [onnieiiiiieeee e 7,989 [ e e 2.400 |...... 2.446 A0 ...... ..480,000 |....03/03/2021 ...|....04/01/2028 ...
929160-AS-8 ..... VULCAN MATERIALS CO oo |- 2.BFE ..|... ...99.1700 |....covvnnnnns 7,735,260 |.... ... 7,973,990 |..... v Lo (B2,770) | o e 4.500 |...... 3.338 (A0 ...... .. 351,000 |....09/19/2016 ...|....04/01/2025 ...
983133-AA-7 ..... WYNN RESORTS FINANCE LLC .. |- 4.BFE ... ...85.7130 |.oceernnnnnnns 7,285,605 |.... ....7,285,605 |..... (1,140,582) [cenneeeeeennd, 312 oo foeeeeeeeieeeee oo 5125 |...... 5.261 (A0 ...... .. 435,625 |....03/07/2022 ...|....10/01/2029 ...
988498-AR-2 ..... YUM! BRANDS INC .3.CFE .. ...92.6250 |. .18,525,000 |. (1,475,000) |. .5.375 |......5.375 ...03/24/2022 .. 04/01/2032
98978V-AU-7 ..... Z0ETIS INC ... .2.BFE .. . 19,985,400 |. 101.9980 |. .20,399,600 |. - .5.400 |......5.427 ....11/08/2022 .. 11/14/2025
68245X-AH-2 ..... 1011778 BC / NEW RED FIN A .3.BFE .. . 20,050,000 |...89.4550 |. .17,891,000 |. .....(2,136,055) |. .3.875 |......3.790 ...06/15/2021 .. 01/15/2028 ...
78016F-ZU-1 ..... ROYAL BANK OF CANADA A..... voo |- 1.DFE ..|... .... 14,970,300 . 104.2440 |... ....15,636,600 |.... ...15,000,000 |.. 14,969,673 |oeeieiiiiiieeee eeeeieiee e (B27) [ o e 6.000 |...... 6.046 ....10/20/2022 ...|....11/01/2027 ...
00774M-AP-0 ..... AERCAP |RELAND CAP/GLOBA .. D...... 2 e |- 2.CFE ... .... 19,873,000 |...99.3430 |... ....19,868,600 |.... ...20,000,000 |.. ...19,968,808 |......ccevvniiees orieennnnn 40,756 [ e e 4.500 |...... 4.718 ....06/23/2020 ...|....09/15/2023 ...
00774M-AS-4 ..... AERCAP |RELAND CAP/GLOBA .. D...... 2 o |--2.CFE ... .... 14,831,400 |...87.9780 |... ....13,196,700 |.... ...15,000,000 |.. 14,895,058 |...oooeeiiiiiiiee e 32,688 | e e 1.750 |...... 1.985 ....01/06/2021 ...|....01/30/2026 ...
067316-AE-9 ..... BACARDI LTD . D...... 2 |- 2.CFE ... .... 13,564,776 |...97.0300 |... ....13,196,080 |.... ...13,600,000 |.. ... 13,586,356 |...ooeeiiiiiiinns foeveinnnnnn 5,085 e o e 4.450 |...... 4.493 ....04/24/2018 ...|....05/15/2025 ...
111013-AL-2 ..... - 1.GFE ... .... 25,201,914 [...97.6120 |... .... 23,259,963 |.... ...23,829,000 |.. 24,359,008 |...eeeeeeiiiieee feeeeennn(B03,190) [eeeee s e e 3.750 |...... 2.407 ....02/12/2020 ...|....09/16/2024 ...
17186H-AC-6 ..... CIMPRESS NV |- 5.AFE ... .. 6,300,000 |...69.1300 |.............. 4,355,190 |.... ....6,300,000 |.. 4,355,190 ... (1,944,810) |.ooeevveniiiiinnn fooeeiiiiiiiniinnes v e 7.000 |...... 7.000 ....06/01/2018 ...|....06/15/2026 ...
50220P-AA-1 ..... LSEGA FINANCING PLC ... |- 1.GFE L. .. 9,988,100 |...93.8720 |..eeennnnnenn 9,387,200 |.... .. 10,000,000 |.. e 9,994,943 | 3,959 [ e e 0.650 |...... 0.690 ...08/25/2021 ...|....04/06/2024 ...
50220P-AB-9 ..... LSEGA FINANCING PLC ... .. 1.G FE ..|... .... 34,964,650 |...87.6280 |... ....30,669,800 |.... ...35,000,000 |.. ..34,976,438 .oiiiiiiiiiienns v 8,945 | e e 1.375 |...... 1.396 ....03/25/2021 ...|....04/06/2026 ...
50220P-AC-7 . LSEGA FINANCING PLC ... . 1.GFE .. . 19,981,800 |...85.2130 |. .17,042,600 |. 20,000,000 19,985,829 |.. .2.000 |......2.014 ....08/25/2021 .. 04/06/2028
629470-BA-5 . NXP BV/NXP FUNDING LLC .2.BFE .. . 24,992,750 |...99.2350 |. .24,808,750 |. 24,996,143 |.. .4.875 |......4.883 ....12/03/2018 .. 03/01/2024
78081B-AH-6 ..... ROYALTY PHARMA PLC .... .2.CFE .. . 30,973,971 |...89.4940 |. .28,195,085 |. 31,155,685 |.. .1.200 |......1.625 ....02/16/2022 .. 09/02/2025
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT .| 1.EFE .. . 29,969,400 |...89.1090 |. .26,732,700 |. 29,980,106 |.. .1.200 |......1.221 ....03/02/2021 .. 03/11/2026 ...
86803U-AD-3 ..... SUNTORY HOLDINGS LTD .... .. 2.BFE .. . 14,975,400 |...93.7590 |. . 14,063,850 |. 15,000,000 14,990,629 |.. .2.250 |......2.285 ...10/09/2019 .. 10/16/2024 ...
874060-AT-3 ..... TAKEDA PHARMACEUTICAL ... |- 2.BFE ... ...5,067,972 ...99.1970 |.......nennenn 5,029,288 |.... .5,070,000 |.. 005,069,410 [oiiiiiiiinnnns v 428 Lo i e 4.400 |...... 4.409 ....11/19/2018 ...|....11/26/2023 ...
902613-AB-4 ..... UBS GROUP AG ....eieeeeennnneeemnnnnareeennnnnaseeennnnnns foun oas D...... 2 teeeennns L AGFE | 10,000,000 |...97.2350 [.......cc..... 9,723,500 |...cevnnnnns 10,000,000 {............ 10,000,000 [....oeevvvuuineee ooremnnnanneeennnn fornanneernnnnnnes foreeerennsaneeeeee Joennns 1.008 |...... 1.008 ...07/27/2020 ...|....07/30/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,504,983,457 [ XXX 1,482,720,870 1,581, 160,000 1,568,692,703 (19,561,518) (2,793,091) XXX XXX XXX XXX
05949C-FY-7 ..... BOAMS 2005-H 2A3 . 1.FFM .. L.84.8160 |.ooeevnnnennnnnnn 35,184 | 41482 91 | B8 e e 3.943 |...... 4.329 ....10/01/2007 ...|....09/25/2035 ...
05949C-HS-8 ..... BOAMS 2005-1 2A3 . e AN L ...91.4490 |... . e L TAA 029,290 e [0 385 e e e 3.848 |...... 7.625 ....09/08/2005 ...|....03/25/2054 ...
17323L-AP-2 ..... CMLTI 2015-3 3A1 . . ...99.8280 |... ..167,494 |.... e 167,494 | (380) e 934 | e e 4.519 |...... 3.779 ....02/25/2015 ...|....06/25/2036 ...
20753X-AA-2 ..... CAS 2022-R03 1M1 . ... 30,457,287 |...99.3050 |... .... 30,245,609 |.... ...30,457,287 |.............30,665,189 |.cceveeiiirernnns [oeeeeeenn 207,902 |oeeiiiiiiiieiii e e 6.028 |...... 5.782 ....08/21/2022 ...|....03/25/2042 ...
20754A-AA-1 ... CAS 2021-R03 1M1 . ... 46,345,454 |...98.0840 |... ... 45,457 475 |.... ... 46,345,454 |.............46,668,413 |..oiiiiiiiiiins [0 322,959 i e e 4.778 |...... 4.767 ....12/14/2021 ... |....12/25/2041 ...
20754L-AA-7 ... CAS 2022-R01 1M1 . B ... 45,505,546 |...98.7250 |... ... 44,925,350 |.... ...45,505,546 |.............45,944 176 |..oooviiiiiiiinis foeieees 438,630 |oeeueeeeeeniines foreeeeeeiiieeeee e 4.928 |...... 4.599 ...01/11/2022 ... |....12/25/2041 ...
20754R-AA-4 . CAS 2021-R01 1M1 . 4 . 26,995,536 |...99.1230 |. .26,758,786 |. 26,995,536 . 224917 | 4,678 |......3.691 ...10/19/2021 .. 10/25/2041 ...
22540V-G6-3 ..... [CSFB 2002-9 1A1 .. 4 3,687 |...91.6610 |. ... 3,697 |. . 4,083 L (12) | .7.000 |......6.478 ....03/01/2010 .. 03/25/2040 ...
30711X-KZ-6 ..... [CAS 2017-C03 1ED2 4 . 11,840,692 |. 100.2460 |. .11,855,001 |. 11,825,909 72,884 |. .5.589 [......5.094 ....12/08/2021 .. 10/25/2029 ...
35564K-DB-2 . STACR 2021-DNA2 M2 . 4 . 35,028,125 |...98.8660 |. .34,603,100 |. 35,000,000 .. 264,665 |. .6.228 |......5.645 ....08/03/2021 .. 08/25/2033
35564K-RE-1 STACR 2022-DNA2 M1A . 45,107,540 |...98.3440 |. . 44,360,559 |. 45,107,540 ..403,211 .5.228 |......4.915 . ....02/07/2022 .. 02/25/2042 ...
35564K-Uli-7 ..... STACR 2022-DNA3 M1A ... .. 45,970,880 |...99.5000 |... ....45,741,026 |.... ...45,970,880 |.. 46,108,552 |oeieeeeeiieeee foeeeeene 182,672 [ooeeeeeeiiiieiee e s 5.928 |...... 5.878 | MON ..... .. 1,211,832 [....04/11/2022 ... |....04/25/2042 ...
35565H-AH-8 ... STACR 2020-DNA1 M2 . ...99.6910 |.....counnnnns 5,816,678 |.... .5,834,707 |.. ....5,879,651 33,807 [ e e 6.089 |...... 5.592 | MON ... .. 198,092 |....04/19/2021 ... |....01/25/2050 ...
46590Y-AA-2 ..... JPMNMT 2017-5 A1 ...95.0790 |..ccevrnnnnnns 6,076,580 |.... .6,391,085 |.. 8,657,828 |.oiiiiiiiiiees e 247,358 s e e 3.211 |...... 2.757 [MON ..... ...06/25/2019 ...|....10/26/2048 ...
466247-0C-0 ..... JPMNMT 2005-A3 4A1 .. ...98.1690 |... 21,320 21,394 s e () [ [ e 4.157 |...... 5.562 [MON ..... ....10/24/2006 ...|....02/25/2040 ...
46643U-DJ-5 ..... JPMNMT 2015-1 AM1 ... ...95.8120 |... 01,218,664 |oenneeeeenn 1,262,986 [ooeeeeeeniieeenn e 56,424 [ e [t 4.691 |...... 2.972 [MON ..... ....03/31/2016 ...|....12/25/2044 ...
46650A-AD-5 ..... JPMNMT 2018-7FRB A2 ...95.7640 23,572,743 |.............25,280,682 [.......cooooereenn | 1,928,807 [ i foens 5139 [...... 2.962 | MON ..... ...04/02/2020 ... |....04/25/2046 ...
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46651F-AD-3 ..... JPMMT 2019-HYBT A2 ..ovivvieiiiiiiiinceccieiieeeecenes foe e | s 4 s e LA e 8,242,445 |...92.3590 [...eiriinnnnn 7,415,565 |....covnnnnnns 8,029,066 |.............. 9,132,401 |oeeniiiiiinnes [ L0720 T R R RN 4.184 |...... 3.312 [ MON ..... ...08/13/2019 ... [....10/25/2049 ...
576433-UF-1 ..... MARM 2004-13 3A1 . e AN L . 78,649 |...89.7140 |... 81,227 e B1BT9 [ et 836 [ e e 3.874 |...... 4.888 | MON ..... ....03/01/2010 ...|....02/21/2054 ...
61744C-UT-1 ..... MSAC 2005-HE5 M2 . 1T.AFM. ...99.3940 |... 394,440 |iiiiiienn396,216 [ e (70) [ e e 5.034 |...... 2.256 [MON ..... ....04/30/2018 ...|....09/25/2035 ...
61763Y-AJ-3 ..... MSRM 2014-1A B2 .. 1.A ... ...95.7100 |... 795,776 v 1,807,263 [ o453 [ e [t 5.025 |...... 4.869 [MON ..... ...03/28/2018 ...|....06/25/2044 ...
65535V-BZ-0 ..... NAA 2003-A3 A1 .. e [4 1T.AFM. L..97.0660 |.......ooeeeennnn230,994 |oinniiiinnnnnn 287,976 [ 280,151 | e (868) [ e | 5.500 |...... 4.972 [MON ..... ....11/01/2006 ...|....08/25/2033 ...
929227-4D-5 ...... WAMU 2003-AR6 A1 eeeneeiieiiiiieieeiniieereeenenie s L 1LAFRM .. L..92.1490 |.oooiiiiieiennn 65,628 | 71,219 o 76,850 | e 722 | e e 3.390 |...... 2.122 [ MON ..... ...08/22/2012 ...|....06/25/2033 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 335,322,912 | XXX 329,734,174 335,101,417 340,514,489 (627) 5,357,005 XXX 296,393 8,637,981 XXX XXX
05538U-AE-3 ..... BBUBS 2012-SHOW C ...ovvvvvvviiieiiiiiiieeccccviineeeens foe e | s 4 s AR e 24,082,984 |...91.0580 |[............. 21,762,862 |..evunnnnnnns 23,900,000 |............. 23,943,172 [ oo (25,133) |- eonvvieeeeeiin foeeiiiis 04026 |l 3.998 [MON ..... [oeeeeeeennnnns 80,185 [...ccevinnnnn 975,578 |....12/01/2016 ... |....11/05/2036 ...
055522-AC-0 ... BLOX 2021-BLOX B ... .... 22,535,000 |...94.6000 |... ....21,318,110 |.... ...22,535,000 |.. ...22,856,908 ..320,459 |eeieiiiiieeeis e | 50418 3.431 ..596,019 |....08/18/2021 ...|....09/15/2026 ...
056054-AH-2 ...... BX TRUST 2019-XL E . .... 88,188,350 [...96.5070 |... ....85,410,625 |.... ...88,502,000 |.. ...88,543,908 e 96,385 [ e [0.6.250 ol 6.247 ....04/20/2021 ...}|....10/15/2036 ...
056083-AA-6 ..... BXP 2017-GM A ... .... 43,494,781 |...88.8730 |... ....35,113,722 |.... ...39,510,000 |.. 82,157,007 [oeeeeeeiiieeeee [ (576,153) [c-eeeeeeennineee foeeeemenieeeeeenn 00232379 | 1.792 ....11/09/2020 ...|....06/13/2039 ...
056083-AG-3 ..... BXP 2017-GM B . . 44,755,938 |...86.6910 |. .36,228,169 |. 41,790,000 43,741,984 |.. .(528,366) |. .2.208 ...10/14/2021 ..

056083-AJ-7 ..... BXP 2017-GM C ..
05609R-AG-9 ..... BX TRUST 2021-BXWF B .
05609T-AG-5 ..... BX TRUST 2022-VAWF D ...

....06/18/2021 ..
....10/28/2021 .. .
...01/20/2022 ... |....01/15/2039 ...

. 39,587,734 |...82.4060 |.
. 33,658,099 |...95.0850 |.
... 14,962,500 |...93.9950 |...

. 97,634,160 |...88.1370 |...

.29,781,528 |.
.32,328,900 |
.... 14,099,250 |....

36,140,000
34,000,000
...15,000,000 |..

38,566,188 |..
34,314,754 |..
... 14,990,989

.(526,372) |
..629,846 |.
... 28,489 |.

.1.881
.l 4.215
...... 6.338

. 86,061
... 44,027 |...

12598E-AA-O ..... COMM 2020-SBX A ....83,937,272 |.... 95,235,000 |.. ...96,680,739 [..cooiiiiiiiiiiis |eeeeen i (480,734) [enniiiiiiiiiiiii e [l 1670 1.147 ... 132,536 |... ....12/01/2021 ... |....01/10/2038 ...
12598E-AK-8 ..... COMM 2020-SBX E ...5,209,288 |...82.3250 |.............. 4,303,951 |.... .5,228,000 |.. 5,215,554 [t e 3167 [ e [ 2,321 2.431 . 10,112 ) 123, ....12/17/2020 ... |....01/10/2038 ...
12654Y-AA-T ... CPTS 2019-CPT A .... 39,057,374 |...81.9550 |... ....33,199,971 |.... ...40,510,000 |...........39,381,951 [oeevvviiiiiiiiins [ 120,270 [vniiiiiiiiiiiiins oo [0000022.865 [l 3.286 ....96,718 |... 1,160,612 |....06/18/2020 ...|....11/13/2039 ...
12654Y-AE-9 ..... CPTS 2019-CPT B .. 11,085,070 |...75.6640 |.............. 7,978,012 |.... ...10,544,000 |............. 11,000,630 [....evverrurunnnnn Jooreeeeei (61,658) [euveviveiiiiiiiins oo 00002 2.997 [l 2.354 ... 26,332 |... ....10/27/2021 ... |....11/13/2039 ...
12654Y-AG-4 ..... CPTS 2019-CPT C 9,220,781 |...73.2850 |... .9,000,000 [.ooeeieeeeeenn 9,178,122 [ouvviiiiiiiiiiiiin e (24,181) [ oo 00002 2.997 |l 2.725 ... 22,476 |... ....03/22/2021 ... |....11/13/2039 ...
201736-AE-5 ..... CMLBC 2001-CMLB X 10 . .. 196,659 |....1.0060 |... e BATAO L (478) | (B13) [ [ [ 1033 TABIMON e oo 5,541 |... ... 12/27/2007 ...|....06/01/2031 ...
23305J-AA-0 ..... DBUBS 2017-BRBK A ...94.1780 |... ....22,800,494 |.... 24,210,000 |.. ...24,200,454 e e (8,898) [ [ 000030482 | 3.448 ... 69,644 |... ....06/05/2020 ... |[....10/10/2034 ...
20420M-AL-7 . CGCMT 2019-SMRT E ...95.6530 |. ..5,508,570 |. .5,853,000 .5,968,401 |.. .(115,475) |. .2.767 . 23,143 ....10/18/2021 .. 01/10/2036
44421G-AE-3 . HY 2019-30HY B . 14,858,594 |...83.6660 |. .11,504,075 |. 14,632,074 |.. .(125,478) |. .2.317 . 38,729 ....03/03/2021 .. 07/10/2039
44421M-AG-5 . HY 2019-55HY C ... . . 14,704,375 |...74.1070 |. .10,374,980 |. 14,546,849 |.. .. (72,624) |. .2.376 . 34,333 ....10/14/2020 .. 12/10/2041
46646G-AE-7 ..... O L - ) EP . 42,432,635 |...86.4120 |. .34,919,089 |. 41,651,601 .. .(324,676) |. .2.027 . 96,112 ....11/22/2021 .. 10/06/2038 ...
53218C-AJ-9 ..... LIFE 2021-BMR E oo e e . 48,060,641 |...94.6320 |. .45,473,968 |. 48,053,479 48,077,150 ......5.038 137,695 ,587,391 |....03/22/2021 .. 03/15/2036 ...
563136-AL-4 ..... OMW 2020-1MW E ... .. 16,568,984 |...77.7550 |... .... 13,490,493 |.... ...17,350,000 |.. 16,790,057 [onnenniiiiiiiies e 107,464 [ e 00002 2.335 | 3.116 ... 33,760 |... .. 410,745 |....05/20/2021 ... |....09/10/2039 ...
61763X-BF-2 ..... MSBAM 2014-C18 300A .. ...92.9520 [..eevvininnnns 2,001,420 |.... .2,250,000 |.. e 2,28178 [ | 10,800 [ e [l 30749 | 4.307 [MON ..o founnniiiiiinnnnee 7,264 |... ... 85,524 |....03/25/2020 ... |....08/15/2031 ...
61763X-BH-8 ..... MSBAM 2014-C18 3008 .. ...90.2810 [o.eevvirinnnns 4,482,452 |.... .4,965,000 |.. 05,066,347 [ e (B3,831) [ e [0 32996 | 2.764 [MON ..... .. 17,085 |... ..201,157 |....03/11/2021 ... |....08/15/2031 ...
74824D-AA-8 ..... QCMT 2013-QCA A .. .... 39,731,209 [...91.9910 |... ....34,508,615 |.... ...37,610,870 |.. 38,491,872 |.ooooiiiiiiiiiiins [ (437,564) | [ 082275 | 2.058 [ MON ..... .. 1,231,756 |....02/20/2020 ... |....01/11/2037 ...
T8449R-AL-9 ..... SLG 2021-OVA E ... .... 99,842,715 ...69.6820 |... ....71,916,005 |.... . 103,206,000 |........... 100,267,712 [.eovvvvvvurnnnnnn |oeeeennnn 282,647 ovvvvniiiiiiiiinns foeeeeeieiiiiiinnns [0 2,851 i, 3.230 | MON ..... .. 2,942,001 |....10/04/2021 ... |....07/15/2041 ...
85237A-AA-1 ... SREIT 2021-PALM A .. ... 46,631,004 [...95.8000 |... ... 44,872,720 |.... ...46,840,000 |.. 47,408,895 [...eeiiiiiiies |l TB5 773 [ [ [ 40008 | 3.389 [ MON ..... .. 99,414 |....10/08/2021 ... |....10/15/2034 ...
92858T-AC0 ..... VLS 2020-LAB B ... . . . 14,419,026 |...75.8100 |. .10,613,400 |. 14,000,000 14,334,087 |.. ......2.121 . 343,420 |....10/21/2020 .. 10/10/2042 ...
92858T-AG-1 ..... VLS 2020-LAB D ... [ PP v |4 i | 1FFE L 3,840,845 |...70.2110 |.............. 2,808,440 |.... .4,000,000 |.. ....3,864,828 [ | 14,907 [ e 0000 2.603 Ll 3.142 [MON ..... .. 105,551 |....10/07/2021 ... [....10/10/2042 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 852,456,830 | XXX 727,657,492 838,392,349 848, 145, 160 (478) (1,060,713) XXX 2,107,949 24,520,958 XXX XXX
00432C-AR-2 ..... ACCSS 2002-A A2 .. .. 1.FFE ..|... 318,203 |...98.4070 |... 302,644 |.... +...399,000 [oooiiiieeeennnnnn398,900 fvvvvviiiiiiiiiinn foereeeeeen 217 e i [000022.520 |l 1.017 ....02/17/2010 ... [....09/25/2037 ...
056820-A0-9 . BCC 2017-1A AR .. 1AFE . 19,680, 117 |...98.5410 |. . 19,392,984 |. 19,680,117 .. 766,542 |. . 4.456 ....05/06/2021 .. 07/20/2030
07133P-AJ-8 ..... BATLN 2021-17A A2 1AFE .. . 14,000,000 |...96.6730 |. . 13,534,220 |. 14,000,000 .. 713,636 |. .5.213 ....02/01/2021 .. 03/09/2034
08179H-AG-5 ... BSP 2017-12A AR . 1B FE .. .20,000,000 |...97.1650 |. . 19,433,000 |. 20,000,000 ..635,515 |. .5.557 ....10/04/2021 .. 10/15/2030
08180E-BJ-2 ..... BSP 2013-111A A1R2 . 1AFE .. . 12,896,633 [...99.0410 |. 12,772,964 |. 12,896,633 ..569,187 |. ......3.537 ....04/20/2021 .. 07/20/2029 ...
08181V-AQ-8 ..... BSP 2018-16A AR ... | LAFE L) .... 12,500,000 |...97.7140 |... ... 12,214,250 |.... ...12,500,000 |.. ...13,034,812 U R 535,865 |....cooooviiiiiins Joeveiiiiiiiiiinnnn [ 50479 5.246 ... 144,588 |... ...05/24/2021 ... |....01/17/2032 ...
09629E-AL-5 ..... BLUEM 2017-2A A1AR LTAFE 30,000,000 |...98.5490 |............. 29,564,700 [............. 30,000,000 f...ovvveeees 30,710,587 |..vvvvvvnninniiinn Joveeenns 710,587 [ e |l 52483 | 5.052 [JAD ... [oeeeunnnnns 318,923 ...12/10/2021 ... |....10/20/2030 ...
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12551J-AN-6 ..... CIFC 2017-4A AR ....ovvvviiiiiiiiniineerceenee e oo e | s 4 s L ABFE | 10,000,000 |...96.9030 [.....ccvvvnen 9,690,300 |.ueunnnnens 10,000,000 |............. 10,420,621 [ooooeivviiiiiiinn Jovvnnnnns L3 (0722 5 R R RN 5.875 |...... 5.407 [JAJO ... |oeviiiiinnnnns 112,596 |......coeeeens 266,674 |....05/27/2021 ... |....10/24/2030 ...
23345F-AB-8 ..... DLLMT 2021-1A A2 . |- TAFE L .... 19,794,826 |...98.8740 |... ....19,5783,862 |.... ...19,796,774 |.. 19,796,376 |oeeeeeeeiiiieeee e 1,201 | e e 0.600 |...... 0.609 |MON ... |ovmmneeeennnnnns 3,629 |... ....10/27/2021 ...|....03/20/2024 ...
233869-AB-2 ..... DTRT 2022-1 A2 ... S LAFE L .. 19,999,528 |...99.9130 |... ...19,982,600 |.... ...20,000,000 |.. 219,999,579 [ v B e e e 5.070 |...... 5.127 .... 45,067 |... ...10/12/2022 ... |....09/16/2024 ...
247030-AB-8 ..... DEFT 2021-1 A2 ... |- TAFE L .. 984,336 |...99.7480 |... 983,952 |.iiiiiiiieeeennn983,981 [ e (221) [ e e 0.330 |...... 0.279 .81 ....09/16/2021 ...|....05/22/2026 ...
247030-AC-6 ..... DEFT 2021-1 A3 ... e [ TAFE L 7,707,682 |...98.1110 |... 7,775,297 ... 7,925,000 |oeeeennenennnn 7,790,761 [ e 83,079 [ i e 0.430 |...... 4.735 ....00/28/2022 ...|....05/22/202%6 ...
25755T-AH-3 ... DPABS 2017-1A A23 .. 4 [ 2.AFE L .... 23,812,500 |...91.6430 |... ....21,822,489 |.... ...23,812,500 |.. 28,812,500 [.eeieeeeiiiieee foeeeeriieeeeene e e e 4118 |...... 4.139 ...06/12/2017 ...|....07/25/2047 ...
262431-AH-2 ... DRSLF 2017-50A A1R . i L .. 1.AFE ..|... ....30,000,000 |...98.6190 |... ....29,585,700 |.... ...30,000,000 |.. ...31,218,920 [oeiiiiiiiinnnns [enen 1,206,130 [eeenniiiiiiienns o e 5.079 |...... 4.436 ....04/08/2021 ...|....07/15/2030 ...
262440-AN-3 ... DRSLF 2017-49A AR ....ieeieeieeeeeeeee e e eceeeeeees foen e N .. 1.AFE ..|... .... 29,827,865 |...98.6220 |... ....29,416,837 |.... ...29,827,865 |.............31,046,823 |..cooeeiiiiiiinns [ 1,207,924 i e e 5.144 |...... 4.388 ....08/29/2021 ...|....07/18/2030 ...
262440-A0-6 . DRSLF 2017-49A BR .. 4 .1.BFE .. . 13,030,000 |...97.6390 |. 112,722,362 |. 13,030,000 .5.7% |......5.382 ....03/29/2021 .. 07/18/2030
26249K-AZ-4 . DRSLF 2014-36A AR3 . 4 1AFE . . 20,704,493 |...98.9170 |. . 20,454,695 |. 20,678,645 .5.099 |[......4.102 ....08/31/2021 .. 04/15/2029 ...
29374G-AB-7 ..... |EFF 2022-4 A2 .. .. 1.AFE .. . 100.4570 |. .10,045,700 |. 10,000,000 .5.760 |......5.838 ....11/16/2022 .. 10/22/2029 ...
293740-AB-2 ...... EFF 2019-3 A2 .. .. 1.AFE ..|... ...99.8100 |... 578,306 |.... ....579,406 |.. 579,404 |oeeeeeeeeeiiies feeee i 21 s e s 2.060 |...... 2.077 ...10/22/2019 ...|....05/20/2025 ...
301660-AB-5 ..... EART 2022-2A A2 .. .. 1.AFE ..|... ...99.7920 |.....oonnnnnns 9,428,974 |.... . 9,448,627 |.. 9,448,544 L e (36) [ e e 2.190 |...... 2.212 ....04/12/2022 ...|....11/17/2025 ...
33835N-AA-9 ... MORGN 2018-3A AR . .. 1.AFE ..|... . ...97.8110 |... .... 19,562,200 |.... 20,000,000 |.. 020,753,563 |oeeeeeeeeiiiieee foeeeennnn 745,995 | e e 5.283 |...... 4.713 ....06/25/2021 ...|....10/20/2031 ...
33835N-AC-5 ..... MORGN 2018-3A BR . .. 1.B FE ..|... .... 17,500,000 |...96.7830 |... .... 16,937,025 |.... ...17,500,000 |.. ...18,230,813 [ooiiiiiiiiiiiees [ 723,828 e [ e 5.793 |...... 5.475 ....06/25/2021 ...|....10/20/2031 ...
39154T-8P-2 ... GALC 2021-2 A2 ... .. 1.AFE ..|... .. 17,923,648 |...98.2860 |... ....17,651,287 |.... ...17,959,106 |.. 17,982,802 [ e 10,227 s e e 0.380 |...... 0.803 ...09/28/2022 ...|....08/15/2024 ...
40441J-AC-5 ... HPEFS 2021-2A A3 . .. 1.AFE ..|... 6,554,295 |...97.8240 [....oeevennnn 6,612,902 |.... 6,629,179 [ e TABB3 | e e 0.360 |...... 4.922 ....00/28/2022 ...|....09/20/2028 ...
40441R-AB-9 ..... HPEFS 2022-1A A2 . .. 1.AFE ..|... 1,466,423 |...98.3360 |.......eennn.. 1,469,810 |.... e LATA 34 | e T s e e 1.020 |...... 5.17 ....09/28/2022 ...|....05/21/2029 ...
41284Y-AB-2 ..... HOMOT 2022-A A2A . I .. 1.AFE ..|... . 14,242,595 |...99.1350 |... ... 14,119,458 |.... 14282625 [ e 29 e i e 2.450 |...... 2.463 ....04/12/2022 ...|....05/15/2025 ...
46591H-BR-0 . CACLN 2021-1 B 4 .1.CFE .. 7,260,643 |...96.6670 |. ..7,018,646 |. .7,260,643 |.. .0.875 |......0.877 ....03/16/2021 .. 09/25/2028
46591H-CD-0 . CACLN 2021-3 B 4 .1.CFE .. . 11,748,336 |...94.2520 |. 11,073,042 |. 11,748,336 |.. .0.760 |......0.761 ....09/14/2021 .. 02/26/2029
50117E-AB-0 ..... KCOT 2022-1A A2 . .. 1.LAFE .. . 21,959,689 |...98.0500 |. .21,532,218 |. 21,960,069 |.. .2.340 |......2.354 ....08/15/2022 .. 04/15/2025
50184K-BN-7 ..... LCM 13A BR3 .... |4 .1.CFE .. . 20,000,000 |...97.8720 |. . 19,574,400 |. 20,463,516 |.. ..463,516 |. .5.727 |......5.532 ....11/29/2021 .. 07/19/2027 ...
55316E-AE-2 ..... MMAF 2019-B A5 |4 1AFE . 4,502,163 |...91.2820 |. ..4,363,280 |. .4,780,000 . 4,627,092 |.. .2.290 |......3.421 ...03/31/2020 .. 11/12/2041 ...
55819B-AU-0 ..... MDPK 2015-18A ARR .. i L .. 1.AFE ..|... . 15,000,000 |...98.3290 |... ... 14,749,350 |.... 15,000,000 |.. ...15,280,740 5.218 |...... 4.405 ....12/01/2021 ...|....10/21/2030 ...
55820R-AJ-1 ..... MDPK 2017-25A A1R .. N .. 1.AFE . .... 29,563,646 |...98.2560 |... ....29,048,056 |.... ...29,563,646 |.. ...30,777,624 5.328 |...... 4.360 ....08/25/2021 ...|....04/25/2029 ...
55820T-AJ-7 ..... MDPK 2017-23A AR ... i L .. 1.AFE . .... 22,000,000 |...98.7100 |... ....21,716,200 |.... ...22,000,000 |.. ...22,570,300 5.328 |...... 3.821 ....06/04/2021 ...|....07/27/2030 ...
56578J-AN-2 ..... MCLO 2017-10A A1BR . N .. 1.AFE . .. 5,400,000 |...97.9880 |.............. 5,291,352 |.... .5,400,000 |.. ....5,528,415 5.856 |...... 5.351 ....12/07/2021 ...|....11/15/2029 ...
641310-AL-4 ..... NEUB 2017-26A BR ... i L 1.CFE. .21,160,000 |...96.9050 |... ....20,505,008 |.... 21,160,000 |.. 21,795,304 o [ [V R RN RN 5.5% |...... 5.540 ....10/22/2021 ...|....10/18/2030 ...
67097L-AH-9 ..... OCP 2017-13A A1AR .. N A FE . ... 17,500,000 |...98.3780 |... ...17,216,150 |.... ...17,500,000 |.. 18,067,401 [oeeeeeeeiiieieee [oeeeennnn 563,077 eeeiiciiiiees o e 5.089 |...... 4.792 ...08/19/2021 ...|....07/15/2030 ...
671026-AC-6 ..... 0SD 2021-23A B ... 4 BFE. . 14,962,950 |...97.3820 |. .14,607,300 |. 15,000,000 15,425,381 |.. .5.599 [......5.716 ....12/01/2021 .. 04/17/2031 ...
67578B-AA-4 ..... 0CT32 2017-1A A1R .. 4 A FE . . 28,390,108 |...98.8290 |. .28,057,660 |. 28,390,108 29,579,463 |.. .5.029 |......4.391 ....08/25/2021 .. 07/15/2029
67578B-AE-6 ..... 0CT32 2017-1A BRR .. 4 BFE. .10,000,000 |...97.3820 |. ..9,738,200 |. 10,000,000 10,480,099 .5.659 |[......5.358 ....03/25/2021 .. 07/15/2029
67590A-BP-6 ..... 0CT14 2012-1A AARR . . A FE . . 16,230,703 |...98.8780 |. .16,043,782 |. 16,539,776 .5.029 |......4.937 ....01/28/2022 .. 07/15/2029
69335P-DX-0 . PFSFC 2020-G A ... 4 AFE .. . 17,497,706 |...94.3470 |. .16,510,725 |. 17,499,214 |.. .0.970 |......0.976 . ....10/14/2020 .. 02/15/2026 ...
69335P-DY-8 ... PFSFC 2020-G B ... N FFE ... ...94.7050 |....covnnnnnns 6,274,206 |.... . . n6,624,936 [...iieiieiiiees e B e e e 1.570 |...... 1.576 | MON .. 104,013 |....10/14/2020 ...|....02/15/2026 ...
69701E-AA-4 ..... PSTAT 2020-1A A1 ... i L AFE .. ...99.1860 |.......ounnnns 7,236,778 |.... . 7,296,169 |.. e 1,756,443 [ e 488347 e e e 5.475 |...... 2.351 [FMAN ... .. 163,642 |....01/10/2020 ...|....02/20/2028 ...
69702B-AA-9 ..... PSTAT 2021-3A A1 ... N AFE ... ...98.7060 |... ... 18,729,892 |.... 18,975,434 |.. 19,718,462 |o.eeiiiiiiieeee [eeeeeen 740,006 e e e 5.043 |...... 4.281|JAJO ... .. 395,140 |....06/24/2021 ...|....07/20/2029 ...
69702B-AC-5 ..... PSTAT 2021-3A A2 . i L BFE ..|.. ...97.3540 |... .... 24,338,500 |.... ...25,000,000 |.............25,958,899 |.....ccoovvriinnnn fooeennnnn 954,678 oiiiiiiiiiiiiis e e 5.643 |...... 5.327 | JAJO ... . ..707,261 |....06/24/2021 ... |....07/20/2029 ...
69702D-AA-5 ..... PSTAT 2021-2A A1 . N AFE ... ...98.6110 |... ....23,600,070 |.... 023,932,492 |ooiieeeennn25,071,252 | [ 1,127,991 s e e 5.475 |...... 3.944 | FMAN ... 149,241 ... ....06/11/2021 ...|....05/20/2029 ...
69702H-AA-6 ..... PSTAT 2021-4A A1 ... i L AFE .. . ...98.5990 |... ....29,006,105 |.... ..030,442,348 oiiiiiiiinens [ 932,815 [ e e 4.879 |...... 4.606 | JAJO ... ... 303,960 |... ....09/21/2021 ...|....10/15/2029 ...
80286M-AB-4 ..... SDART 2022-2 A2 AFE ... ...2,502,692 |...99.6880 |.............. 2,494,992 |.... 2,502,781 [ e 89 e e e 2.120 |...... 2137 [MON ooee oo 2,358 |... ...08/23/2022 ...|....10/15/2026 ...
86315T-AA-3 ..... STRAS 2021-2A A AFE .. .... 13,349,006 |...98.4950 |... ....13,148,104 |.... . ...13,684,470 335,464 |..oovvniiiiiiiiins e e 5.143 |...... 4.946 | AL ... .. 139,208 |... ....12/03/2021 ...|....12/28/2029 ...
863151-AA-6 ..... STRAS 2021-3A A .. A FE .. . 31,681,969 |...98.6510 |. .31,254,579 |. 31,681,969 32,291,124 |.. ..609,155 |. .5.193 |...... 4.482 | JALO ... 333,591 ... 12/17/2021 .. 12/29/2029 ...
87190T-AC-7 ..... SSTAT 2021-1A B .. BFE..|.. .. 26,750,000 )...97.4150 |... ...26,058,513 |.... ...26,750,000 |. ...27,544,017 79,145 | i ovnee 5.808 |...... 5.613 | JAL ... .. 293,487 |... ...10/06/2021 ... |....10/25/2029 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year
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Desig- Foreign
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87232B-AH-5 ... TSYMP 2017-1A BR evvveeiiviiiiineiecienee v foe e | s 4 s L 1CFE e 35,000,000 |...97.1020 |............. 33,985,700 |..euunnnnnens 35,000,000 |..eevvuunnnns 36,143,619 [...cccevvnnininnen oo 1,143,619 [ i e 5.629 |...... 5.663 906,847 |....09/21/2021 ... |....07/15/2030 ...
89239H-AB-4 ... TAOT 2022-D A2A ...eieeieeeeeeeeeeeeeeeeeeeeeens oo cen | | s L LAFE e 19,999,778 |. 100.1610 |............. 20,082,200 |-eeeunnnnnnns 20,000,000 |... 1219,999,807 [oveeeiiiiiiieee e e 29 [ e e 5.270 |...... 5.329 ... 108,328 |....11/01/2022 ...|....01/15/2026 ...
92348K-BF-9 ..... VZMT 2022-7 C .. .. 1.F FE .. .. 24,866,192 |. 100.1410 |... . 24,905,067 |... .24,870,000 .24,866,205 A ......5.794 106,692 |....11/17/2022 ...|....11/22/2027 ...
92916M-AF-8 ..... VOYA 2017-1A ATR oo eeeeee foe e | s L LAFE e 18,903,799 |...98.4600 |............. 18,612,681 |..ccvvnnnnnns 18,903,799 |... 19,646,224 i el TBBTHA s e e 5.029 |...... 4.321 ... 379,735 |....04/30/2021 ...|....04/17/2030 ...
95058X-AG-3 ..... WEN 2019-1A A21 oovveeiiiiiiieeeecciieccceeieee oo e | s 4 .. L 2BFE | 24,797,500 |...91.9910 |............. 22,811,468 |............. 24,797,500 |... 28,797,500 [ e e [ e 3.783 |...... 3.801 ...938,089 [....06/13/2019 ...|....06/15/2049 ...
96042R-AB-4 ... WLAKE 2021-2A A2A ... e fore ] s e e LAFE o 5,826,008 |...98.9500 |.............. 5,765,374 |..ccovvnnnnnns 5,826,558 |...oeeeennnnn 5,826,453 |...iieeeennninnns forreeennennnn 207 Jovniiiiiiiiiines foeeeiiiii e 0.320 |...... 0.328 ...06/08/2021 ...|....04/15/2025 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 961,160,748 | XXX 941,105,716 962,024,235 985,411,922 23,965,117 XXX XXX XXX 7,724,735 18,731,375 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,743,923,947 | XXX 3,481,218,252 3,716,678,001 3,742,764,274 (19,562,623) 25,468,318 XXX XXX XXX 24,311,842 90,926, 148 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
BL3200-39-3 ..... ABC SUPPLY CO INC B TERM LOAN ... .. 3.BFE .. .. 19,721,164 |...99.0000 |... . 19,597,442 |... .19,795,3% . 19,597,442 ....03/10/2022 ...|....01/15/2027 ...
BL3646-39-7 ..... INDIGO MERGER SUB INC B TERM LOAN . .. 3.AFE .. .. 15,190,187 |...99.6250 |... .15,137,168 |... .15,194,146 .15,137,168 ....07/14/2021 ...|....07/01/2028 ...
BL3650-57-1 ..... HARBOR FREIGHT TOOLS B TERM LOAN LABFE | 43,466,286 |...95.2500 |............. 41,427,531 |ooeeennennnns 43,493,470 |... ....41,427 531 ....02/17/2022 ...|....10/19/2027 ...
BL3683-98-6 ..... STANDARD INDUSTRIES INC B TERM LOAN L 2.CFE | 13,726,845 |...98.6250 |............. 13,674,849 |............. 13,865,500 |... ....13,776,914 ....08/03/2022 ...|....08/06/2028 ...
BL3556-13-3 ..... JAZZ FINANCING LUX SARL B TERM LOAN . . .. 3.BFE .. .. 35,396,217 |...98.7500 |... .35,117,894 |... .35,562,424 .35,117,895 |..... (1,336,102) |. . 1,858,361 |....12/01/2021 ...|....05/31/2028 ...
BL3573-84-9 ..... ICON LUXEMBOURG SARL B TERM LOAN ......cevvvvvenvenins foun oee D...... L3AFE L 60,967,887 |...99.6250 |............. 60,755,088 |............. 60,983,778 |... ....60,755,088 |..... (2,302,569) |...... 2,098,902 |.......coeeeeeeens fevvrvvvrninnnnnnns [0 7.000 |......6.321 [MJSD ... |.oennnnnnnnl 11,859 [, 2,565,554 |....07/14/2021 ...|....07/01/2028 ...
BL3760-10-7 ..... AERCAP B TERM LOAN ...ieeeveeeeieiinnninreeennnnnaneannns foen oe [T [TII L 2BFE | 24,937,500 |...99.6250 |............. 24,906,250 |....cceennnns 25,000,000 |eeeennnnnnns 25,766,364 ...t . 1380 |eeeiiieenes 930,051 |....11/02/2021 ... |....11/02/2028 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 213,406,086 | XXX 210,616,222 213,894,714 211,578,402 (7,763,697) 5,938,823 XXX XXX XXX 88,772 8,567,188 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 213,406,086 [ XXX 210,616,222 213,894,714 211,578,402 (7,763,697) 5,938,823 XXX XXX XXX 88,772 8,567,188 XXX XXX
2419999999. Total - Issuer Obligations 6,333,602,410 | XXX 5,839,678,795 6,404,490,000 6,313,749,8% (19,561,518) 5,936,712 XXX XXX XXX 34,781,591 85,349,895 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 336,420,680 [ XXX 330,756,048 336,110,397 341,600,493 (627) 5,384,042 XXX XXX XXX 302,373 8,709,437 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 947,807,292 [ XXX 784,778,974 838,392,349 910,076,626 (478)|  (10,694,926) XXX XXX XXX 3,016,633 36,944,828 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 91,160,748 | XXX 941,105,716 962,024,235 985,411,922 23,965, 117 XXX XXX XXX 7,724,735 18,731,375 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 213,406,086 | XXX 210,616,222 213,894,714 211,578,402 (7,763,697) 5,938,823 XXX XXX XXX 88,772 8,567,188 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 8,792,397,216 | XXX 8,106, 935,755 8,754,911,695 8,762,417,339 (27,326,320) 30,529,768 XXX XXX XXX 45,914,104 158,302,723 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 6,537,313,920 1B..$.......... 172,741,902 1C..$ ........... 129,367,638 1D ..$............. 48,476,905 1E..$.......... 133,829,461 1F ..$......... 194,132,503 1G.$........... 301,368, 110
1B . ....170,845,135 2B ..$. .357,601,026 2C..$. .369,991,926
1C ....115,864,09 3B..$.......... 78,861,700 3C..$ ... 33,926,630
1D 20,099,703 4B ..$............ 48,713,136 4C..$....
1E 49,115,964 5B .8 ... 5C..$....
1F 167,494
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Showing All PREFERRED STOCKS Owned December 31 of Current Year
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060505-EL~4 .. [BANK OF AMERICA CORP ........covvvvvvvvvininns [evvennnenis [ e | ...4,271,000.000 |.....ceeue.. L IV[V F 4,212,615 |....... 0.986 |...ccoeennnnn 4,212,615].. ... 4,746,149 277,615 ... (464,001)].ccceeeeeiiiiiiiin [ .. ..(464,001).. . |- 2.A FE ..|.. 08/05/2019 ..
55336V-AU-4 ... [MPLX LP .. 25,150,000.000 |.. .1.00|. 24,772,750 ..24,772,750 |.. 25,112,125 ). .. 1,729,063 (440, 125)(.. ..(440,125).. .. 3.A FE ..|.. 10/02/2019 ..
857477-AQ-6 .. |STATE STREET CORP .. .. 667,000.000 |.. . ....665,179 . ...665,179 .. 679,506 |. ... 34,740 ... (83,408)[.. . (3,408).. .. 2.A FE ..|..08/20/2019 ..
949746-RN-3 ... [WELLS FARGO & CO U oevvvvnniieiiiiiiiiiciins | e e 7,763,000.000 [....weeeeeen 1200 |oeviiiiiiinns [oeeeiininnnns 7,491,295 |....... 0.965 [c.vvvvvnnnnnne 7,491,295 .. 8,479,722 ..(986,486).. .. |- 2.B FE ..|..08/15/2019 ..
902613-AJ-7 ... [UBS GROUP AG ....ooooeveeriiiiiiiiiiiiiieeieens [l D...... ..20,000,000.000 |............ 1.00....... 1.000 [.evvevennnns 17,218,000 17,218,000 |.. ..20,000,000 (2,782,000)]-ccceeeeeeeeeeeeens feveeiiiiiiiiieieens [on ..(2,782,000).. . |.. 3.B FE ..|..01/06/2022 ..
90352J-AF-0 ... [UBS GROUP FUNDING .{D.... . 18,000,000.000 |.. ... 17,708,760 ..17,708,761 .. 18,000,000 |. .. 1,260,000 ...(1,699,740)(.. .. (1,699,740).. .. 2.C FE ..|..01/28/2019 ..
H4209U-AP-1 ... [UBS GROUP FUNDING ................. D...... ..21,150,000.000 |............ 1.00]....... 1.034]............ 20,885,625 20,885,626 |.. ..21,859,500|........... 1,283,100 ... .. 1,480,500 |... (2,638,463), .. (2,638,463).. . |.. 3.A FE ..|..03/09/2020 ..

4019999999. Subtotal - Preferred Stock - Indu d Miscellaneous (Unaffiliated) Perpetual

Preferred 92,954,224 XXX 92,954,226 98,877,002 2,916,602 5,806,744 (9,014,223), (9,014,223 XXX XXX
65339K-BK-5 ... [NEXTERA ENERGY CAPITAL ..eovvvvviivnininnens | oveeeeeeas [ eeeeees fenn ...5,500,000.000 f.....oevnees 1.00 | i, 5,634,520 |....... 0.908 ... 4,995,100 |.. 5,647,500 [...ovvvnnnnnnes 51,792 RO (4 1 O R R (QFR¢1:(0)] U N .. |-- 2.B FE ..|.. 04/06/2022 ..
744320-ANM-4 ... [PRUDENTIAL FINANCIAL INC ..ovvvvvevvnnnnnnnnn [ evvveeeenns [ e | ..18,960,000.000 |............ N0V R 19,070,230 |....... [ 18,628,200 |.. ..20,198,350 [..cvvveeieanns 47,400 01,066,500 [..evvveeneniiiiiiiiins [ s (237, 153)[eeinnn | .. |-- 2.A FE ..|.. 10/25/2018 ..
20250N-47-7 ... [ENBRIDGE INC .........coeeiiiiiiiiiniii, A.. .. 376,661.000 [.....000tn25.00 [eevevvvvrnnnns fooriiiieinns 9,416,525 |...... 24.400 |ceevvrrennnns 9,190,528 |.. .. 9,416,525 | 150,062 |... . |- 2.C FE ..|.. 04/05/2018 ..
20250N-Al-5 ... [ENBRIDGE INC .. LA 6,380,000.000 |.. 26,089,788 .. 23,999,996 |.. 25,902,193 . . 549,583 .. 2.C FE ..|..03/06/2020 ..
29250N-BC-8 ... [ENBRIDGE INC .....cevvniiiiinnnniiiiiniinnnns | eeeeeeeenns A 0,000,000.000 |.. . ...30,000,000 . ..27,126,600 |.. 30,000,000 . 795,417 .. 2.C FE ..|..07/06/2020 ..
80356B-AB-4 ... | TRANSCANADA TRUST .. e [ A. ..27,470,000.000 |............ 1.00 )i foeiiiinees 27,389,522 |....... 0.951 [............. 26,112,707 |.. ..27,306,244 |.............. 609,681... . |.. 2.C FE ..|..02/07/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable

Preferred 117,600,585 XXX 110,053, 131 118,470,812 2,208,935 6,964,359 (188,410, (188,410 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 210,554,809 [ XXX 203,007,357 217,347,814 5,120,537 12,771,103 (9,014,223) (188,410), (9,202,633 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - T 210,554,809 XXX 203,007,357 217,347,814 5,120,537 12,771,103 (9,014,223), (188,410)] (9,202,633 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL i 1BLS 1C.§.. 1D 8 TE .8 e TF 8 1G .8 e
1B 13,125,815 2C..$ ..
1C 17,218,000 3C..$ ..
1D .. 4C.%..
1E 5C..$..
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00130H-10-5 ... [AES CORPORATION ....42,400.000 |.... ... 553,892 |.. ... 26,797 |... .... 189,104 |... 189,104 |... . |- 03/25/2020 ..
002824-10-0 ... |ABBOTT LABORATORIES .. ....33,500.000 |.... ..2,333,164 |.. ....62,980 |... (1,036,825)f... . |- 03/25/2020 ..
00287Y-10-9 ... [ABBVIE INC ....17,424.000 |.... ..1,338,852 |.. ....98,271 . 456,683 |... . |- 05/11/2020 ..
00507V-10-9 ... [ACTIVISION BLIZZARD INC .. ...14,900.000 |.... .... 923,508 |.. ... 149,208 |... . |- 09/26/2017 ..
00724F-10-1 ... [ ADOBE INC . .... 265,820 |.. (1,867,293))... . |.. 11/03/2009 ..
00751Y-10-6 ... [ ADVANCE AUTO PARTS .... 985,101 .... 256,09 |.. ... (622,005)f... . |.. 11/03/2009 ..
00773T-10-1 ... [ADVANSIX INC ...38,476 ...5,179 ). (9,341)]... . |-. 10/03/2016 ..
007903-10-7 ... [ADVANCED MICRO DEVICES . ..1,573,069 . 301,754 |.. . 1,271,315 |... ...1,271,315 |... . |- 02/15/2022 ..
00846U-10-1 ... [AGILENT TECHNOLOGIES INC ... 479,991 |.. ...(274,000)f... .... (274,000) |... .| 1272172011 ..
009158-10-6 ... [AIR PRODUCTS & CHEMICALS INC . 738,017 ....22,800 .. 10/26/2015 ..
009717-10-1 ... | AKAMAI TECHNOLOGIES .. . 282,699 . (412,524) .. 11/03/2009 ..
012653-10-1 ... [ALBEMARLE CORP .. . 522,650 . (145,426) .. 03/25/2020 ..
020002-10-1 ... [ALLSTATE CORP .... . ....601,972 |.. .... 364,385 |... 364,385 |... . |.. 11/03/2009 ..
020430-10-7 ... [ ALNYLAM PHARMACEUTICALS INC ... . ..1,616,020 ....667,230 |.. .... 462,876 |... 462,876 |... . | 03/25/2020 ..
02079K-10-7 ... |ALPHABET C . 14,376,035 14,376,035 ..4,672,739 |.. (9,064,938))... ..(9,064,938) |... . |.. 07/18/2022 ..
02079K-30-5 ... |ALPHABET A . 11,081,688 11,081,688 . 4,601,066 |.. (7,111,723)... L(7111,728) ... . |.. 07/18/2022 ..
02208R-10-6 ... [ALTRA INDUSTRIAL MOTION CORP e 19,001 [ 59750 [ 19,001 [ LI VAN ORI N RO (11 ) RO R 2,601 [oe | 2,601 |... . |- 09/26/2018 ..
022098-10-3 ....[ALTRIA GROUP INC ... ....80,100.000 |.... . ..3,661,371 . 1,051,702 |.. ... (134,568)|... (134,568) |... . |.. 11/03/2009 ..
023135-10-6 ... | AMAZON.COM INC .. 266,000.000 |.... . 22,344,000 .22,344,000 ..5,123,890 |.. . (22,002,722)f... ....(22,002,722) |... . |- 06/06/2022 ..
023608-10-2 ... | AMEREN CORPORATION ....18,200.000 |.... ...1,618,344 ... 435,486 |.. .. (1,638)f... ....(1,638) |... . |.. 11/03/2009 ..
025537-10-1 ... | AMERICAN ELECTRIC PONER .34,400.000 |. ..1,054,639 . 205,712 205,712 .. 11/03/2009 ..
025816-10-9 ... [AMERICAN EXPRESS CO 6,700.000 |. . 581,375 (106, 195)| . (106,195) .. 03/25/2020 ..
03027X-10-0 ... [AMERICAN TOWER CORP .. .19,600.000 |. . 595,048 (1,580,544) ..(1,580,544) .. 06/22/2006 ..
03073E-10-5 ... [ AMERISOURCEBERGEN CORP CLASS A 5,000.000 |. .. . 115,635 . 164,100 .. 11/03/2009 ..
03076C-10-6 ... [AMERIPRISE FINANCIAL INC . .29,660.000 |. .311.370 |.. ..1,197,509 . 287,999 .. 12/21/2011 ..
031100-10-0 ... [AMETEK INC ....15,975.000 |.... 139.720 ... 249,644 |.. ...(116,937)f... . |.. 11/03/2009 ..
031162-10-0 ... [ AMGEN INC ..5,900.000 |.... 262.640 ... 937,614 |.. . 222,258 ... . |- 10/26/2015 ..
031652-10-0 ... [ AMKOR TECHNOLOGY INC .32,000.000 [...uuunnnnnnnnnnnn.. 767,360 |......... ... 123,843 |.. ... (25,920)f... . |- 09/17/2004 ..
032095-10-1 ... [ AMPHENOL CORP CLASS A .. .50,000.000 |................. 3,807,000 |......... ... 439,732 |.. ...(566,000)f... . |.. 11/03/2009 ..
032654-10-5 ....[ ANALOG DEVICES INC ..4,201.000 |.... ... 345,322 ). .... (49,320)]... . |- 03/13/2017 ..
036752-10-3 ... |ELEVANCE HEALTH INC .... ....15,840.000 |.... ...561,211 |.. ... 782,971 ... . . |- 12/01/2004 ..
03676B-10-2 ... [ ANTERO MIDSTREAM CORP 310,900.000 . . 753,155 . 345,009 ...345,099 .. 03/25/2020 ..
037833-10-0 ... [APPLE COMPUTER INC ... 117,600.000 15,279,768 |.. ,657,178 (5,602,464) ..(5,602,464) .. 12/21/2011 ..
038222-10-5 ....[APPLIED MATERIALS INC .. 52,100.000 ..5,073,498 |.. ..1,388,099 (3,124,958) .. (3,124,958) .. 09/26/2017 ..
039483-10-2 ... | ARCHER-DANIELS-MIDLAND CO 8,400.000 . 779,940 |.. . 267,327 .212,184 ...212,184 .. 11/03/2009 ..
042735-10-0 ... | ARROW ELECTRONICS INC .. .25,600.000 |. .. ..2,676,992 |.. . 319,488 . (760,320) .. 12/18/2002 ..
044186-10-4 ... [ASHLAND INC ..5,600.000 |.... 107.530 .... 602,168 .. 95,847 |.. (728) ... . |.. 11/03/2009 ..
04621X-10-8 ... [ ASSURANT INC 125.060 ..1,075,516 ... 208,713 |.. ... (264,880) |... . |.. 11/03/2009 ..
049468-10-1 ... [ATLASSIAN CORP .. 128.680 ..1,003,780 . 1,110,258 |.. ..(2,147,185) |... . |- 06/24/2019 ..
053015-10-3 ... [AUTOMATIC DATA PROCESSING 238.860 ..3,750,102 .... 566,448 |.. ... (121,204) ... . |.. 11/03/2009 ..
053611-10-9 ... [AVERY DENNISON CORP 181.000 .... 597,300 ... 191,192 ). o (117,381) ... . |-. 08/24/2015 ..
053807-10-3 ... [AVNET INC ....ovvunnnnininiiiiiiinn [ enmnnnnnnns [eeeeennfonnnll0...30,400.000 |.........eeeeen 1,264,032 ). 41.580 ..1,264,032 . 348,080 |.. ....10,640 |... . |- 12/18/2002 ..
05605H-10-0 ... [BWX TECHNOLOGIES INC ....ccoveeeeeeieiiiiiieeeiiiiiiniees [ evvnnnnnnns [0 6,100,000 o, 354,288 | .... 354,288 ...95,427 |.. ....62,220 |... . |- 08/02/2010 ..
05722G-10-0 ... [BAKER HUGHES CO . . 449,514 |.. . . 210,048 |... . |- 03/25/2020 ..
058498-10-6 ... [BALL CORP ......... . .. 37,800 (252,728) . (252,728) .. 09/25/2003 ..
060505-10-4 ... [BANK OF AMERICA CORP ... ...405,500.000 |.... .. 13,430,160 |..... ..3,834,427 |.. .. (4,610,535)]..00vveeeiiiiiiiiiiiiins o, (4,610,535) |.. .. 03/26/2012 ..
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071813-10-9 ... [BAXTER INTERNATIONAL INC. .. ....65,326.000 |.... L. 14,472 . (2,277,918))... . |.. 10/15/2014 ..
075887-10-9 ... [BECTON DICKINSON & CO ....14,153.000 |.... ....49,819 |... ... 129,105 |... L |- 12/29/2017 ..
084423-10-2 ....[WR BERKLEY CORP ....33,975.000 |.... ....30,125 |... .... 599,432 |... . |.. 03/24/2022 ..
084670-70-2 ... [BERKSHIRE HATHAWAY INC . ....75,653.000 |.... .. 748,965 |... U .| 1272172011 ..
08862E-10-9 ... [BEYOND MEAT INC . ....41,700.000 |.... ....531,350 |.. . |- 06/01/2022 ..
09062X-10-3 ... [BIOGEN INC ....11,200.000 |.... . 414,400 |... . . |.. 11/03/2009 ..
09215C-10-5 ....[BLACK KNIGHT INC 841.000 |.... . (17,779)... (17,779) |... . |- 10/02/2017 ..
097023-10-5 ... [BOEING CO . ...(285,912)]... ... (285,912) |... . |.. 11/03/2009 ..
09857L-10-8 ... [BOOKING HOLDINGS INC ... ... 044,496 |.. ... (460,740)|... .... (460,740) |... . |.. 10/26/2015 ..
099724-10-6 ... |BORGNARNER INC ........ ..40.250 |.. . 213,975 (224,612) . (224,612) .. 03/20/2003 ..
101137-10-7 ... |BOSTON SCIENTIFIC CORP . .17,800.000 |. .. 46.270 |.. . 283,867 .. 67,462 .. 08/24/2015 ..
110122-10-8 ... | BRISTOL-MYERS SQUIBB CO .44,700.000 |. .. 71.950 |.. ..2,521,527 . 429,120 .. 1172172019 ..
11135F-10-1 ... | BROADCOM INC ....12,696.000 [........eueeeenn. 7,008,714 | 559.130 ..1,395,165 |.. (1,349,331)... R . . |- 04/05/2018 ..
12468P-10-4 ... | C3.Al INC A ....17,500.000 |.... .. 195,826 |......... 11.190 . 195,825 |.. .... 130,991 .. ... (130,991) |... . |- 06/01/2022 ..
12504L-10-9 ... | CBRE GROUP INC .. ....14,000.000 |.... .. 1,077,440 |......... 76.960 .... (441,700) |... .| 1272172011 ..
125269-10-0 ... | CF INDUSTRIES HOLDINGS INC . 05,000 founniiii 426 o 85.200 . . . |- 04/16/2010 ..
125523-10-0 ....| CIGNA CORP 9,099.000 |.....cvvveeeee.... 3,014,863 | 331.340 . 136,424 |.. . 925,459 |... . |- 12/21/2018 ..
126408-10-3 ... | CSX CORPORATION ... ....99,900.000 [....ovvnnnnnnnn... 3,094,902 |......... 30.980 ... 507,221 |.. ...(661,338)f... . |.. 11/03/2009 ..
126650-10-0 ... | CVS HEALTH CORP .... ....16,584.000 [.................. 1,545,463 |......... 93.190 . ..1,331,198 |.. ... (165,342)]... . |.. 11/29/2018 ..
12685J-10-5 ... |CABLE ONE INC ......eevvvrrrrrriiirrnnnininnnnnnnnnnnnnnens [ eeeeeeeees [ 1,400.000 |.................... 996,604 |........ 711.860 .... 996,604 .... 490,872 |.. (1,472,226)|... . |.. 07/01/2015 ..
127097-10-3 ... | COTERRA ENERGY INC 142,294.000 |. .. 24.570 |.. ..3,496,164 |.. . 586,168 . 792,578 .. 1070172021 ..
134429-10-9 ... | CAMPBELL SOUP CO ... .16,200.000 |. ..56.750 |.. 919,350 352,906 . 215,298 .. 03/20/2003 ..
13765N-10-7 ... | CANNAE HOLDINGS INC .. ..914.000 |. ..20.650 |.. ...18,874 .. 10,202 . (13,253) .. 11/20/2017 ..
14040H-10-5 ... | CAPITAL ONE FINANCIAL CORP . .25,700.000 |. .. 92.960 |.. .2,389,072 . 963,840 (1,339,741)| .. 11/03/2009 ..
14149Y-10-8 ... | CARDINAL HEALTH INC .. .15,100.000 |. .. 1,160,737 |. ..76.870 |.. ..1,160,737 |.. . 433,062 .... 383,238 .. 11/03/2009 ..
143130-10-2 ... | CARMAX ....29,886.000 |.... ...1,819,750 [......... 60.890 ..1,819,759 ... 216,243 |.. (2,072,29)... . |- 03/20/2003 ..
15189T-10-7 ... | CENTERPOINT ENERGY INC . ....35,300.000 |.... .. 1,058,647 ..1,058,647 .... 514,060 |.. . . |- 03/25/2020 ..
156727-10-9 ... | CERENCE INC ....28,100.000 |.... ... 487,588 |.. (1,632,891)f... . |- 03/25/2020 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS INC A ..6,223.000 |.... .... 497,863 |.. (1,946,990))... . . |- 05/18/2016 ..
163851-10-8 ... | CHEMOURS CO/THE .50,300.000 |.... ....524,8% |.. ... (147,882)]... ... (147,882) |... . | 03/25/2020 ..
16411R-20-8 ... | CHENIERE ENERGY INC .. ....32,100.000 .....eevvnnnnn. 4,813,716 |........ 149.960 .4,813, ..1,069,203 |.. ..1,568,134 |... .. 1,558,134 |... . |- 03/25/2020 ..
166764-10-0 ... | CHEVRON CORP ........ .13,500.000 |. .179.490 |.. .2,423,115 ..2,250,976 172,139 ... 172,139 .. 10/10/2022 ..
171340-10-2 ... | CHURCH & DWIGHT INC .28,800.000 |. ..80.610 |.. ..2,321,568 |.. . 412,262 (630,432) . (630,432) .. 11/03/2009 ..
17275R-10-2 ... | CISCO SYSTEMS INC . .76,300.000 |. .. 47.640 |.. ..3,634,932 [.. ..1,045,574 (1,200, 199)| ..(1,200,199) .. 08/24/2015 ..
172908-10-5 ... | CINTAS CORP ... .451.620 |.. ..4,335,552 |.. . 268,332 ..81,120 .81,120 .. 11/03/2009 ..
174610-10-5 ... |CITIZENS FINANCIAL GROUP . .. 39.370 |.. . 307,086 |.. .202,121 . (61,464) (61,464) .. 06/23/2020 ..
189054-10-9 ... | CLOROX COMPANY .......eeeniiiins [eeveeeee [ 0000000 5,700..000 ..l 799,881 | 140.330 .... 799,881 .... 333,950 |.. ... (193,971) )... . |.. 11/03/2009 ..
191216-10-0 ... | COCA-COLA CO . . . . |.. 11/03/2009 ..
192446-10-2 ....| COGNIZANT TECH SOLUTIONS-A ...oovvviieiiiiiiiiiieiieeees [ [ 3,500.000 |.... ... (110,385) |... . |.. 11/03/2009 ..
194162-10-3 ... | COLGATE-PALMOLIVE CO ... ....30,400.000 |.... .... (199,120 |... . |.. 11/03/2009 ..
20030N-10-1 ... [ COMCAST CORP ...201,674.000 |.... ..(3,007,713) |... . |- 12/15/2009 ..
200340-10-7 ... [COMERICA INC .19,300.000 |.... ... (388,895) |... .| 1272172011 ..
201723-10-3 ... [COMMERCIAL METALS CO ...oovvvvvvvveeiiiiiiiiiiiiciieeeens [avnnnnnnnns feveeeeedfonis 100.000 |.... ....4,830 . J R R 1 ) f KR R 1,201 .| 1272172011 ..
209115-10-4 ... [ CONSOLIDATED EDISON INC ..5,300.000 |.... .... 505,143 ....217,281 .. . |.. 11/03/2009 ..
21036P-10-8 ... | CONSTELLATION BRANDS INC . .19,800.000 |. ..4,588,650 |.. . 1,018,384 . (380,556) .. 10/26/2015 ..
210377-10-9 ... [CONSTELLATION ENERGY ... ....12,766.000 |.... .. 1,100,557 ..1,100,567 |..... ... 386,817 |.. ... 713,739 |.. ...713,739 |.. .. 02/02/2022 ..
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217204-10-6 ... | COPART INC ....12,800.000 |.... 779,392 |......... 60.890 ... 779,392 ... 108,140 |.. ...(190,976)... ... (190,976) |... . |.. 10/06/2022 ..
22160K-10-5 ... [ COSTCO WHOLESALE CORP .. ....17,700.000 |.... .. 8,080,050 ..1,914,306 |.. (1,968,240)f... . |- 10/26/2015 ..
22410J-10-6 ... [CRACKER BARREL OLD COUNTRY STO .. ..100.000 |.... ....2,684 |.. . |- 03/20/2003 ..
22788C-10-5 ... [ CROWDSTRIKE HOLDINGS INC A 5,500.000 |.... . 1,074,761 |.. . |.. 10/07/2021 ..
22822V-10-1 ... [CRONN CASTLE INC ... ....21,300.000 |.... .... 546,464 |.. . |- 12/21/2005 ..
235851-10-2 ....[DANAHER CORP ....12,400.000 |.... .... 158,306 |.. . . |- 03/20/2003 ..
237194-10-5 ....[DARDEN RESTAURANTS INC ....13,250.000 |.... . .... 207,566 |.. . . ... (163,108) |... . |- 09/25/2001 ..
24477e-10-3 ... |DEFINITIVE HEALTHCARE CORP . ....17,500.000 |.... ... 192,325 L 327,719 .. ... (135,394)]... ... (135,394) |... . |- 06/01/2022 ..
24906P-10-9 ....[DENTSPLY SIRONA INC ....27,700.000 |.... .... 881,968 ... 403,214 |.. ...(663,415)|... .... (663,415) |... . |.. 07/27/2001 ..
25179M-10-3 ... [DEVON ENERGY CORPORATION . .71,403.000 |. ..4,391,009 |.. .511,281 . 1,246,696 1,246,696 .. 03/25/2020 ..
254687-10-6 ... [DISNEY WALT CO .. .60,711.000 |. ..5,274,572 |.. ..1,631,479 (4,128,955)| .. (4,128,955) .. 03/20/2019 ..
254709-10-8 ... [DISCOVER FINANCIAL ... .29,900.000 |. ..2,925,117 |.. . 422,556 . (530,127) .. 11/03/2009 ..
25659T-10-7 ... [DOLBY LABORATORIES INC A . .... 521,996 ... 229,088 |.. ... (182,632) |... .| 1272172011 ..
25746U-10-9 ....[DOMINION ENERGY INC .. ..1,034,407 ... 749,502 |.. . . ... (290,822) |... . |- 01/02/2019 ..
25754A-20-1 ....[DOMINO'S PIZZA INC ... ..2,113,040 ... 786,852 |.. (1,329,373)... ..(1,320,373) |... . |- 03/24/2016 ..
260003-10-8 ... [DOVER CORP . . . 1,571,857 |.. (1,778,315)... ..(1,778,315) |... . |- 09/01/2015 ..
268150-10-9 ... [DYNATRACE INC . ....28,900.000 |.... ... 761,460 |.. ... (637,245)|... ... (637,245) |... .. 03/25/2020 ..

.. 407,809 |.. .. 03/25/2020 ..

26884L-10-9 ... ....54,300.000 |.... . ....652,686 |... . .

27579R-10-4 ....| EAST WEST BANCORP INC .. ....16,100.000 |.... ....310,014 .. ...(205,788)|... .... (205,758) [... . |- 12/21/2010 ..
278642-10-3 ... [EBAY INC ....52,900.000 |.... ... 498,245 |.. .. (1,324,087)... (1,324,087) |... . |.. 11/03/2009 ..
28176E-10-8 ... [EDWARDS LIFESCIENCES CORP .72,600.000 | . 562,132 (3,988,644), ..(3,988,644) .. 12/21/2011 ..

.. 03/08/2019 ..
.. 12/15/2009 ..
.. 04/01/2022 ..
.. 12/15/2009 ..
. |.. 1171072015 ..

.. 03/25/2020 ..

20,925
.1,665
52,384
..1,227,452
... 372,526 |..
..641,278 |..

. (45,490)
.. (972)]
.. 19,186
...94,554
(638,450)|....

(45,490)
.(972)
.19,186
. 94,554
.... (638,450) [...

.. (175,461) |...

28414H-10-3 ....|ELANCO ANIMAL HEALTH INC .
285512-10-9 ....|ELECTRONIC ARTS INC ..
20082K-10-5 ... | EMBECTA CORP .....
201011-10-4 ... | EMERSON ELECTRIC CO
20444U-70-0 ... [EQUINIX INC

.30,600.000 |
..3,346.000 |....

20452E-10-1 ....|EQUITABLE HOLDINGS INC . ....42,900.000 |.... . ...(175,461)|... . .

20476L-10-7 ... ....25,300.000 |.... ....667,406 |.. ...(796,950)]... .. (796,950) |... . |.. 11/03/2009 ..
20786A-10-6 ... ....508,058 |.. ... (64,872)... . . |.. 03/28/2022 ..
300401-10-8 ... [ EVERSOURCE ENERGY . ... 771,863 |.. ...(260,182)... .... (260,182) [... . |.. 04/10/2012 ..
30190A-10-4 ... [F8G ANNUITIES & LIFE INC . . . ....2,027 |.. 1B | 1,694 |... . |- 12/01/2022 ..
30212P-30-3 ... [EXPEDIA GROUP INC .... 7,898.000 ..691,865 |. 87.600 . 691,865 |.. . 162,465 (735,462) . (735,462) .. 07/29/2019 ..
302316-10-2 ... [EXXON MOBILE CORP . 100,000.000 . 11,030,000 | 110.300 11,030,000 |.. ..4,692,620 . 4,911,000 4,911,000 .. 06/23/2020 ..
302491-30-3 ....|FMC CORP ............. 9,200.000 .. 1,148,160 |. 124.800 ..1,148,160 |.. . 206,673 137,172 .. 137,172 .. 11/03/2009 ..
303031102 ... |META PLATFORMS INC 126,700.000 . 15,247,078 |. 120.340 |.. 15,247,078 |.. ..6,354,063 .(27,368,467), (27,368, 467) .. 08/24/2015 ..
311900-10-4 ... [FASTENAL CO ...... .23,200.000 | .. 47.320 |.. . 206,925 ...(388,368), . (388,368) .. 11/03/2009 ..
31428X-10-6 ... |FEDEX CORPORATION . ....14,400.000 |..................2,494,080 |........ 173.200 ..2,279,380 |.. (1,230,336)]... ..(1,230,336) [... . |- 10/26/2015 ..
31620M-10-6 ... [FIDELITY NATIONAL INFORM .......oovvernniiiiininiinns [ o000 19,101,000 .. 1,206,008 | 67.850 . 136,444 |.. ...(788,871)]... . (788,871) |... . |.. 1171072006 ..
31620R-30-3 ....[FIDELITY NATIONAL TITLE ...ooovieniiiiiieeeeiieeees e o000, 2,746,000 ...l 103,267 |, 37.620 ... (34,421)... . . 07/01/2014 ..
316773-10-0 ... [FIFTH THIRD BANCORP ........cccuvviieeeniiiiiineeenniiies [ [0 57,500,000 ..o 1,886,575 |, 32.810 . |.. 11/03/2009 ..
31847R-10-2 ... [FIRST AMERICAN FINANCIAL .....oovreeeeiiiiieeniiins [ o000, 8,300,000 [oeeeee... 434,422 |, 52.340 . . . |-- 06/02/2010 ..
337738-10-8 ... [FISERV INC ..coveeiiiiiiiiiiiiieeniiieceeeeiieeeeen [ 0000000 42,000..000 ool 4,244,040 | 101.070 ... 482,371 |.. . |.. 11/03/2009 ..
34354P-10-5 ... | FLOWSERVE CORP .........coeeiumeiieeieiiiiieeeeeiiieeees e [0 11,700,000 ... 358,956 |, 30.680 ....410,129 |.. . . |-. 06/23/2011 ..
34950E-10-9 ... [FORTINET INC ..eovveriiiiiiiieniiiiiiieensiiieeee e [ [0, 24,000,000 oo 1,173,360 | 48.890 . 476,659 |.. .... (551,760) [... . |.. 06/23/2022 ..
34959J-10-8 ....| FORTIVE CORPORATION .. 64.250 |.. ...(72,914) .. 07/05/2016 ..
34964C-10-6 ....[FORTUNE BRANDS INNOVATIONS INC .....ooovvvvrieiinnnnes ....10,900.000 f......eeennnee..... 622,499 ... 57.110 |..... ... 622,499 .. (373,294)).. .. (373,294) |.. .. 10/04/2011 ..
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35086T-10-9 ...
370334-10-4 ...
375558-10-3 ....
37611X-10-0 ...
40131M-10-9 ...
403949-10-0 ...
40412C-10-1 ...
406216-10-1 ...
410345-10-2 ...
427866-10-8 ...
436440-10-1 ...
437076-10-2 ...
438516-10-6 ...
440452-10-0 ...
443510-60-7 ...
443573-10-0 ...
446413-10-6 ...
447011-10-7 ...
448579-10-2 ...
44980X-10-9 ...
452308-10-9 ...
452327-10-9 ...
45688C-10-7 ...
458140-10-0 ...
45841N-10-7 ...
45866F-10-4 ...
459200-10-1 ...
460146-10-3 ...
461202-10-3 ...
46120E-60-2 ...
46284V-10-1 ...
46625H-10-0 ...
46982L-10-8 ...
478160-10-4 ...
482480-10-0 ...
493267-10-8 ...
49338L-10-3 ...
494368-10-3 ...
49446R-10-9 ...
498037-30-0 ...
50050N-10-3 ...
500754-10-6 ...
501044-10-1 ...
502431-10-9 ...
512807-10-8 ...
512816-10-9 ...

FOUR CORNERS PROPERTY TRUST
GENERAL MILLS INC
GILEAD SCIENCES INC
GINKGO BIOWORKS HOLDINGS INC ..
GUARDANT HEALTH INC ..
HF SINCLAIR CORP
HCA HEALTHCARE INC ...
HALL IBURTON CO
HANESBRANDS INC ...
THE HERSHEY CO
HOLOGIC INC .
HOME DEPOT INC ..

HONEYNELL INTERNATIONAL INC ...
HORMEL FOODS CORP ..
HUBBELL INC
HUBSPOT INC
HUNTINGTON INGALLS INDUST
HUNTSMAN  CORP
HYATT HOTELS CORP .
IPG PHOTONICS CORP ...
ILLINOIS TOOL WORKS
ILLUMINA INC ..
INGEVITY CORP .
INTEL CORP ..
INTERACTIVE BROKERS GRO-CL A .
INTERCONT INENTALEXCHANGE GROUP ..

INTERNATIONAL PAPER CO .
INTUIT INC
INTUITIVE SURGICAL INC .
IRON MOUNTAIN INC
JP MORGAN CHASE & CO
JACOBS SOLUTIONS INC .
JOHNSON & JOHNSON ..
KLA CORP ...
KEYCORP ...
KEYSIGHT TECHNOLOGIES IN ...
KIMBERLY-CLARK CORP ..
KIMCO REALTY CORP ...
KITE REALTY GROUP TRUST ..
KONTOOR BRANDS INC
KRAFT HEINZ CO/THE
KROGER CO
L3HARRIS TECH INC ....
LAM RESEARCH CORP .
LAMAR ADVERTISING CO ...

. 432,405
. 155,131
. 239,657

. 1,087,010

. 407,160

..5,964,941
105,114
..2,459,246
. 562,935
. 505,919

. 686,989

.. 50,531 |..
.916,184 |..
..2,681,998 |..
... 525,915 ..
.. 187,311
....601,748 |..
....751,884 ..
.... 655,994 ..

.. 138,838 |..

....866,199 |..
... 279,308 |..
.. 360,623 |..

S122,921 ..
.. 125,339 |..

... 702,783 |..
. 1,308,588 |..
.... 403,678 |..
... 427,485 |..
... 147,770 |..
.... 460,051 |..

... 191,243 ..

....519,134 ..
.... 236,646 |..
...672,071 |..

.. 107,512 ..

....(21,002)...
... 464,454 |...

.... 146,487 |...
... (149,960)...
....219,203 |...
(1,443,078)|...
. 141,311
.... (67,340)...
... (17,440)...
...(286,639)...

(614,800)|
(2,121,086))

.. (1,638)
(1,865,208)

... (192,304),
(1,083,760)|...
.. 91,821 ...
...(468,065)...
.. (3,733,800)]...
.. (1,236,288)|...
... (57,293)[...

(2,182,500))

... (22,304)...
...(101,988)|...

(5,734,035)

... (53,800))..

. |-. 03/02/2016 ..
. |.. 11/03/2009 ..
.| 12/22/2022 ..
. .. 07/20/2022 ..
. |-. 06/01/2022 ..
. |.. 03/25/2020 ..
. |.. 08/24/2015 ..
. |.. 03/25/2020 ..
. |-. 11/03/2009 ..

.. 11/03/2009 ..
.. 11/03/2000 ..
.. 11/03/2000 ..
. |-. 11/03/2009 ..
. |-. 06/20/2003 ..
. |-. 11/03/2000 ..
. |.. 03/25/2020 ..
. |-. 08/31/2011 ..
.| 1272172011 .
. |-. 08/23/2010 ..
.| 1272172011 ..

.. 11/03/2000 ..
.. 1272172011 ..
.. 05/16/2016 ..
.. 10/29/2015 ..
.. 12/21/2011 ..
. |.. 1272172010 ..
. |-. 03/25/2020 ..
. .. 12/23/2008 ..
. |-. 11/03/2000 ..
. |.. 06/22/2006 ..
. |- 11/04/2014 ..

.. 09/28/2015 ..
.. 08/24/2015 ..
.. 12/22/2022 ..
.. 10/26/2015 ..
.. 12/15/2009 ..
. | 11/03/2014 ..
. |.. 11/03/2009 ..
. |-. 08/04/2021 ..
. .. 1072272021 ..
. |-. 05/23/2019 ..
. |.. 07/06/2015 ..
. |-. 09/17/2004 ..
. .. 07/01/2019 ..

.. 06/05/2012 ..
.. 08/24/2015 ..
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513272-10-4 ....|LAMB WESTON HOLDING INC .. ..8,400.000 |.... ... 750,624 282,301 e e 8,232 |... ....218,232 |... ...218,282 |... . |.. 11/10/2016 ..
5256327-10-2 ....[LEIDOS HOLDINGS INC ..6,368.000 |.... .. 669,850 LAITTAT [ 9,170 |... .... 103,735 |... ...103,735 |... . |- 08/16/2016 ..
530307-10-7 ... |LIBERTY BROADBAND A .. ... (99,934)... . |.. 11/05/2014 ..
530307-30-5 ....|LIBERTY BROADBAND C .. ...(535,617)f... . |- 1272172020 ..
531229-40-9 ....|LIBERTY MEDIA CORP SIRIUS XM A .. .... (54,238)|... . . |- 01/14/2013 ..
531229-60-7 ....|LIBERTY MEDIA CORP SIRIUS C ...(125,697)... ... (125,697) |... . |- 06/03/2020 ..
531220-70-6 ....|LIBERTY MEDIA CORP BRAVES A ... B2 | e 1,842 |... . |- 04/18/2016 ..
531220-85-4 ....|LIBERTY MEDIA CORP MEDIA C .... ... (8,131)]... . |- 04/18/2016 ..
531220-87-0 ....|LIBERTY MEDIA CORP MEDIA A . ....(6,944) ... . |- 04/18/2016 ..
53814L-10-8 ... [LIVENT CORP ......... .. 170,961 |. (38,804) .. 03/04/2019 ..
554382-10-1 ....[MACERICH CO/THE ... .96,540.000 |. .. 1,087,040 |. . (581,171) .. 06/03/2020 ..
55825T-10-3 ....[MADISON SQUARE GRON SPORTS 1,483.000 |. 14,237 .. 10/01/2015 ..
55826T-10-2 ... [MADISON SQUARE GRDN ENTERT . . ...(57,082) |... . |.. 07/09/2021 ..
56585A-10-2 ... [MARATHON PETROLEUM CORP ....587,000 [... ...587,090 |... . |.. 07/01/2011 ..
57164Y-10-7 ... [MARRIOTT VACATIONS WORLD ... ... (45,704)... ...(45,704) |... . |-. 09/04/2018 ..
571748-10-2 ... [MARSH & MCLENNAN COS INC ...(107,586)f... .... (107,586) |... . |.. 11/03/2009 ..
571903-20-2 ....|MARRIOTT INTERNATIONAL INC CLASS A ...(201,497)... ... (201,497) |... . |- 09/23/2016 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS .. . ...(615,300)f... .... (615,300) |... . | 03/24/2016 ..
574599-10-6 ....|MASCO CORP . . ... 779,389 ... (393,285)|... .... (393,285) |... . |.. 11/03/2009 ..
57636Q-10-4 ... [MASTERCARD INC CLASS A . ....39,000.000 |.... 13,561,470 ... (452,010)f... .... (452,010) |... . |- 06/25/2013 ..
57638P-10-4 ... [MASTERBRAND INC .......... .10,900.000 |. ....82,205 | ...82,295 |.. .. 68,339 ....68,339 .. 12/15/2022 ..
579780-20-6 ... [MCCORMICK & CO INC NON VTG SHRS . .38,600.000 |. 3,199,554 |. ..3,199,554 |.. (529,592), ..(529,592) .. 03/30/2012 ..
58933Y-10-5 ....[MERCK & CO INC ......cceennnnns .95,000.000 |. . 10,540,250 |. 10,540,250 |.. . 3,287,801 ..3,259,450 3,259,450 .. 12/01/2020 ..
502688-10-5 ... [METTLER-TOLEDO INTERNATIONAL . .. 1,191,061 | ..1,191,051 [.. .. 46,074 (207,450) . (207,450) .. 1272172005 ..
504918-10-4 ....|MICROSOFT CORP ........... . 50,362,200 |. 50,362,200 |.. ..8,699,055 .(20,265,000) (20,265,000) .. 09/28/2015 ..
595112-10-3 ....[MICRON TECHNOLOGY INC .. L3713 .. (2,447,739)... (2,447,739) |... . |.. 11/03/2009 ..
600544-10-0 ... [MILLERKNOLL INC ....1,5%4 .. .. (1,818)]... ....(1,818)]... .| 12/18/2002 ..
609207-10-5 ... [MONDELEZ INTERNTL INC .. . . .. 6,666,266 . ..6,666,266 . 982,563 |.. .. 34,006 |... ....34,006 |... . |.. 11/03/2009 ..
615369-10-5 ... [MOODY'S CORP ....21,200.000 |.... ...5,906,744 |........ 278.620 ..5,906,744 ... 343,822 |.. (2,373,552)]... . |.. 07/30/2001 ..
61945C-10-3 ....[MOSAIC CO/THE .... ....39,900.000 |.... 1,750,443 . 43.870 ..1,750,413 L 412,239 . ... 182,742 |... . . | 03/25/2020 ..
620076-30-7 ... [MOTOROLA SOLUTIONS INC . 971,824 |........ 257.710 ... 971,824 ....216,147 |.. ... (52,756)... (52,756) |[... . |.. 11/03/2009 ..
62944T-10-5 ....[NVR INC ...... .. 2,075,661 |..... 4,612.580 |.. ..2,075,661 |.. . 604,242 (583,331) . (583,331) .. 08/25/2015 ..
64110L-10-6 ... [NETFLIX INC 2,123,136 |. .294.880 |.. ..2,123,136 |.. ..1,656,225 . 466,911 ...466,911 .. 10/10/2022 ..
652498-10-9 ....[NEWS CORP A ... .. 723,869 |. .. 18.200 |.. . 723,869 |.. . 167,886 . (163,467) .. 07/01/2013 ..
65339F-10-1 ... [NEXTERA ENERGY INC . 15,148,320 |. ..83.600 |.. 15,148,320 |.. ..4,285,411 ..(1,768,512) .. 10/28/2015 ..
654106-10-3 ... [NIKE INC CLASS B ... . .117.010 |.. 2,211,489 . 294,651 . (938,574) .. 11/03/2009 ..
665859-10-4 ... [NORTHERN TRUST CORP .. ...18,000.000 |.... ....710,015 |.. . . ... (560,160) |... .| 1272172011 ..
666807-10-2 ... [NORTHROP GRUMMAN CORP .. ..6,400.000 |.... .... 290,264 |.. ... 1,014,656 |... ...1,014,656 |... . |.. 11/03/2009 ..
67066G-10-4 ... [NVIDIA CORP .63,950.000 |.... 11,736,288 |.. .. (9,462,682)|... . |.. 10/07/2021 ..
67098H-10-4 ... [O-1 GLASS INC .... .30,749.000 |.... .. 221,952 .. .... 139,600 |... . |- 03/25/2020 ..
67103H-10-7 ... [O'REILLY AUTOMOT ..4,300.000 |.... .... 161,031 |.. .... 592,540 |... . |.. 11/03/2009 ..
681936-10-0 ... [OMEGA HEALTHCARE INVESTORS .... ....28,200.000 |.... ... 756,572 |.. .... (46,248)|... . |- 03/25/2020 ..
682189-10-5 ... [ON SEMICONDUCTOR CORPORATION .. ...26,000.000 |.... . . .... 168,665 |.. ... (144,300)f... . |.. 11/03/2009 ..
68235P-10-8 ... [ONE GAS INC ... ..3,900.000 [...euuniiinnnnnnnn.. 295,308 |......... 75.720 .... 295,308 ...36,597 |.. .. (7,293)]... . |- 02/03/2014 ..
682680-10-3 ... [ONEOK INC ... .15,600.000 |. 65.700 ..1,024,920 |.. . 250,223 . 108,264 .. 11/03/2009 ..
68622V-10-6 ... [ ORGANON & CO ..9,500.000 f.......c0eee.... 265,336 |......... 27.930 |..... ... 265,335 |..... ... 160,245 |.. ... (23,940)].. .. 06/03/2021 ..
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690742-10-1 ... [ OWENS CORNING INC . . ... 221,780 D 3,640 |... .... (13,520)]... (13,520) [... . |- 12/21/2010 ..
693475-10-5 ....[PNC FINANCIAL SERVICES GROUP I .. .21,300.000 |.... ..1,097,473 |.. ...(906,954)]... .... (906,964) |... . |- 12/15/2009 ..
69553P-10-0 ... | PAGERDUTY INC ....26,600.000 |.... . 496,159 |.. ...(217,854)... ... (217,854) |... . |- 03/25/2020 ..
697435-10-5 ....[PALO ALTO NETWORKS INC . ....13,800.000 |.... L. 761,372 .. ... (635,444)... ... (635,444) |... . |- 09/14/2022 ..
700517-10-5 ... [PARK HOTELS & RESORTS INC ...133,000.000 |.... . 1,246,011 |.. ... (942,970)f... ... (942,970) |... . |- 03/25/2020 ..
70450Y-10-3 ... [PAYPAL HOLDINGS INC ....52,900.000 |.... (6,208,344))... ..(6,208,344) |... . |- 07/20/2015 ..
713448-10-8 ... [PEPSICO INC ....23,800.000 |.... .... 165,410 |... 165,410 |... . |-. 08/24/2015 ..
714046-10-9 ... [PERKIN ELMER INC ... ....14,800.000 |.... ...(900,432)f... .... (900,432) |... . |-- 06/20/2003 ..
718172-10-9 ... [PHILIP MORRIS INTL ... ....42,400.000 |.... .... 263,304 |... . |.. 11/03/2009 ..
718546-10-4 ... [PHILLIPS 66 ............ .35,896.000 |. ..1,135,032 .. 05/01/2012 ..
74251V-10-2 ... [PRINCIPAL FINANCIAL GROUP 4,000.000 |. .. 46,360 .. 11/03/2009 ..
743400-10-3 ... [PROLOGIS INC ........ .34,927.000 |. (1,942,989) ..(1,942,989) .. 03/25/2020 ..
745867-10-1 ... [PULTE HOMES INC .... ....36,500.000 |.... . . ... 267,910 |.. ... (424 ,495)|... (424,49%) |... . |- 12/21/2010 ..
74736K-10-1 ... [QORVO INC ..4,900.000 [o.ouuunniiiiinnnnn.. 444,136 | 90.640 ... 444,136 ... 245,281 |.. ... (322,175)|... ... (322,175) ... . |- 08/25/2015 ..
747525-10-3 ... [ QUALCOMM INC .. .34,700.000 |.... 109.940 ..3,814,918 ..1,746,649 |.. (2,530,671))... ..(2,530,671) |... . |- 05/02/2018 ..
749685-10-3 ... [RPM INTERNATIONAL INC ....10,200.000 [.....0vvvnnnnnnnn... 993,990 |.......e. .... 993,990 . 182,090 |.. . (36,210)f... ...(36,210) |... . |- 03/27/2006 ..
754730-10-9 ... [RAYMOND JAMES FINANCIAL INC ....10,800.000 |.... ... 170,197 |.. ....69,660 |... . |.. 11/03/2009 ..
754907-10-3 ... [RAYONIER INC ....15,500.000 |.... ... (114,700) |... . |- 03/25/2020 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP . ....95,084.000 |.... 100.920 . . ...1,412,948 |... . |- 04/03/2020 ..
75886F-10~7 ... [REGENERON PHARMACEUTICALS ... 721.490 .... 929,604 |.. . |- 10/26/2015 ..
759509-10-2 ....[RELIANCE STEEL & ALUMINUM .202.440 |.. . 241,108 ...201, .. 12/21/2011 ..
760759-10-0 ... [REPUBLIC SERVICES INC .31,200.000 |. .128.990 |.. . 369,867 . (326,362) .. 09/25/2001 ..
761152-10-7 ... [RESMED INC .......cevveees .12,400.000 |. .208.130 |.. . 302,720 . (649,140) .. 11/03/2009 ..
770323-10-3 ... [ROBERT HALF INTERNATIONAL INC 9,200.000 |. .. 73.830 |.. . 177,129 . (346,748) .. 09/25/2001 ..
78400V-10-4 ... [S&P GLOBAL INC .............. .11,700.000 |. .334.940 |.. ..3,018,798 |.. .335,011 ..(1,602,783) .. 11/03/2009 ..
78410G-10-4 ... [SBA COMMUNICATIONS CORP .. ....12,800.000 |.... 280.310 ..3,587,968 .. (1,391,488)]... (1,391,488) |... . |- 10/26/2015 ..
78442P-10-6 ... .82,900.000 [.....evvvnnnnnnn. 1,376,140 |......... 16.600 ..1,376,140 ... (254,508)... .... (254,503) |... .| 1272172011 ..
79466L-30-2 ... | SALESFORCE INC .. ..7,053.000 |.... 132.500 .... 935,157 ... (857,222) |... . |- 0772172021 ..
808513-10-5 ... [CHARLES SCHWAB CORP ..3,040,655 ...(30,677) |... . |- 10/06/2020 ..
808625-10-7 ... [ SCIENCE APPLICATIONS INTE 110.930 ....16,185 |... . |- 01/14/2019 ..
816851-10-9 ... [ SEMPRA ENERGY .... 154.540 . . 643,314 |... . |- 10/27/2015 ..
81762P-10-2 ... [ SERVICENOW INC .. .388.270 |.. ..2,096,658 |.. ..1,523,123 ..(1,408,536) .. 06/23/2020 ..
824348-10-6 ... | SHERWIN-WILLIAMS CO .. .237.330 |.. ..1,708,776 |.. .. 48,000 . (826,776) .. 02/15/2000 ..
828806-10-9 ... [ SIMON PROPERTY GROUP INC . .15,200.000 |. . ..1,785,696 |.. . 1,072,407 . (642,808) .. 06/23/2020 ..
82068B-10-3 ... [SIRIUS XM HOLDINGS INC . 279,600.000 |. .5.840 ..1,632,864 |.. . 482,869 . (142,59) .. 09/27/2011 ..
833445-10-9 ....[SNOWFLAKE INC ......... .14,300.000 |. 143.540 ..2,052,622 |.. ..2,429,308 . (376,686) .. 10/10/2022 ..
84265V-10-5 ... [ SOUTHERN COPPER CORP . ... 12,936.000 [...eunennnnnnnnnnn. 781,205 | 60.3% ... 781,205 .. 172,823 .. ... (17,076)... (17,076) |... . |- 03/27/2006 ..
852234-10-3 ....|[BLOCK INC +...29,100.000 [....uvvnnnnnnnnn.. 1,828,644 |, 62.840 ..1,828,644 ...(350,670)f... .... (350,670) |... . |.. 07/20/2022 ..
854502-10-1 ... [ STANLEY BLACK & DECKER INC .... ...16,000.000 |..................1,201,920 |......... 75.120 ..1,201,920 (1,816,000)|... ..(1,816,000) |... . |-. 03/20/2003 ..
855244-10-9 ... [ STARBUCKS CORP .......cevvvvviriiiiiiiiiiiiiiiiiiiiieeeeens [ evnnennnnns [eeeeeenfo0000.. 29,400.000 |..................2,916,480 | 99.200 ..2,916,480 ... (522,438)|... ... (522,438) |... . |.. 11/03/2009 ..
858119-10-0 ... [STEEL DYNAMICS INC ...eevvvvvvviiiiiiiiiiiiieiiieeniinnnns [ evvnnnnnnns [eeeeeeecforiiiiiin. 7,000,000 oeeeeeeeeeeeee.... 683,900 | 97.700 .... 683,900 ... 249,410 |... . .| 1272172011 ..
863667-10-1 ... [ STRYKER CORP . . . ..6,894,618 . . ...(646,626)|... .... (646,626) |... . |.. 11/03/2009 ..
87165B-10-3 ... [ SYNCHRONY FINANCIAL .. ....29,448.000 [.....oevnnenneee.... 967,661 |......... 32.860 .... 967,661 .... 320,579 |.. ... (398,431)|... ... (398,431) |... . |- 1171772015 ..
871829-10-7 ... | SYSCO CORP .. ....33,500.000 [.....uvnnnnnnnnnnn2,561,075 | 76.450 ..2,561,075 ..1,322,607 |.. . (70,350)f... ...(70,3580) |... . |- 08/24/2015 ..
87901J-10-5 ... | TEGNA INC ... .16,800.000 |. 21.190 ..355,092 |.. .. 88,714 .. 44,184 . 44,184 .. 11/03/2009 ..
87918A-10-5 ... [TELADOC HEALTH INC ... ...13,200.000 f.....ccvveenen... 312,180 |......... 23.650 |..... ... 312,180 |..... ... 434,197 .. .. (122,017)].. ... (122,017) .. .. 09/22/2022 ..
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88160R-10-1 ... [ TESLA INC ...136,500.000 |.... . 16,814,070 16,814,070 . 1,967,027 |.. . (31,269,420)f... ....(31,269,420) |... . |- 08/25/2022 ..
882508-10-4 ... [ TEXAS INSTRUMENTS INC .. ....58,400.000 |.... ...9,648,848 ,186,531 |.. .. (1,357,800)f... (1,357,800) |... . |.. 11/03/2009 ..
883203-10-1 ... [ TEXTRON INC .. 410,640 . 106,678 |.. ... (37,120)f... ...(37,120) |... . |.. 11/03/2009 ..
88339J-10-5 ....| TRADE DESK INC A ... ... 461,976 |.. ...(308,946)|... .... (308,946) |... . |.. 10/07/2021 ..
883556-10-2 ... [ THERMO FISHER SCIENTIFIC INC .. ... 379,810 |.. (1,262,936))... ..(1,262,936) |... . |.. 11/03/2009 ..
89055F-10-3 ... | TOPBUILD CORP . . ... 130,448 |.. ... (627,552)... ... (627,562) |... . |- 08/24/2015 ..
804164-10-2 ... | TRAVEL + LEISURE CO .. ....24,300.000 |.... ... 527,553 |.. ... (458,541)... ... (458,541) |... . |- 03/25/2020 ..
89417E-10-9 ... | TRAVELERS COS INC .... ....34,888.000 |.... ..1,446,827 |.. . 1,083,621 |... ...1,083,621 |... . |.. 11/03/2009 ..
898320-10-9 ... TRUIST FINANCIAL CORP ....47,121.000 |.... ... 871,09 |.. ... (731,318) |... . |- 12/09/2019 ..
902494-10-3 ....[TYSON FOODS INC CLASS A .32,944.000 |. . 293,619 . (820,635) .. 10/01/2001 ..
902681-10-5 ... [UGI CORP .. .33,000.000 |. . 523,776 . (291,720) .. 11/03/2009 ..
907818-10-8 ... [UNION PACIFIC CORP ... .21,400.000 |. . 630,507 . (960,004) .. 11/03/2009 ..
911312-10-6 ... [UNITED PARCEL SERVICE INC CLASS B . ....14,700.000 |.... 1,175,625 |.. ... (595,350)f... .... (595,350) |... . |- 03/25/2020 ..
912909-10-8 ... [UNITED STATES STEEL CORP ... ....81,400.000 |.... . 493,740 |.. .... 100,936 |... . | 03/25/2020 ..
91324P-10-2 ... | UNITEDHEALTH GRP INC ....11,746.000 |.... ... 314,798 |.. .... 329,358 |... . |.. 11/03/2009 ..
913320-10-1 ....[UNITY SOFTWARE INC ... ..9,900.000 |.... ... 332,873 |.. .... (49,832)]... . |- 09/22/2022 ..
918204-10-8 ... | VF CORPORATION ... 347,753 |.. (1,660,204)|... . |- 09/10/2002 ..
91913Y-10-0 ... [VALERO ENERGY CORP ... . . .. 44,073 |.. ... 139,932 |... . |.. 11/03/2009 ..
92047W-10-1 ... [VALVOLINE INC ..oovvvvviiiiiiiiiiiiiiiiiiiiieeneeeeeeeeeees [ evvvnnnnnns [eeeeeeecfoii. 15,373,000 ... 501,928 | 32.650 .... 501,928 .100,047 |.. . (71,331)].. . . |- 05/15/2017 ..
922475-10-8 ....|VEEVA SYSTEMS INC A . . ceeeeeeeenen... 403,450 | 161.380 .... 403,450 ... 408,434 |.. ... (235,250)f... .... (235,250) |... . |- 06/24/2019 ..
92343E-10-2 ....[VERISIGN INC ........... .20,100.000 |. .205.440 |.. ..4,120,344 |.. . 246,107 . (972,438) .. 12/21/2005 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS INC . .30,050.000 |. .. 39.400 |.. ..1,183,970 |.. ,568,781 . (377,428) .. 09/26/2016 ..
92343X-10-0 ....[VERINT SYSTEMS INC ......... 1,153.000 |. ..36.280 |.. LALB3T ...(18,713) .. 02/05/2013 ..
92532F-10-0 ....| VERTEX PHARMACEUTICALS INC . .13,000.000 |. .288.780 |.. ..3,754,140 |.. ..1,470,969 899,340 .. 10/26/2015 ..
92556H-20-6 .... [ PARAMOUNT GLOBAL B ... .12,727.000 |. ..16.880 |.. . 214,832 |.. ...94,735 . (169,269) .. 12/23/2008 ..
925652-10-9 ....[VICI PROPERTIES INC .. ....36,700.000 [.......00vnnnnnn. 1,189,080 |......... 32.400 ..1,189,080 . 567,452 |.. . |- 03/25/2020 ..
92826C-83-9 ....[VISA INC .... ....16,400.000 |.... 3,407,264 .... 410,691 |.. .| 1272172011 ..
92840M-10-2 ... [VISTRA CORP . ....32,900.000 |.... .. 763,280 .... 489,838 |.. . |- 03/25/2020 ..
928881-10-1 ... [VONTIER CORP .. 2,422.000 |.... ... 46,817 ....8,090 |.. . |- 10/09/2020 ..
92039U-10-6 ....[WEC ENERGY GROUP INC .17,800.000 |.... .. 1,668,928 . |.. 11/03/2009 ..
931142-10-3 ....[WALMART INC ...14,200.000 |.... ..2,013,418 . .| 1272272022 ..
934423-10-4 ... | WARNER BROS DISCOVERY INC .30,934.000 |. ..293,264 |.. .200,714 .. 04/11/2022 ..
941848-10-3 ... [WATERS CORP . .13,100.000 |. ..4,487,798 |.. ..1,040,759 . (393,262) .. 11/07/2012 ..
94419L-10-1 ... [WAYFAIR INC A . 6,400.000 . 210,496 |.. . 208,320 ... (42,456) .. 09/22/2022 ..
958102-10-5 ... |WESTERN DIGITAL CORP 3,174.000 . 100,140 |.. . 115,407 (106,837) .. 05/13/2016 ..
962166-10-4 ... [WEYERHAEUSER CO . .34,900.000 |. ..1,081,900 |.. . 634,583 . (365,282) .. 03/25/2020 ..
963320-10-6 ... |WHIRLPOOL CORP ... ..6,600.000 |.... 933,636 .... 933,636 ... 537,717 |.. ... (615,120) |... . |- 03/25/2020 ..
98138H-10-1 ... [WORKDAY INC ..1,500.000 |.... .. 250,995 .... 250,995 .... 105,148 |.. ... (158,775) |... . |- 08/24/2015 ..
98311A-10-5 ... [WYNDHAM HOTELS & RESORTS INC .11,400.000 |.... .. 812,934 ... 812,034 ... 392,512 |.. .... (209,076) |... . |- 03/25/2020 ..
98389B-10-0 ... [ XCEL ENERGY INC ....40,500.000 |.... ..2,839,455 L 437,724 .. . . |- 12/18/2002 ..
989701-10-7 ... [ZIONS BANCORPORATION . ....12,500.000 |.... .... 614,500 .. 175,810 |.. ... (175,000) |... . |.. 11/03/2009 ..
98978V-10-3 ... [ ZOETIS INC .. 4,469.000 |.... .... 654,932 . . ... (435,638) |... . |- 06/21/2013 ..
89679A-20-9 ... [ TRISURA GROUP LTD . . ..4,232.000 |.... .... 140,291 ... (18,790)f... (18,790) |... . |- 05/30/2017 ..
G0176J-10-9 ... [ALLEGION PLC .. B [ ..1,800.000 [....uuuniinnnnnnnn.. 189,468 |........ 105.260 .... 189,468 .... 105,810 |.. . (48,924)]... ...(48,924) |... . |- 08/24/2015 ..
G0403H-10-8 ... [AON PLC ...... .|C.. 6,145.000 |. .300.140 |.. ..1,844,360 |.. . 241,376 .(2,581) .. 10/04/2010 ..
G1151C-10-1 ... [ACCENTURE PLC .... .1C...... ..1,400.000 f.................. 373,576 |........ 266.840 |..... ... 373,576 |..... .. 68,222 .. ... (206,794) .. .. 12/21/2010 ..
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625839-10-4 ....[COCA COLA EUROPACIFIC PTNRS Coveee ...21,300.000 |.... ... 1,178,316 |......... 55.320 [...eeennnneee 1,178,316 (12,993)|... (12,993) [.... . |- 05/31/2016 ..{...... ......
G29183-10-3 ... |EATON CORP PLC Covrrs +..22,552.000 [uvvvvvninninnnnns 3,539,536 |........156.950 |............... 3,539,536 (357,900)f... (357,900) [.... . |-. 11703/2009 ..|...... ......
646188-10-1 ... [HORIZON THERAPEUTICS PLC [ 9,600.000 |...coeeeeeeeennns 1,092,480 |........113.800 [...ccceeeeeeenn 1,092,480 [ouvevnnnnnnnnnnnnn 1,086,494 [ oo oo e 5,986 [cunniiiiii [ 5,086 |.... .| 1272272022 ..
G4863A-10-8 ... | INTERNATIONAL GAME TECH . 107,200.000 ..2,431,296 .(667,856) . (667,856) | . |- 03/25/2020 .. ....
66700G-10-7 ... [NVENT ELECTRIC PLC . . . . |- 05/01/2018 ..
G7S00T-10-4 ... [PENTAIR PLC ... Covrrs ....407.000 |.... ... 44,080 ... (11,416) |.... . |- 10/01/2012 ..
H1467J-10-4 ... [CHUBB LTD ... .|C... 19,862.000 ..4,381,556 .220.600 .. 789,167 |.. ...542,034 |. . |.. 01/15/2016 ..
H2906T-10-9 ... [GARMIN LTD . C.... .8,900.000 . 821,380 92.200 .. 296,081 |.. . (390,532) | . |- 08/24/2015 ..
L44385-10-9 ....[GLOBANT SA ... C.... .500.000 .. 84,080 .168.160 74,728 |.. (72,965) . |- 06/23/2020 ..
M25133-10-5 ....[COGNYTE SOFTWARE LTD . .|C.... .1,153.000 .3,585 310 | 3,585 [ (14,482) . |- 0270272021 .. ....
N07059-21-0 ... [ASML HOLDING NV .... ..|C.... .115.000 |. 62,835 . 546.400 2,710 (28,720) .. 05/31/2013 ..]....
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 871,421,008 XXX 871,421,008 255,693,740 806,108 14,148,832 (242,061,041), 706,973 (242,768,014) XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 871,421,008 XXX 871,421,008 255,693,740 806,108 14,148,832 (242,061,041), 706,973 (242,768,014) XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX

69316%-10-4 ... [PC INVESTMENT COMPANY .....ccevvvmvirviiimnnnniniirinins [ oreveenies e 100.000 |.vvevvevennnnn 797,034,739 |7,970,347.390 |............ 797,034,739 |..cvvennnnnnnne 132,500,000 [+vvvenriiirnnnnniiiiiinis forrrnniinnieeiiiineeens [ e (54,248,359)....evvvvvnnnnniniiiiins o (54,248,359) |.eevvvvvniiiniiiiiinns .. 12/31/1987 .. .eees aenens
74332#-10-0 ... [PROGRESSIVE GULF INS CO ....150.000 |.... 148,314,819 |...988,765.460 |... ... 148,314,819 16,000,000 |.... .... 10,108,541 |... 10,108,541 |.... . |- 10/01/1998 ..{...... ......
74338#-10-4 ... [PROGRESSIVE SPECIALTY INS CO ... I I ....700.000 |.... 518,876,979 |...741,252.827 |... ... 518,876,979 . 80,000,000 |.... ... (43,708,754)]... .. (43,708,754) |.... .. 12/30/1983 ..]...... ......
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 1,464,226, 537 XXX 1,464,226,537 249,814,532 96,000,000 (87,848,572) (87,848,572) XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 1,464, 226,537 XXX 1,464,226,537 249,814,532 96,000,000 (87,848,572) (87,848,572) XXX XXX
5989999999 - Total Common Stocks 2,335,647,545 XXX 2,335,647,545 505,508,272 806,108 110,148,832 (329,909,613)f 706,973 (330,616,586) XXX XXX
5999999999 - Total Preferred and Common Stocks 2,546,202, 354 XXX 2,538,654,902 722,856,086 5,926,645 122,919,935 (338,923,836 706,973 (339,819,219) XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C..8 ... DS e TELS e, TF LS e 168 e,
1B 2C..$.
1C 3C..$.
1D 4C..$.
1E 5C..$...
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912828-XB-1 ......... US TREASURY NOTE ~ 2.125% 05/15/25 .. .|....12/02/2022 ... | Various ... 85,455,469 |.. ...90,000,000 |..
912828-77-8 ......... US TREASURY NOTE 1.500% 01/31/27 .. . |--..02/22/2022 ... |Barclays Capital .. ..167,297,266 |.. ..170,000,000 |..
912820-DJ-7 ......... US TREASURY NOTE 1.375% 11/15/31 .. ...03/14/2022 ... |Various .. ... 71,283,691 |.. ... 74,500,000 |..
91282C-DN-8 ......... US TREASURY NOTE 1.000% 12/15/24 .. .|Various .. .. 345,592,554 |.. ..360,300,000 |..
91282C-DP-3 .. .. |US TREASURY NOTE 1.375% 12/31/28 .. .|Various .. 201,408,398 |.. 205,700,000 ..
91282C-DY-4 . .. | US TREASURY NOTE 1.875% 02/15/32 .| Various .. 193,977,539
91282C-EA-5 . ..|US TREASURY NOTE 1.500% 02/29/24 .. .| Various 77,227,840
91282C-EB-3 . ..|US TREASURY NOTE 1.875% 02/28/29 03/29/2022 ... |Various ..213,479,883 .
912820-EC-1 ......... US TREASURY NOTE 1.875% 02/28/27 .. .|....03/29/2022 ... |Various .. 165,397,949 |.. 168,500,000 |..
91282C-ED-9 ......... US TREASURY NOTE 1.750% 03/15/25 .. veer|-...04/12/2022 ... |Various .. ..107,628,516 |.. 110,000,000 |..
912820-EE-7 ......... US TREASURY NOTE ~ 2.375% 03/31/29 .. ..|....04/27/2022 ... |Various .. ... 97,755,469 |.. 100,000,000 |..
91282C-EF-4 ......... US TREASURY NOTE ~ 2.500% 03/31/27 .. . |--..04/27/2022 ... |Various .. 128,868,359 |.. 130,000,000 |..
912820-EG-2 ......... US TREASURY NOTE ~ 2.250% 03/31/24 .. .|....04/25/2022 ... |Various .. 123,652,500 |.. 124,000,000 |..
91282C-EH-0 ......... US TREASURY NOTE ~ 2.625% 04/15/25 .. . |--..04/27/2022 ... |Various ... 74,811,328 |.. ...75,000,000 |..
912820-EP-2 ......... US TREASURY NOTE ~ 2.875% 05/15/32 .. .|...06/29/2022 ... |Goldman Sachs ... 48,874,233 |.. ...50,000,000 |..
91282C-EV-9 ......... US TREASURY NOTE  3.250% 06/30/29 .. ...06/29/2022 ... |Goldman Sachs ... 35,076,563 |.. ... 35,000,000 |..
91282C-FF-3 . ..|US TREASURY NOTE ~ 2.750% 08/15/32 .. .|Various ....... .. 247,468,828 ..271,000,000
91282C-FG-1 . ..|US TREASURY NOTE ~ 3.250% 08/31/24 .. .|Citadel Securities Inst LLC . 9,821,875 10,000,000
912820-FJ-5 . ..|US TREASURY NOTE ~ 3.125% 08/31/29 .. .|Citigroup .. 61,571,004 65,000,000
91282C-FL-0 ......... US TREASURY NOTE  3.875% 09/30/29 .. . |--..10/24/2022 ... |Various ...59,125,000 |.. ...60,000,000 |..
912820-FT-3 ......... US TREASURY NOTE ~ 4.000% 10/31/29 .. .|....11/22/2022 ... | Various ... 64,953,320 |.. ...65,000,000 |..
91282C-FV-8 ......... US TREASURY NOTE ~ 4.125% 11/15/32 .. . |--..11/14/2022 ... |Goldman Sachs .. ... 10,204,297 |.. ...10,000,000 |..
912820-FZ-9 ......... US TREASURY NOTE  3.875% 11/30/27 ...12/27/2022 ... [Citadel Securities NSt LLO .....iiiiiiuuuiiiiiiiuniiiiiiiiis i i i iinei i e srieesssssrnsssssessennsnsssrrsnnnsssnes |oennnnesneesnnnseesresnnnnseeneess |oosaseessesnnnnneenees 55,914,688 |.......ocevvuennnns 56,000,000 f...ooiiiuneniiiiiiiiinnnns 166,923
0109999999. Subtotal - Bonds - U.S. Governments 2,646,846,659 2,733,300,000 5,293,628
130536-RC-1 ......... CALIFORNIA ST~ 3.875% 11/01/42 .|....10/14/2022 ... Bank of America Corp ...25,000,000 |.. ...25,000,000 |..
64971X-83-3 ......... NEW YORK CITY NY TRANSITIONALF  3.450% 02/01/29 . . |--..03/30/2022 ... | JP Morgan Securities ... 16,008,960 |.. ...16,000,000 |..
64971X-84-1 ......... NEW YORK CITY NY TRANSITIONALF  3.550% 02/01/30 . .|-...03/30/2022 ... | JP Morgan Securities ... 17,056,950 |.. ... 17,000,000 |..
64971X-85-8 ......... NEW YORK CITY NY TRANSITIONALF  3.600% 02/01/31 . ...08/30/2022 ... [JP Morgan Securities ... 17,087,570 |.. ... 17,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 75,103,480 75,000,000
025816-DB-2 ......... AMERICAN EXPRESS CO  5.850% 11/05/27 ....eeeeeiieeeeeeee e e e eeee e e e e e e e e e e e e e e e enne e e e e ennnaeeees [ eeeeesnnines B (0 02 o 0T P FO PP PTPURPPPT PPN 14,989,200 [veeeeeeenniieeeeens 15,000,000
05609T-AG-5 ......... BX TRUST 2022-VAMF D 6.216% 01/15/39 .|-...01/20/2022 ... [ JP Morgan Securities Inc ... ... 14,962,500 |.. ... 15,000,000 |..
06406R-BL-0 ......... BANK OF NY MELLON CORP  5.802% 10/25/28 ... .|--..10/18/2022 ... | Citigroup ...10,000,000 |.. ...10,000,000 |..
115236-AE-1 ......... BROWN & BROWN INC ~ 4.200% 03/17/32 .|....03/14/2022 ... | JP Morgan Securities Inc ... .... 9,964,400 |.. ...10,000,000 |..
164110-AN-1 ......... CHENIERE ENERGY PARTNERS ~ 3.250% 01/31/32 ... . |-...01/24/2022 ... |Goldman Sachs ... 4,793,750 |.. .... 5,000,000 |..
20753X-AA-2 CAS 2022-R03 1M1 6.028% 03/25/42 .. ...08/21/2022 ... |Bank of America Corp ... 30,457,287 |.. ... 30,457,287 |..
20754L-AA-7 . ..| CAS 2022-R01 1M1 4.928% 12/25/41 .|Bank of America Corp .. 45,505,546 45,505,546
233869-AB-2 . ..|DTRT 2022-1 A2 5.070% 09/16/24 . .| JP Morgan Securities 19,999,528 20,000,000
247030-AC-6 . ..|DEFT 2021-1 A3 0.430% 05/22/26 .... .|Vells Fargo Bank ....... . 7,707,682 . 7,925,000
264420-BA-1 .. |DUKE ENERGY CAROLINAS ~ 2.450% 02/01/30 . . |Royal Bank of Canada . 4,457,100 .5,000,000
26442U-AN-4 .. .. |DUKE ENERGY PROGRESS LLC ~ 3.400% 04/01/32 03/14/2022 ... [Mitsubishi Securities . .9,973,700 10,000,000
29374G-AB-7 .........|EFF 2022-4 A2 5.760% 10/22/29 .|....11/16/2022 ... [Mizuho Securities ... 9,908,374 |.. ...10,000,000 |..
301660-AB-5 ......... EART 2022-2A A2 2.190% 11/17/25 . |--..04/12/2022 ... |Deutsche Bank ... .... 9,448,580 |.. ... 9,448,627 |..
35564K-RE-1 ......... STACR 2022-DNA2 M1A  5.228% 02/25/42 . .|....02/07/2022 ... |Citigroup ... 45,107,540 |.. ... 45,107,540 |..
35564K-Uli-7 ......... STACR 2022-DNA3 M1A  5.928% 04/25/42 .... . |--..04/11/2022 ... |Nomura Securities Intl ... ...45,970,880 |.. ... 45,970,880 |..
39154T-BP-2 ......... GALC 2021-2 A2 0.380% 03/15/24 .|-...09/28/2022 ... [Mitsubishi Securities .... ... 1,652,347 |.. ... 1,687,433 |..
40139L-BG-7 GUARDIAN LIFE GLOB FUND  5.550% 10/28/27 ...10/25/2022 ... | JP Morgan Securities Inc ... .... 4,998,500 |.. .... 5,000,000 |..
404119-CA-5 . ..|HCA - THE HEALTHCARE COMPANY  3.500% 09/01/30 01/31/2022 ... |Various ............. 18,676,940 18,600,000 . 267,606
40441J-AC-5 . .. |HPEFS 2021-2A A3 0.360% 09/20/28 09/28/2022 ... |Wells Fargo Bank ..6,554,295 . 6,760,000 .676
40441R-AB-9 . .. | HPEFS 2022-1A A2 1.020% 05/21/29 09/28/2022 ... |Wells Fargo Bank . 1,466,423 . 1,494,682
41284Y-AB-2 . .| HOMOT 2022-A A2A  2.450% 05/15/25 .. 04/12/2022 ... |Wells Fargo Bank 14,242,595 14,242,657
446440-AH-4 . .. [HUNTINGTON NATIONAL BANK  5.699% 11/18/25 11/14/2022 ... |Goldman Sachs ... . 7,000,000 . 7,000,000
50117E-AB-0 ......... KCOT 2022-1A A2 2.340% 04/15/25 .|--..08/15/2022 ... [ JP Morgan Securities Inc ... ... 21,959,689 |.. ... 21,960,446 |..
67590A-BP-6 ......... 0CT14 2012-1A AARR  5.029% 07/15/29 .|....01/28/2022 ... |Barclays Capital .. ... 16,230,703 |.. ... 16,225,836 |..
693475-BH-7 ......... PNC FINANCIAL SERVICES GROUP | 5.671% 10/28/25 .... |- . |--..10/25/2022 ... [PNC BANK .. ...20,000,000 |.. ...20,000,000 |..
78403D-AZ-3 ......... SBA TOWER TRUST  6.599% 01/15/28 ... ieuuuuuiiiiiiuuniiiiiiiuiiiiiiiisnsirsiieesnssesresssnsessrsssssssssrsssnns |nneeeeeesnnnnees L 11715/2022 ... [Barclays 0apifal wiu...iiiiiiieeiiiiiiiiiii it srrr s e e rra s s s ereaenessserennserserns |sesnnnseerreennnneesrerrnnneeereens |oesaseerreennniienees 53,000,000 f...ooiiiunnniiiiinnnnn 53,000,000
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78409V-AY-0 ......... S&P GLOBAL INC ~ 4.750% 08/01/28 .... .|...03/02/2022 ... |Citigroup ... 22,606,259 |.. ...20,030,000 |..
78409V-AZ-7 ......... S&P GLOBAL INC ~ 4.250% 05/01/29 .... . |--..08/02/2022 ... |Citigroup ... 18,530,730 |.. ... 17,013,000 |..
80286M-AB-4 ......... SDART 2022-2 A2 2.120% 10/15/26 ...08/23/2022 ... |Deutsche Bank ... ... 2,502,692 |.. .... 2,502,801 |..
857477-BY-8 ......... STATE STREET CORP  5.820% 11/04/28 ... 11/01/2022 ... | Deutsche Bank ... ... 17,000,000 |.. ... 17,000,000 |..
876126-AA-9 ......... TARGA RESOURCES CORP  4.200% 02/01/33 .............. .|Bank of America Corp .. ... 14,972,250 |.. ... 15,000,000 |..
883556-CT-7 . ..| THERMO FISHER SCIENTIFIC INC ~ 4.800% 11/21/27 11/14/2022 ... | Deutsche Bank ...... .9,99,000 10,000,000
89239H-AB-4 . ..[TAQT 2022-D A2A  5.270% 01/15/26 ... 11/01/2022 ... |Societe Generale .. 19,999,778 20,000,000
91324P-EP-3 ......... |UNITEDHEALTH GRP INC ~ 5.250% 02/15/28 10/25/2022 ... |Bank of America Corp . 9,995,800 10,000,000
91324P-EQ-1 . .. [UNITEDHEALTH GRP INC ~ 5.300% 02/15/30 .|....10/25/2022 ... Bank of America Corp .... 4,992,650 |.. .... 5,000,000 |..
91324P-ER-9 ......... |UNITEDHEALTH GRP INC ~ 5.350% 02/15/33 .. veer|....10/25/2022 ... |Bank of America Corp .. ... 14,944,950 |.. ... 15,000,000 |..
92348K-BF-9 . . |VZMT 2022-7 C 5.720% 11/22/27 .. |....11/17/2022 ... |Barclays Capital ... 24,866,192 |.. ... 24,870,000 |..
92564R-AJ-4 .........|VICI PROPERTIES / NOTE ~ 5.750% 02/01/27 . |--..04/28/2022 ... |Citigroup ... 10,214,510 |.. ....9,917,000 |..
983133-AA-7 .........|WYNN RESORTS FINANCE LLC ~ 5.125% 10/01/29 ... .|....03/07/2022 ... |Citigroup .. ... 3,346,875 |.. .... 3,500,000 |..
988498-AR-2 YUM! BRANDS INC. 5.375% 04/01/32 .. ...08/24/2022 ... |Bank of America Corp ...20,000,000 |.. ...20,000,000 |..
98978V-AU-7 . .| ZOETIS INC ~ 5.400% 11/14/25 11/08/2022 ... | JP Morgan Securities Inc 19,985,400 20,000,000
78016F-ZU-1 ......... ROYAL BANK OF CANADA  6.000% 11/01/27 .. ....10/20/2022 ... |Royal Bank of Canada .. ... 14,970,300 |.. ... 15,000,000 |..
78081B-AH-6 ......... ROYALTY PHARMA PLC ~ 1.200% 09/02/25 ... iieuuuuniiiiiurnniiiiirunisiiiiissssissinsssssssessnnssesersssnsesannes [ B (oY 0 TV O AP PP 5,786,510 |ouuuuriiiiiinnnnnnnns 6,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 683,828,455 681,218,735
BL3200-39-3 ......... ABC SUPPLY CO INC B TERM LOAN  6.384% 01/15/27 .|-...03/10/2022 ... [Bank of America Corp .. ...19,721,164 |.. ... 19,795,396 |..
BL3650-57-1 ......... HARBOR FREIGHT TOOLS B TERM LOAN  7.134% 10/19/27 .... . |--..02/17/2022 ... |Various .. ...20,957,071 |.. ... 20,959,596 |..
BL3683-98-6 ......... STANDARD INDUSTRIES INC B TERM LOAN  6.425% 08/06/28 BTV O IV P AT 13,726,845 |..evniiiiiiiinns 13,865,500
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 54,405,080 54,620,492
2509999997. Total - Bonds - Part 3 3,460, 183,674 3,544,139, 227 6,234,393
2509999998. Total - Bonds - Part 5 1,868,643,526 1,883,793,891 2,122,113
2509999999. Total - Bonds 5,328,827,200 5,427,933,118 8,356,506
902613-Ad-7 ......... [, [ [....01/06/2022 ... TUBS FinanCial SErViCeS .......e.eereereereereeseereoseesessmaseoseaseoseeseassoseeseaseaseaseoseaseaseasesseaseeseaseases Jensreasesnearens 20,000,000.000 f..oeevevnuniaaaeennnns 20,000,000 [-.iieieenniiieeennneeeees 0.00 [-uneeeemnniee e eeene e eeennas
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 20,000,000
6533%K-BK-5 ... NEXTERA ENERGY CAPITAL . ...04/06/2022 ... |Various .........ccccuunns ..5,500,000.000 .. .... 5,647,500 |.. ..0.00 |..
89356B-AB-4 . TRANSCANADA TRUST .. 02/07/2022 ... |Bank of America Corp ..700,000.000 |.. . 742,000 0.00

4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 6,389,500 152,652
4509999997. Total - Preferred Stocks - Part 3 26,389,500 152,652
4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks 26,389,500 152,652
007903-10-7 ......... ADVANCED MICRO DEVICES ... ..eeeeeeneeeeeemenie e e eeeeeee e s e eemnee e s e eemnnna e e e eemnneaeeeeemnnnaeeeeennnnnaeeennnnnnns | connnnneeenennnn [oen .02/15/2022 ... [Tax Free Exchange 24,287.000 |-eeeeneeeeennneeeeeennns 801,754 e eeeenne [
08862E-10-9 BEYOND MEAT INC .. ....06/01/2022 ... |State Street Bank ... ...41,700.000 |.. .... 1,044,677 |..

12468P-10-4 . ..|C3.Al INCA .... ....06/01/2022 ...|State Street Bank 17,500.000 |.. .326,816

166764-10-0 . ..| CHEVRON CORP ... ....10/10/2022 ... |State Street Bank 13,500.000 |.. . 2,250,976

21037T-10-9 . ..| CONSTELLATION ENERGY . ....02/02/2022 ...|Spin Off ......... 12,766.000 |.. .386,817

24477E-10-3 . ..| DEFINITIVE HEALTHCARE CORP ....06/01/2022 ...|State Street Bank 17,500.000 |..

29082K-10-5 . ..| EMBECTA CORP ....04/01/2022 ...|Spin Off ......... .2,830.000 |..

20786A-10-6 ......... ETSY INC ....03/28/2022 ... |State Street Bank ... ....3,700.000 |.. . .

30190A-10-4 ......... F&G ANNUITIES & LIFE INC .... L 12/0172022 oo | SPIN Of f e e e e nn e e e e nnn e e e e enna e eeeennnnnneeeennnnnneeees [rennnnneeeennnnneeeeennns 186,000 |oiii i 2,027 |..

375558-10-3 ......... GILEAD SCIENCES INC ....12/22/2022 ... |State Street Bank ... ... 2,681,998 |..

37611X-10-0 ......... GINKGO BIOWORKS HOLDINGS INC .. ....07/20/2022 ... |State Street Bank ... .

40131M-10-9 ......... GUARDANT HEALTH INC ....06/01/2022 ... |State Street Bank ... .... 3,500.000 |..

478160-10-4 JOHNSON & JOHNSON .. ....12/22/2022 ... |State Street Bank ... ..13,900.000 |..

57638P-10-4 . .. | MASTERBRAND INC ....12/15/2022 ... |Spin Off ......... 10,900.000 |.. .. 13,956

64110L-10-6 . ..|NETFLIX INC . ....10/10/2022 ... |State Street Bank .7,200.000 |.. . 1,656,225

833445-10-9 . .. | SNOWFLAKE INC . ....10/10/2022 ... |State Street Bank 14,300.000 |.. . 2,429,308

852234-10-3 . .. |BLOCK INC . ....07/20/2022 ... |State Street Bank 29,100.000 |.. . 2,179,314

87918A-10-5 . ..| TELADOC HEALTH INC . ....00/22/2022 ... |State Street Bank 13,200.000 |.. . 434,197

913320-10-1 ......... UNITY SOFTWARE INC ... ....00/22/2022 ... |State Street Bank ... ....9,900.000 |.. ... 332,873 |..

931142-10-3 . .. | WALMART INC ....12/22/2022 ... |State Street Bank ... ... 14,200.000 |..

934423-10-4 .. .. | WARNER BROS DISCOVERY INC ... . ....04/11/2022 ... |Tax Free Exchange ... ...30,934.000 |..

94419L-10-1 ......... WAYFAIR INC A o iiiiuiiiiiiietin it iiiutt st e ettt e s et eeai s e s eseas s s s s eesasessssessnasessnnsnnssssssnnsnnssssnnnsnns | nnnnneeesennnnn ...09/22/2022 ... [State Street Bank ..........ceiiiiiiiiiiiiiiiiii e e s e e s sreanessssrrreiaes |oarnaeeerrernreenees 6,400.000
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G46188-10-1 ......... HORIZON THERAPEUTICS PLC ...iivuuiniiiiiuuiniii ittt s s s citsi s e s s cesii s e e s e eaii e s s ees b e s s sesnansesseennaneanees [ ....12/22/2022 ... | State Street Bank ....ii...ciiiiiiiiiiiiiiiiiiii e r s s e rran e s s errrnseserrrnnnns |ennaeeererrnneeeees 9,600.000 [....covvvuiiiiiiinnnns 1,086,494 [...ooiiiiiiniiiiiiinin o
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 21,621,223 XXX
5989999997. Total - Common Stocks - Part 3 21,621,223 XXX
5989999998. Total - Common Stocks - Part 5 6,967,839 XXX
5989999999. Total - Common Stocks 28,589,062 XXX
5999999999. Total - Preferred and Common Stocks 54,978,562 XXX 152,652
6009999999 - Totals 5,383,805,762 XXX 8,509, 158
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912828-VS-6 .. |US TREASURY NOTE ~ 2.500% 08/15/23 .......co. | eeneens .. 12/23/2022 .| Various .......cceeeveeiinn fevvnninneniiiniinnns foeenns 133,207,200 |........ 135,000,000 |....... 135,900,716 |....... 135,280,916 [...oovvvvenniiiins e [QICER-EET0] R R (169,597) |.eevvveevieennn fennns 135,111,319 | s (1,904, 119)|...... (1,904, 119)|......... 4,567,255 |..08/15/2023 .
JP Morgan Securities
912828-2Y-9 .. |US TREASURY NOTE ~ 0.125% 07/15/23 .. ..01/12/2022 . ... 40,000,000 |........ 39,718,800 |........ 39,723,183 |.. 5,846 |... .39,729,029 |.... (104,020)f........ (104,029)... .. 24,728 |..07/15/2023 .
91282C-BN-0 .. |US TREASURY NOTE ~ 0.125% 02/28/23 .. ..04/06/2022 .| Goldman Sachs .. .. 3,800,000 |......... 3,798,961 ..3,799,371 |. ..3,799,514 |.... . (54,287) (54,287)... ..02/28/2023 .
JP Morgan Securities
91282C-CT-6 .. |US TREASURY NOTE  0.375% 08/15/24 ..........|.....e. ..03/14/2022 .| Inc ’ ...5,291,816 |........... 5,500,000 5,489,043 |.......... 5,490,326 |.. . 5,491,059 |.ooeeiiiiiiieeen s (199,243)|........ (199,243))... ..08/15/2024 .
91282C-DJ-7 ...| US TREASURY NOTE 1.375% 11/15/31 ..03/09/2022 .| Various . ..71,320,391 |. 75,000,000 |.. 74,092,773 |.. 74,099,396 .. 14,236 , 74,113,632 |. .(2,793,242)|......(2,793,242)). .. 11/15/2031 .
0109999999. Subtotal - Bonds - U.S. Governments 253,189,634 259,300,000 259,000,293 258,393, 192 (148,639) (148,639) 258,244,553 (5,054,920) (5,054,920) 4,922,664 XXX
CHICAGO IL O'HARE INTERNATIONA  2.316%
167593-T3-6 .. |01/01/29 .eeeeeeieeieeiee e [ e ..01/07/2022 . |Morgan Stanley .... ...8,523,718|.......... 8,600,000 |......... 8,600,000 |......... 8,600,000 |.. ..8,600,000 |.... . (76,282)[......... (76,282)]... ...105,121..01/01/2029 .
COLORADO ST HSG & FIN AUTH  4.000% Redempt ion
196480-EN-3 .. | 05/01/50 ...eeveeeeeeeeeieeie e eeeeeeeee [ e ..11/01/2022 .1 100.0000 ...eeumeeeeemnnnnn foeeemmnneeeeeennees Jorneeeeeens 440,000 |............. 440,000 |............ 464,715 |............ 456,940 |..eeneeeeeenniis foeeeeees (16,940) [ .eevveeeeeeeennn foreeeeees (16,940) |-vveeeeeeennies [oeeeennnnns 440,000 |eeeveneeeeeennns forreeemniieees e feeeeeee 10,667 |..05/01/2050 .

20775B-V5-2 ..
3137F4-D6-6 ..
3137F4-X9-8 ..
3137F6-2P-1 ..
3137F6-GV-3 ..
3137FA-RG-5 ..
3137FA-WU-8 ..
3137FG-6Z-3 ..
3137FP-JJ-5 ...
3137FQ-4B-6 ..
313921-68-9 ..
313921-6F-0 ..
31392C-MS-0 ...
477854-AA-1 ..

491307-0S-8 ..

60637B-KZ-2 ..

6121211-8B-0 ..

6396811-QC-6 ..

647200-2F-0 ..

647200-4R-2 ..

677560-UY-1 ..

677560-UZ-8 ..

708796-2J-5 ..

83756C-EP-6 ..

83756C-FA-8 ..

91412H-FR-9 ...

976890-EL-6 ..

CONN ST FIN AUTH HSG MTG

FHMS 2018-K074 X1 10 0
FHMS 2018-K075 X1 10 0.
FHMS 2020-K118 X1 10 0
FHMS 2020-K119 X1 10 0.
FHLMC 2017-K727 X1 10
FHLMC 2017-K067 X1 10
FHMS 2018-K077 X1 10 0.
FHMS 2019-K099 X1 10 0
FHMS 2019-K101 X1 10 0
FNI GT 2001-T10 A2 PT

FNI 2001-W3 A
FNI 2002-W1 24 4.915% 0

MACARTHUR FOUNDAT I ON
KENTUCKY HSG CORP HSG REV

MISSOURI ST HSG DEV COMMN

MONTANA ST BRD OF HSG SF MTGE

12/01/42 ...
NEBRASKA ST
03/01/40

NEW MEXICO MTG FIN AGY
NEW MEXICO MTG FIN AGY
OHIO ST HSG FIN MTG REV
OHIO ST HSG FIN MTG REV

PENNSYLVANIA HSG FIN
SOUTH DAKOTA HSG DEV AUTH

SOUTH DAKOTA HSG DEV AUTH

UNIV OF CALIFORNIA CA REVENUES

05/15/29

WISCONSIN HSG & ECONOMIC DEV

09/01/46

.291% 01/25/28

.959% 09/25/30 ...

0.597% 07/25/24 ..
0.572% 07/25/27 .

.883% 09/25/29
.835% 10/25/29
7.500%
7.000% 09/01/41 ...

1.209% 12/01/30

3.500% 10/01/41

4.000% 11/15/44

1324 02/25/28

930% 09/25/30 ...

123% 05/25/28 ...

12/25/41 ...

2/25/42 ..

3.500% 01/01/33

40004 05/01/40

3.500%

4.000% 03/01/44 ..

3.500% 03/01/46 ..

4.500% 03/01/47 .

4.500% 03/01/47 .

4.000% 11/01/44

4.000% 11/01/44

U 1614%

3.500%

..06/13/2022 .
.. 12/01/2022
.12/01/2022
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
.. 12/01/2022
.12/01/2022
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..01/04/2022 .

10/03/2022 .

..11/01/2022 .

..12/01/2022 .

..12/01/2022 .

..12/01/2022 .

..12/01/2022 .

..12/01/2022 .

..12/01/2022 .

..10/01/2022 .

..06/23/2022 .

..06/23/2022 .

..01/05/2022 .

..09/01/2022 .

. | Paydown ...
. | Paydown ....

. | Paydown .
. | Paydown ....

Redempt ion
100.0000 ...

Paydown .
Paydown .
Paydown .
Paydown .

Paydown ....
Paydown ...
Paydown ....
Paydown ..
Gol dman Sachs
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000 ...
Redempt ion
100.0000
Redempt ion
100.0000 ...
Redempt ion
100.0000
Redempt ion
100.0000 ...
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000

Morgan Stanley
Redempt ion
100.0000

......... 1, 855 480
............ 855,000

............ 550,000

...320,000 |...

......... 1,945,000

...160,000 |...

............ 460,000

............ 235,000
............ 355,000
............ 455,000
............ 210,000
........ 15,813,647

............ 445,000

...800,000 |...

........... 1,

......... 16,

...400,000

550,000

.. 320,000

945,000

.. 160,000

460,000

...800,000

235,000
355,000
455,000
210,000
350,000

445,000

....431,628
... 256,366

............ 601,486

... 335,789

2,081,325

.. 171,827

............ 488,143

...877,104

............ 255,379
............ 375,551
............ 486,008
............ 225,565

........ 16,350,000

............ 473,453

.......... 1,962,446

............ 876, 181

............ 570,170

.......... 2,024,522

............ 478,558

............ 246,239
............ 362,579
............ 462,369
............ 213,710

16,350,000

............ 458,113

. 326,535 |..

. 163,359 |..

. 841,521 |..

(35,971)
.(29,302)

(21,181)

(20,170)

.......... (79,522)

(18,558)

......... (11,239)
........... (7,579)
........... (7,369)

........... (3,710)

...(5,278)|...

-(45,941)[...
.. (24,587))...
.. (11,842)]...

..(6,535)|...

..(83,359)]...

.. (41,521))...

(21,181)

(20,170)

........... (79,522)

........... (18,558)

. (41,821) ...

........... (11,239)
............ (7,579)
............ (7,369)

............ (3,710)

..(6,535)|...

.. (3,359) ...

........ 1 962 500

........... 855,000

........... 550,000

........ 1,945,000

.......... 460,000
........... 235,000
........... 355,000
........... 455,000
.......... 210,000

....... 16,350,000

........... 445,000

..320,000 |....

.. 160,000 |....

. 400,000 |....

.. 800,000 |....

.. 11/15/2044 .
..01/25/2028 .
..02/25/2028 .
..09/25/2030 .
..09/25/2030 .
..07/25/2024 .
..07/25/2027 .
..05/25/2028 .
..09/25/2029 .
..10/25/2029 .
.. 12/25/2041 .
..00/01/2041 .
..02/25/2042 .
..12/01/2030 .

..01/01/2033 .

..05/01/2040 .

..12/01/2042 .

..03/01/2040 .

..03/01/2044 .

..03/01/2046 .

..03/01/2047 .

..03/01/2047 .

..10/01/2041 .

.. 11/01/2044 .

.. 11/01/2044 .

..05/15/2029 .

..09/01/2046 .
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WYOMING ST CMNTY DEV AUTH HSGR  3.500% Redempt ion
983220-LL-9 ...J 12/01/38 ...iieiiiiiiiieeeiiiiaeeernrnnnereernnnns | e .12/01/2022 .1100.0000 ..eevuuuerrernnnnn foorennnnnneerennins fornaeaeens 680,000 |.oevvvnennnns 680,000 [............ 727,743 |............ 698,295 |.oevuieiiiiiiiies foeeeeees (18,295)..nueeeeeennnnanne fooreeennnnn (18,295) [ evvvvninieeeee foennens 680,000 [...coieerrnnanee Jorrnnnnererrnnns fornareeeeneniaanes feereennnnaans 12,381 [..12/01/2038 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 34,738,541 35,495,696 37,336,984 36,350,724 (892,528) (892,528) 35,458,196 (719,655) (719,655) 518,232 XXX
00287Y-BM-0 .. |ABBVIE INC ~ 2.300% 11/21/22 ..ccevvvreeeeeee | s ..11/21/2022 . | Maturity ... ..15,000,000 |......... 15,000,000 14,995,364 |.. 4,636 |... .15,000,000 |.... ... 345,000 |.. 11/21/2022 .
00432C-AD-3 ...| ACCSS 2001 2A1 1.884% 05/26/29 .. ..08/26/2022 . | Paydown ... 850,382 ... 849,874 |.. 850,382 |.... ..05/25/2029 .
00432C-AR-2 ...| ACCSS 2002-A A2 2.520% 09/25/37 .... ..12/25/2022 . | Paydown ... .... 851,000 .... 850,325 |.. .... 851,000 |.... ..09/25/2037 .
03063F-AB-0 .. | AMCAR 2021-1 A2 0.280% 06/18/24 . ..07/18/2022 .| Paydown . ..8,055,952 |.. . 8,055,891 ..8,055,962 |. ..06/18/2024 .
040338-AB-4 .. | ARIFL 2018-B A2 3.220% 08/16/27 . ..04/15/2022 .| Paydown . . 886,834 .. . . 886,833 . ..886,834 |. ..08/16/2027 .
04542B-LY-6 .. | ABFC 2005-WiF1 M1 0.997% 11/25/34 ..04/25/2022 . | Paydown . . 557,081 |.. 557,172 |.. . 558,109 .(1,028) ..557,081 |. .. 11/25/2034 .
052769-AB-2 .. | AUTODESK INC ~ 3.600% 12/15/22 ..12/15/2022 . | Maturity ... ... 11,430,000 242, 11,383,154 |.. ....46,846 |... .11,430,000 |.... .. 12/15/2022 .
05524U-AA-7 .. | BAMLL 2012-PARK A 2.959% 12/10/30 ........ | .....e. ..09/01/2022 .| Cal | 100.0000 .... ... 48,840,000 |........ 48,821,489 |........ 48,826,677 |.. .. (16,207) |... .48,810,470 |.... ... 29, ..12/10/2030 .
05565E-BQ-7 .. |BMW US CAPITAL LLC ~ 0.800% 04/01/24 .......|....... ..09/16/2022 .| Jefferies & Co Inc .... .. 5,000,000 |......... 4,997,650 |.......... 4,998,222 |.. . ..4,998,792 |.... (254,392) ..04/01/2024 .
056820-AQ-9 .. |BCC 2017-1A AR 5.213% 07/20/30 . ..10/20/2022 . | Paydown ..320,009 |.. .. (126)]... ..07/20/2030 .
058498-AV-8 .. |BALL CORP  4.875% 03/15/26 ..12/14/2022 .| Wells Fargo Bank .... . (360,228)........ (360,228)|... ..03/15/2026 .
058498-AX-4 .. |BALL CORP  3.125% 09/15/31 ..01/05/2022 . | Deutsche Bank .. .... 5,000,000 |......... 5,000,000 . 5 000,000 |.... (100,000)|........ (100,000)|... ..09/16/2031 .
05949C-FY-7 .. | BOAMS 2005-H 2A3  3.943% 09/25/35 ..12/01/2022 .| Paydown ....eeeeeemeniiees foeennieeeeeeenieees e 8,472 | 8472 e 8,398 e 872 e e e ..09/25/2035 .
05949C-HS-8 ...| BOAMS 2005-1 2A3  3.848% 03/25/54 ..12/01/2022 .| Paydown .....oevvviiinnnnens oenninnneneiiiines e 7,537 | 7,641 | 7,637 e 1,537 ... ..03/25/2054 .
08180E-BJ-2 .. |BSP 2013-111A A1R2  5.243% 07/20/29 ..10/20/2022 . | Paydown ... ..9,898,831 |.. . 9,898,831 |.. ..9,898,831 |. .- ..07/20/2029 .
12551J-AL-0 .. | CIFC 2017-4A AR 5.275% 10/24/30 ..11/09/2022 .| Wells Fargo Bank . ..29,418,750 30,000,000 |.. 30,000,000 |.. 30,013,203 .30,785,164 |. .(1,366,414)/......(1,366,414) ..10/24/2030 .
12562R-AA-3 .. | CIFC 2020-4A A 2.364% 01/15/34 .. ..05/17/2022 . |Morgan Stanley . ..24,514,000 25,000,000 |.. 25,000,000 |.. 25,010,667 25,182,838 |. (668,838)|. . (668,838) ..01/15/2034 .
12625C-AC-7 .. | COMM 2013-WWP A2 3.424% 03/10/31 ..12/01/2022 . | Paydown ... ..62,165,000 62,165,000 |.. 64,281,028 |.. 63,194,468 .62,165,000 |. ..03/10/2031 .
12650E-AS-6 .. | CSMC 2015-6R 3A1  3.313% 02/27/36 ..03/01/2022 . | Paydown . ...471,983 . 471,983 |.. ... 470,213 |.. 470,898 ..471,983 |. ..02/27/2036 .
12655H-AG-0 .. | COMM 2019-1iCM B 1.206% 10/15/36 ...ooeveees [ e ..01/21/2022 .|Barclays Capital .... 5,416,421 |... ..5,400,740 |.... ..10/15/2036 .
17323L-AP-2 .. | CMLTI 2015-3 3A1  4.519% 06/25/36 ..........[....... ..12/27/2022 .| Paydown 1,648,166 |... ..1,648,166 |.... ..06/25/2036 .
19260Q-AD-9 .. | COINBASE GLOBAL INC ~ 3.625% 10/01/31 ......|....... ..01/24/2022 .| Goldman Sachs .. ..10/01/2031 .
20030N-CS-8 .. | COMCAST CORP  3.950% 10/15/25 ..03/29/2022 . | Morgan Stanley ..10/15/2025 .
20030N-DG-3 .. | COMCAST CORP  3.400% 04/01/30 . ..03/29/2022 .| Key Bank NA, Cleveland ..04/01/2030 .
201736-AE-5 .. | CMLBC 2001-CMLB X 10 1.331% 06/01/31 .... |....... ..12/01/2022 .| Paydown ... ..06/01/2031 .
20754A-AA-1 .. | CAS 2021-R03 1M1 4.778% 12/25/41 .. ..12/27/2022 .| Paydown . .. 28,654,546 28,654,546 28,654,546 |.. 28,654,546 |..evvnniiiiiiiinns oo e e .28,654,546 |. .. 12/25/2041 .
20754R-AA-4 .. | CAS 2021-RO1 M1 4.678% 10/25/41 .......... ..12/27/2022 .| Paydown . ..44,590,670 44,590,670 |.. 44,590,670 |.. 44,600,336 .(9,666) .44,590,670 |. .- ..10/25/2041 .
21036P-AX-6 .. | CONSTELLATION BRANDS INC ~ 3.200% 02/15/23 ..056/09/2022 .| Citigroup 8,675,766 . 8,600,000 |.. . 8,389,386 |.. 8,545,264 . 16,937 ..8,562,201 |. . 113,565 |. ..02/15/2023 .
22540V-G6-3 .. | CSFB 2002-9 1A1  7.000% 03/25/40 . ..12/01/2022 .| Paydown . ..927 927 ...848 |.. .910 ... 18 L2927 ). .- ..03/25/2040 .
23305J-AL-6 .. |DBUBS 2017-BRBK E  3.530% 10/10/34 . ..12/16/2022 .|Key Bank NA, Cleveland .. 13,722,875 15,550,000 |.. 15,917,026 |.. 15,846,174 . (105,509) .15,740,665 |. (2,017,790)|..... (2,017,790) ..10/10/2034 .
23345F-AB-8 .. | DLLMT 2021-1A A2 0.600% 03/20/24 ..........|.ceeee. |- 12/20/2022 .| Paydown ......eeeeeennnees foeeenneeeeeeenees s 24,203,226 |......... 24,203,226 |........ 24,200,844 |........ 24,201,161 |.. 24,203,226 |.... ..03/20/2024 .
24702V-AA-0 .. | DEFT 2021-2 A1 0.182% 09/22/22 ............ |ceeeeee ..06/23/2022 . | Paydown ... ...4,640,126 |........... 4,640,126 |......... 4,640,126 |......... 4,640,126 |.. ..4,640,126 |.... ..09/22/2022 .
247030-AB-8 .. | DEFT 2021-1 A2 0.330% 05/22/26 ........ccen | ceerene .12/22/2022 . | Paydown ... ........08,619,124 |......... 68,619,124 |........ 68,645,929 |........ 68,636,609 |.. (17,484)|... .68,619,124 |.... ..05/22/2026 .
24704B-AG-9 .. |DEFT 2019-1 B 2.940% 03/22/24 ........cccvev|cnnnnnn ..02/22/2022 . | Paydown ......ovviiiininnnnsfoeiiiinneciiins e 27,810,000 |......... 27,810,000 |........ 28,331,438 |........ 27,878,177 |.. .. (68,177)[... .27,810,000 |.... ..03/22/2024 .
254687-CM-6 .. | DISNEY WALT CO  3.000% 09/15/22 .......ccvvn | ceennn ..09/15/2022 . IMaturity ...cooveeereeens Joeemmniieeeeeniees s 14,071,000 |......... 14,071,000 |........ 14,279,673 |........ 14,114,404 |.. ...(43,404)|... .14,071,000 |.... ..09/15/2022 .
254687-CZ-7 .. |DISNEY WALT CO  3.700% 09/15/24 ........ccev | eennnnn ..02/11/2022 .| Wells Fargo Bank .... .. 3,148,459 |... ..3,032,000 |......... 3,152,583 . 3,000,746 |.. .. 3,087,960 |.... ..09/15/2024 .
25755T-AH-3 ...|DPABS 2017-1A A23  4.118% 07/25/47 ........ ..10/25/2022 . | Paydown 250,000 |... ... 250,000 .... 250,000 |.. 250,000 |.... ..07/25/2047 .
262440-AN-3 ...|DRSLF 2017-49A AR 5.144% 07/18/30 ......... ..10/18/2022 .| Paydown ... 172,135 |... ... 172,135 . 172,199 |.. 172,135 |.... ..07/18/2030 .
26249K-AZ-4 .. |DRSLF 2014-36A AR3  5.099% 04/15/29 ....... ..10/17/2022 .| Paydown ... .. 1,450,474 |... ..1,450,474 .. 1,450,474 |.... ..04/15/2029 .
E*TRADE FINANCIAL CORPORATION ~ 2.950%
269246-BP-8 .. | 08/24/22 ... ..07/24/2022 .| Cal | 100.0000 . 4,810,000 | . 4,810,000 |.. . 4,655,984 |.. ..4,806,248 |. ..3,752 ..8,752 |. ..08/24/2022 .
290020-AA-7 .. | ELMIS 2020-4A A 2.434% 01/17/34 . ..05/17/2022 . |Morgan Stanley .... 9,335,460 ..9,500,000 |.. .9,500,000 |.. ..9,615,021 |. (279,561)[. . (279,561) ..01/17/2034 .
29003E-AA-3 .. |ELMI8 2021-1A A 2.303% 01/20/34 . ..05/17/2022 . |Morgan Stanley .... ...9,775,500 |......... 10,000,000 |........ 10,000,000 .10,068,322 |.... .. (292,822)|........ (292,822)|... ..01/20/2034 .
29373G-AB-8 .. |EFF 2018-3 A2 3.380% 05/20/24 ...........oi|ennnnnn ..01/20/2022 . | Paydown ... . 41,02 |.... ..05/20/2024 .
29373\-AA-7 .. | EFF 2021-3 A1 0.222% 11/21/22 ...covveeeec| e ..07/20/2022 . | Paydown ... IR ... 18,416,299 18,416,299 |.. .......18,416,299 |.... . 1172172022 .
29374-AB-2 .. | EFF 2019-3 A2 2.060% 05/20/25 .........ccoe]ennnnns ..12/20/2022 .| Paydown ......ooviiiiinnnnnioviiiiiiinniiiiiis ot 7,961,458 |........... 7,961,458 7,961,128 [..oovvviiiiiiiiinn o 331 | foriiiis KX I O FTTTITN 7,961,458 |...oovvviiiiiiinn foonnniiiiiiiinnnns v, ..05/20/2025 .
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30165X-AB-1 .. | EART 2021-2A A2 0.270% 01/16/24 ... ..04/15/2022 . | Paydown ...4,783,168 |........... 4,783,168 |......... 4,782,9% |.......... 4,782,959 |.. LA783,168 [ [ [ e 2,093 |..01/16/2024 .
30711X-KZ-6 .. | CAS 2017-C03 1ED2  5.589% 10/25/29 . ..12/06/2022 .|Bank of America Corp .. 23,544,272 23,512,337 |.. 23,541,728 |.. 23,541,024 .23,581,529 |. ..10/25/2029 .
30711X-KZ-6 .. | CAS 2017-C03 1ED2  5.589% 10/25/29 . ..12/27/2022 . | Paydown ... ..29,311,472 29,311,472 .. 29,348,112 |.. 29,347,235 .29,311,472 |. .. 10/25/2029 .
337738-AM-0 .. |FISERV INC ~ 3.500% 10/01/22 .......... ..07/01/2022 .| Cal | 100.0000 . 7,160,000 . 7,160,000 |.. . 7,081,956 |.. . 7,143,610 ..7,153,968 |. ..10/01/2022 .
34417R-AA-4 .. |FOCUS 2017-1A A2IB  3.857% 04/30/47 ....... | ....... .04/30/2022 . | Paydown ...95,000 |.... ..04/30/2047 .
Redempt ion
34417R-AA-4 .. |FOCUS 2017-1A A2IB  3.857% 04/30/47 ....... | ....... ..07/01/2022 .1 100.0000 ...eevnnvvvrrnnnns foerrnnnnneeriininns fovns 18,050,000 |......... 18,050,000 |........ 18,081,691 |........ 18,052,428 |.. ..(2,428)|... .18,050,000 |.... ..04/30/2047 .
35563K-AH-3 ...| STACR 2019-DNA1 M2 3.656% 01/25/49 ... ..06/15/2022 .| Citigroup weeeeeeeeeeennnns foermmmnneeeeenniinns foeens 14,838,326 |......... 14,578,680 |........ 14,756,358 |........ 14,735,149 |.. ...349 |... 14,735,499 |.... . 102,827 |.... ..01/25/2049 .
35563K-AH-3 ...| STACR 2019-DNA1 M2 3.656% 01/25/49 ... ..06/25/2022 . | Paydown ... .. 3,185,202 ........... 3,155,202 .. (33,864)[... ..3,155,202 |.... ..01/25/2049 .
35565H-AH-8 ...| STACR 2020-DNA1 M2 6.089% 01/25/50 ... ..12/27/2022 .| Paydown ... eeeennn. 6,743,190 | 6,743,190 . .. (12,877)f... ..6,743,190 |.... ..01/25/2050 .
36192H-AA-2 .. | GSMS 2012-ALOH A 3.551% 04/10/34 ..........|.eeeees ..04/01/2022 .| Paydown ......evviviinnnnensfoeriininnneciiins o 97,865,500 |......... 97,865,500 |....... 101,305,005 |........ 98,237,797 |.. . (372,297)... .97,865,500 |.... ,158,401 |..04/10/2034 .
36192H-AJ-3 ...|GSMS 2012-ALOH C  4.267% 04/10/34 ..........|.eeeene ..04/01/2022 .| Paydown ......eeeeeeeninnees foeeennee s s 26,000,000 |......... 26,000,000 |........ 27,103,184 |........ 26,018,951 |.. .. (18,951)f... .26,000,000 |.... ..04/10/2034 .
362341-YF-0 .. | GSAMP FFML 2005-FF11 M1 1.651% 07/25/36 |....... ..06/27/2022 . | Paydown 804,318 |... 804,318 |........... 426,141 ... 183,544 |.. ..20,774 |... 804,318 |.... ..07/25/2036 .
38141G-XK-5 .. | GOLDMAN SACHS GROUP INC ~ 3.366% 11/17/23 . ..11/17/2022 .| Cal | 100.0000 . ..20,000,000 20,000,000 |.. 20,000,000 |.. 20,000,000 .20,000,000 |. . 11/17/2023 .
39154T-BP-2 ...| GALC 2021-2 A2 0.380% 03/15/24 .. ..12/16/2022 .| Paydown ....eeeviviiinnnnnsforiniiineciiiins o 10,728,326 |......... 10,728,326 10,728,081 10,727,373 |.. .10,728,326 |.... ..03/15/2024 .
HCA - THE HEALTHCARE COMPANY  3.500%
404119-CA-5 .. | 09/01/30 ..04/28/2022 .| Wells Fargo Bank .... ...4,525,000 |.......... 5,000,000 |......... 4,800,000 ..4,828,374 |.. (308,946) ..09/01/2030 .
40438D-AD-1 .. |HPEFS 2019-1A B 2.320% 09/20/29 . ..02/20/2022 . | Paydown ... 3,288,907 ..3,288,907 |.. . 3,331,046 |.. 3,293,470 N ..09/20/2029 .
40438P-AB-8 .. | HPEFS 2020-2A A2 0.650% 07/22/30 ..01/20/2022 . | Paydown . 1,811,777 |.. . 1,811,634 |.. . 1,811,770 1,811,777 . ..07/22/2030 .
40438P-AD-4 ...|HPEFS 2020-2A B 1.200% 07/22/30 ... ..12/20/2022 .| Paydown ... IR ... 13,000,000 |........ 12,998,508 |........ 12,999,458 |.. . . .13,000,000 |.... ..07/22/2030 .
449621-AB-3 .. | IHS MARKIT LTD  4.750% 02/15/25 .. ..03/02/2022 .| Citigroup w.eeeevvvvvnnnns foevvvnnninieninnnns fovnns 10,602,700 |......... 10,000,000 |........ 11,484,000 |........ 10,887,500 |.. .. (63,131)f... 11,021,283 |.... ... (418,583) ..02/15/2025 .
44962L-AC-1 .. | IHS MARKIT LTD  4.000% 03/01/26 .. ..03/02/2022 .| Citigroup weeeeeeeeeeennnns foeemmmnneeeeenniinns s 22,105,676 |......... 20,822,000 |........ 22,865,630 |........ 22,484,291 |.. .. (71,079)f... L22,413,212 |.... eeeenn. (307,535) ..03/01/2026 .
449621 -AF-4 .. | IHS MARKIT LTD  4.750% 08/01/28 .. ..03/02/2022 .| Citigroup w.eeeenvvvvennnns fovvvvnnnneeiiinninns fovnns 22,606,259 |......... 20,030,000 |........ 24,295,389 |........ 23,209,763 |.. .. (93,683)f... 23,624,191 | e (1,017,932) ..08/01/2028 .
44962L-AJ-6 .. | IHS MARKIT LTD  4.250% 05/01/29 .. ..03/02/2022 .| Citigroup weveeeeeeeeennnns foeemmmnneeecenniinns fonens 18,530,730 |......... 17,013,000 |........ 20,354,454 |........ 19,352,288 |.. .. (66,176)]... 19,877,871 | s (1,347,141) ..05/01/2029 .
46590Y-AA-2 .. | JPMMT 2017-5 A1 3.211% 10/26/48 ... ..12/01/2022 . | Paydown ... ... 8,479,953 |........... 8,479,953 (25,721)]... ..10/26/2048 .
46591H-BR-0 .. | CACLN 2021-1 B 0.875% 09/25/28 ..12/25/2022 . | Paydown ... .. 7,483,028 ........... 7,483,023 . ..09/25/2028 .
46591H-CD-0 ...| CACLN 2021-3 B 0.760% 02/26/29 ............ ..12/25/2022 . | Paydown ... ..8,402,656 |......... 8,402,656 . 8 402,656 |.... ..02/26/2029 .
466247-0C-0 .. | JAMMT 2005-A3 4A1  4.157% 02/25/40 . ..12/01/2022 .| Paydown . .. 51,764 .. .. 50,265 |.. ...51,764 |. ..02/25/2040 .
46643U-DJ-5 ...| JPMMT 2015-1 A1 4.691% 12/25/44 .. ..12/01/2022 . | Paydown . . 987,719 |.. .983,089 |.. ..987,719 |. .. 12/25/2044 .
46650A-AD-5 .. | JAMMT 2018-7FRB A2 5.139% 04/25/46 ..12/27/2022 .| Paydown . ..9,885,392 (.. ..9,859,495 |.. ..9,885,392 |. ..04/25/2046 .
46651F-AD-3 .. | JPMMT 2019-HYB1 A2 4.184% 10/25/49 ....... ..12/01/2022 .| Paydown .....eenvvvvinnnnnnsfovvinnnininniiiins Jenn 4,179,664 [l 4,179,664 |......... 4,290,742 .. 10/25/2049 .
46652B-BG-3 .. | JPAMCC 2020-NNN CFX  3.267% 01/16/37 ....... |....... ..08/11/2022 .|Brean Capital LLC .......|oeceeveeieeeeeennnns Jovennn... 5,258,986 |............ 5,765,000 |......... 5,938,851 . ... (622,431) ..01/16/2037 .
48250N-AC-9 ...|KFC HLD/PIZZA HUT/TACO  4.750% 06/01/27 .. |....... .11/22/2022 .| Various .... 5,000,000 |......... 5,027,500 |......... 5,017,753 .. ..5,012, ... (175,158) ..06/01/2027 .
49446R-AK-5 ...|KINMCO REALTY CORP  3.125% 06/01/23 .........| eveene ..09/09/2022 .| Cal | 100.0000 .... . ... 13,000,000 |........ 13,017,290 |........ 13,003,869 |.. .13 001,532 |.... ...(1,532) ..06/01/2023 .
53218C-AJ-9 ...|LIFE 2021-BMR E  6.068% 03/15/36 ...........|.eeenes ..04/28/2022 .|Bank of America Corp .. ieeeenn.. 4,760,494 |l 4,914,851 |......... 4,914,851 |.......... 4,914,962 |.. ........ 4,915,406 |.... (154,912) ..03/15/2036 .
53218C-AJ-9 ...|LIFE 2021-BVMR E  6.068% 03/15/36 .....eoeeee | cunvnne ..02/15/2022 .| Paydown ....eeeeeeemnnnes foeeenniee e e CRVCTA T T 917,671 .o 917,795 |............ 7,768 [eeeeeeeeeeeeee e (OO e e (97 e o 7,671 |eeeeeeeeeenes o ..03/15/2036 .
MGM RESORTS INTERNATIONAL ~ 4.625% 09/01/26
552953-C0-1 ...] vvveniiiiiiiiie e [ ..06/02/2022 .| Various .....c..eceeeeeeenn foeemmmninneeeennninns foveeeens 12,992,228 |......... 13,909,000 |........ 14,179,610 |........ 14,122,832 oeeeeeeieiieeeee oo (19, 110)[- oo eeeeeeeeeeeeen Joeeins (19,110) |eevveeeeeceninn foeees 14,103,722 |eeeeeeeeeeeennn fens (1,111,495)|...... (1,111,495)[............ 484,337 |..09/01/2026 .
MGM RESORTS INTERNATIONAL ~ 5.500% 04/15/27
Lo e R RN ..05/26/2022 .| Various .....c..eceeeeeeenn foeemmmninneeeenninns foveeeens 19,411,713 |......... 19,833,000 |........ 21,400,519 |........ 21,122,145 |........... 21,624 |......... (80,919) [ eeveeeeeeecennn foreeeeees (59,295) [.eeeeeeeeniees [eeeeeee 21,062,850 |oeevvuneereeennnn forns (1,651,138)|..... (1,651,138)].ccevvennnns 601,373 [..04/15/2027 .
MGM RESORTS INTERNATIONAL ~ 6.750% 05/01/25
552953-C4 .| vvvuniiiiiiiiiiiie i | ..06/06/2022 .| Various .........ceeeeeeenn foeemmmninneeeennninns foveeeens 11,175,510 |......... 10,816,000 |........ 11,550,620 |........ 11,253,803 |.. .. (39,804)f... ...(39,804) |... .11,213,999 |.... . (38,489) ..05/01/2025 .
55303X-AJ-4 ...|MGM GROWTH/MGM FINANCE ~ 5.750% 02/01/27 ..|....... ..04/28/2022 .| Citigroup ..eeeevvvvvennnns fovvvvnnnnneiiiniinns fovns 10,214,510 |... 11,151,541 |........ 10,967,354 |.. .. (65,695)f... .10,901,659 |.... (687,149) ..02/01/2027 .
55354G-AH-3 ...|MSCI INC ~ 4.000% 11/15/29 ...ecevveeiiniaeeae | oo ..05/31/2022 . |Various .... ...8,651,863 |... 9,383,875 . 9,360,165 |.. (13,069)]... ..9,347,09 |.... (695,233) ..11/15/2029 .
55820R-AJ-1 .. | MDPK 2017-25A AR 5.328% 04/25/29 . ..10/25/2022 . | Paydown ... ... 436,543 |.. .. (189)[... 436,35 |.... ..04/25/2029 .
576433-UF-1 .. | MARM 2004-13 3A1  3.874% 02/21/54 ..12/01/2022 .| Paydown B .. 30,491 |.. ...30,561 [.... ..02/21/2054 .
579780-AL-1 .. | MCCORMICK & CO INC ~ 2.700% 08/15/22 08/02/2022 . |Call 100.0000 . 8,296,941 ..8,600,707 |. ..08/15/2022 .
615369-AK-1 .. | MOODY'S CORP  2.625% 01/15/23 .. ..08/08/2022 .| Citigroup 2,649,347 |.. ..2,765,773 |. ..01/15/2023 .
61744C-UT-1 .. | MSAC 2005-HES M2  5.034% 09/25/35 ..12/27/2022 .| Paydown . . 773,156 |.. ..09/25/2035 .
61763Y-AJ-3 .. |MSRM 2014-1A B2 5.025% 06/25/44 ...........|.ceeee.|.. 12/01/2022 . [ Paydown ... .. 474,354 ... 466,350 ..06/25/2044 .
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649521-DK-6 .. |NEW YORK LIFE GL  0.410% 01/21/22 .. ..01/21/2022 . | Maturity ... .. 10,000,000 |........ 10,000,000 10,000,000 |.. 10,000,000 |.... .. 10,465 |..01/21/2022 .
65535V-BZ-0 .. |NAA 2003-A3 A1 5.500% 08/25/33 . ..12/01/2022 .| Paydown . .. 26,486 |.. .. 26,52 |.. ...26,486 |. ..08/25/2033 .
67578B-AA-4 .. |0CT32 2017-1A AIR  5.029% 07/15/29 . ..10/17/2022 .| Paydown ... . 109,892 |.. .109,892 |.. ..109,892 |. R ..07/15/2029 .
68389X-CC-7 .. | ORACLE CORPORATION  1.650% 03/25/26 ..01/03/2022 . |Morgan Stanley . 10,000,000 |.. . 9,995,200 |.. ..9,995,840 |. (128,940). . (128,940) ..03/25/2026 .
69701E-AA-4 .. | PSTAT 2020-1A A1 5.475% 02/20/28 ..........|....... .11/21/2022 . | Paydown N 5,588,526 |......... 5,588,526 |..........5,567,024 |......oviiiinnnnnn foonennnnnnn21,802 oo o 21,502 [ [ 5,588,526 [ i e ..02/20/2028 .
69701F-AA-1 .. | PSTAT 2020-2A A1 2.063% 04/20/28 ..........|....... ..04/20/2022 .| Paydown ......oeeeeemnnnnes|oerenniieeeeeenies e 4,887,485 [ 4,887,485 |......... 4,887,485 |......... 4,877,060 |eceveneeeeennnnn fooneeeennnn 10,425 | [ 10,425 [ [ 4,887,485 [ e e ..04/20/2028 .
Redempt ion
69701F-AA-1 .. | PSTAT 2020-2A A1 2.063% 04/20/28 ..........|....... ..05/10/2022 . 100.0%00 ............................................... 11,693,601 |......... 11,693,601 |........ 11,693,601 |........ 11,668,658 |..eveeeeeeenennes foreeeeennn 24,943 | [ 24,943 [ [ 11,693,601 [oveeeeeeeiniies foeeemmiieeeeenes Joeeiieeeeeenens ..04/20/2028 .
69702B-AA-9 .. | PSTAT 2021-3A A1 5.043% 07/20/29 .. ..10/20/2022 . | Paydown ... ...6,024,566 |........... 6,024,566 ,024, ..6,025,525 |.. ..6,024,566 |.... ..07/20/2029 .
69702D-AA-5 .. | PSTAT 2021-2A A1 5.475% 05/20/29 .. ..11/21/2022 .| Paydown ... ..5,825,585 |........... 5,825,585 |......... 5,825,585 . 5,828,207 |.. ..5,825,585 |.... ..05/20/2029 .
69702H-AA-6 .. | PSTAT 2021-4A A1 4.879% 10/15/29 .. ..10/17/2022 .| Paydown .....eevvvvvinnnnnns|ovviininniniiiininns Joveenn... 5,490,467 ... 5,490,467 |......... 5,490,467 |.......... 5,490,467 |.. ..5,490,467 |.... ..10/15/2029 .
80285V-AB-5 .. | SDART 2021-4 A2 0.370% 08/15/24 ........cee | cnvnne ..09/15/2022 . | Paydown ... ... 27,000,000 |........ 26,998,321 |........ 26,998,742 |.. .27,000,000 |.... ..08/15/2024 .
80286C-AA-8 .. | SRT 2021-C A1 0.133% 09/20/22 ......evvvven|nnnnne ..01/20/2022 .| Paydown .....eenvvviinnnnnnsfoerinnineniiiinins e 2,879,441 [l 2,879,441 2,879,441 [t 2,879,441 | o i e f e 20879441 [ i e ..09/20/2022 .
853496-AH-0 .. | STANDARD INDUSTRIES INC ~ 3.375% 01/15/31 . ..05/31/2022 .| Deutsche Bank . 5,000,000 |.. . 4,862,500 |.. 4,777 (681,455)[. . (681,455) ..01/15/2031 .
86315T-AA-3 .. | STRAS 2021-2A A 5.143% 12/28/29 . ..10/20/2022 . | Paydown . ..1,650,994 |.. . 1,650,994 |.. .. 12/28/2029 .
86315W-AA-6 .. | STRAS 2021-3A A 5.193% 12/29/29 . ..10/20/2022 . | Paydown ... ..3,318,031 |.. . 3,318,031 |.. N .- .. 12/29/2029 .
879369-AG-1 .. | TELEFLEX INC ~ 4.250% 06/01/28 .. ..06/03/2022 .| Wells Fargo Bank . . 4,000,000 |.. . 4,105,000 |.. ..(7,487) .(7,487) ..4,071,023 |. (321,023)). . (321,023) ..06/01/2028 .
88104L-AC-7 .. | TERRAFORM POWER OPERATIN  4.250% 01/31/23 ..05/03/2022 . |Various .... . 6,000,000 |.. .5,736,800 |.. ..23,407 .23,407 ..5,947,625 |. .94,375 |. 94,375 ..01/31/2023 .
88104L-AC-7 .. | TERRAFORM POWER OPERATIN  4.250% 01/31/23 |....... .05/24/2022 . |Various .... .. 26,815,000 |........ 26,563,814 9515 [ | 9,515 |... .26,764,425 |.... .50,575 |...........50,575 |... ,195,368 |..01/31/2023 .
TERRAFORM POWER OPERATIN  4.750% 01/15/30
8B104L-AG-8 .. | everererieiiiiiee e [ s ..08/01/2022 . | MarketAXess .........cccew |oevrvvnninenriinnnnns Jovunnnns 5,472,425 |........... 5,961,000 |......... 6,284,228 |.......... (P72 O I (20,868)|....cccvvnnviiiinnn Jovvnnnnnns (20,868) |..oeeeeeeeeeeeees fornnnnne 6,214,194 |....ocoiiiiiiiins fonnnns (741,769)........ (741,769)]......uun... 265,768 |..01/15/2030 .
Suntrust Robinson
89788J-AA-7 .. | TRUIST BANK 1.500% 03/10/25 ... ..04/05/2022 . | Humphrey 9,559,300 10,000,000 |.. . 9,979,400 |.. . 9,986,608 ..9,987,728 |. (428,428)|. . (428,428) . 86,250 [..03/10/2025 .
92915T-AN-7 .. | VOYA 2016-4A ARR  1.154% 07/20/29 .. ..01/20/2022 . | Paydown ... 666,760 |... 666,760 |............ 666,760 ..665,742 |.. e 866,760 [..oieieiiiiiiiee e e 1,758 [..07/20/2029 .
Redempt ion
92915T-AN-7 .. | VOYA 2016-4A ARR  1.154% 07/20/29 ..........|.eeeee. |- 02/28/2022 . 100.0%00 [ETTTRTTRTR IERTRRR R 13,303,633 |......... 13,303,633 |........ 13,303,633 |........ 13,283,330 |.. .13,303,633 |.... ..07/20/2029 .
Redempt ion
92915T-AQ-0 .. | VOYA 2016-4A BIR  1.804% 07/20/29 ........c|eeneene ..02/28/2022 . 100.0%00 ... 30,000,000 |........ 30,000,000 |........ 29,926,176 |.. .30,000,000 |.... ..07/20/2029 .
92916M-AF-8 .. | VOYA 2017-1A AR 5.029% 04/17/30 ......evvt|vnnnnnn 1071772022 .| Paydown ..oevvenvvviinnnnsfoeriiininiciiiins Jeveenn... 1,096,201 [l 1,096,201 |......... 1,09,201 |......... 1,096,706 |.. ..04/17/2030 .
929227-4D-5 ...| WAMU 2003-AR6 A1 3.390% 06/25/33 .. ..12/01/2022 .| Paydown ... . . .. 24,775 |.. ..06/25/2033 .
95058X-AG-3 .. | IEN 2019-1A A2l 3.783% 06/15/49 .... ..12/16/2022 . | Paydown ... . 272 500 |... ... 272,500 ... 272,500 . 272,500 |.. ..06/15/2049 .
96042R-AB-4 .. |WLAKE 2021-2A A2A  0.320% 04/15/25 .. 12/15/2022 .| Paydown .....eeieeeenieies foeeenne s s 15,953,140 |......... 15,953,140 |........ 15,951,650 |........ 15,952,300 |.. .15 953,140 |.... ..04/15/2025 .
13646C-AB-2 .. | CPART 2021-1A A2A  0.240% 10/19/23 .... ..12/19/2022 . | Paydown . ..11,250,000 11,250,000 |.. 11,249,101 |.. 11,249,393 .11,250,000 |. R ..10/19/2023 .
36168Q-AM-6 .. | GFL ENVIRONMENTAL INC ~ 3.500% 09/01/28 ... ..11/07/2022 .| Various . ..12,960,000 15,000,000 |.. 14,962,500 |.. 14,775,000 14,969,069 |. .(2,009,069)|......(2,009,069) ..09/01/2028 .
36168Q-AN-4 .. | GFL ENVIRONMENTAL INC ~ 4.750% 06/15/29 ... ..11/04/2022 .| Goldman Sachs ..... ...6,354,000 |.......... 7,000,000 7,060,000 7,054,068 |. ..7,044,368 |.... ... (690,368)|........ (690,368)|... ..06/15/2029 .
1011778 BC / NEW RED FIN ~ 5.750% 04/15/25
68245X-AK-5 .. ..08/03/2022 .| Goldman Sachs .. ...7,100,625 |.......... 7,000,000 |......... 7,000,000 . 100,625 |.... ... 324,234 |..04/15/2025 .
111013-AK-4 .. | SKY PLC  3.125% 11/26/22 .|D...... [..11/26/2022 . [Maturity ...8,000,000 |.......... 8,000,000 |......... 7,789,680 ..7,949, .. ..8,000, ...250,000 |..11/26/2022 .
23291K-AF-2 .. | DH EUROPE FINANCE |1 2.050% 11/16/22 ..... D......|..11/15/2022 . |Maturity ... ... 75,000,000 |........ 74,995,500 |........ 74 997,980 |.. .75 000,000 |.... ... 1,537,500 |..11/15/2022 .
47216F-AA-5 .. | JAZZ SECURITIES DAC  4.375% 01/15/29 . D. ..05/31/2022 .| Various . ,751, . 8,000,000 |.. . 8,125,000 |.. . 8,086,417 ..8,071,638 |. ... 334,382 |..01/15/2029 .
714264-AH-1 .. | PERNOD-RICARD SA  4.250% 07/15/22 ... D. ..07/16/2022 . | Maturity ... ..11,890,000 11,890,000 |.. 12,304,062 |.. 11,932,740 .11,890,000 |. 505,323 |..07/15/2022 .
874060-AT-3 .. | TAKEDA PHARMACEUTICAL ~ 4.400% 11/26/23 ... |D. ..10/27/2022 .| Cal | 100.0000 .... . eeeenn.. 9,930,000 |........... 9,930,000 |......... 9,926,028 |.......... 9,928,013 |.. ..9,928,744 |.... ...401,722 |..11/26/2023 .
902613-AC-2 .. | UBS GROUP AG 1.364% 01/30/27 ..ovvvvvnnnnnns D...... ..01/06/2022 .| Royal Bank of Canada ... |...ccccooveiiivnnnns Jouuunnnns 9,691,700 |......... 10,000,000 |........ 10,000,000 |........ 10,000,000 |..evveniiiiivnnnnns forvviiiiniiiiinns Joiiiiniiiiiiins oo foiiiinn o 10,000,000 |.......ccooeeeeee |ovenn... (308,300)f........ (308,300)].....ennnnees 60,620 |..01/30/2027 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,418,025, 129 1,422,485,926 1,445,225,814 1,435,802,738 1,669,061 (992,695) 676,366 1,436,479,092 (18,718,629) (18,718,629) 23,729,308 XXX
SUMMIT MATERIALS LLC B TERM LOAN  3.666%
BL2700-58-3 .. | 11/21/24 ..o e ..07/11/2022 .| Bank of America Corp ... | eeeeeuusreeeeemnuans Jouuunnns 8,137,501 |........... 8,178,393 |......... 8,172,136 |......... 8,173,022 |oeeeeeeeeeeeieees oo (7] T TR AR 62,615 |eeeeeeeieeennnn feeeees 8,235,637 |eeeeneiiiieeennn feeeeeees (98,136)......... (98,136)f............ 121,434 |..11/21/2024 .
SUMMIT MATERIALS LLC B TERM LOAN  3.666%
BL2700-58-3 .. | 11/21/24 .oeeeeeeeeeeeeeeeeeeeeee e e ..06/30/2022 .| Cal | 100.0000 ... |eeeneeeeeenniieeee feeeeeeens 1,860,944 |........... 1,860,944 |......... 1,858,618 |......... 1,858,884 [.oeeeeeiieeeeeeenn [ 5,554 |eeeeiieieeeiiis feeeeeeeeinn 5,554 |ooeiieeiiiiens [eeeeeee 1,864,438 |oeeveeeiieeinnns e (3,494)|.cceennnne. (3,494) ... 13,723 [..11/21/2024 .
INDIGO MERGER SUB INC B TERM LOAN  7.000%
BL3646-39-7 .. |07/01/28 ..o | e ..12/30/2022 .| Cal | 100.0000 ... |eeeeeeeeeenniieeee fereeeeens 4,701,593 |........... 4,701,593 |......... 4,691,063 |......... 4,696,185 |....oeieeinnneees foeeeeennnns 75,084 |eeeeeeeeeeniiees o FETVE N O TR 4,771,219 | feeeeeees (69,626)]......... (69,626)............. 90,589 |..07/01/2028 .
HARBOR FREIGHT TOOLS B TERM LOAN  7.134%
BL3650-57-1 .. [ 10/19/27 ..eiiieieiiieiieeiinaaeeeeenennereernnnns | eeeees ..10/31/2022 .| Cal | 100.0000 ... |eeeeeeeerenniinnees forreeeennnas 390,749 |...eunnnnnens 390,749 ............ 391,520 |............ 390,260 |............ 1,209 [..ooeeeenn 4,150 [oeiiiiiiiiiieies e 5,359 |oooeiiieiiiniines foeeeeennnns 395,619 [..iieiiiiiiiiies foieeeees (4,871)].ccveeennns [CX:TAD] O, 14,805 |..10/19/2027 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
STANDARD INDUSTRIES INC B TERM LOAN
BL3683-98-6 .. | 6.425% 08/06/28 ......ccevvvemneeeeernnnaeeeeennnns | ceeees ..03/01/2022 .| Citigroup weveeeeeeeeennnns foeemmmnnneeeenniinns s 21,780,000 |......... 22,000,000 |........ 21,780,000 |........ 21,789,867 |..ceeeeeeeeeeeeees Joeennins (1570 ] FEPTT (9,867) |-veeeeeeemnnnns feeeens 21,780,000 [o.oeeeeeriiiiens Jermneeeeeenies feeeeeeeeii e 120,608 |..08/06/2028 .
JAZZ FINANCING LUX SARL B TERM LOAN
BL3556-13-3 .. | 7.884% 05/31/28 .....ceeeeriniieeeiiiiiaeeeennnnnns D...... ..12/30/2022 .| Cal | 100.0000 ... |eeeeeeeeeenniieeee fereeeeens 4,375,076 |........... 4,375,076 |......... 4,326,715 |.......... 4,339,590 |.eeveeenieeeeeninn [ 96,193 |oveveeeeeeeniiees o 96,193 [.ooeeeeeiiiieees Jeeeennns 4,435,783 |..oeeeeeiiiiees oeeeennnn (60,708)]......... (60,708)]ccvveennnns 144,036 |..05/31/2028 .
AMWINS GROUP INC B TERM LOAN  4.622%
BL3556-71-1 .. |02/19/28 ... ..07/07/2022 .| Goldman Sachs ..........c.feeeeeeiereeeennninns foveenens 24,364,788 |......... 24,814,035 |........ 24,510,241 |........ 24,522,537 |.. 24,597,419 |.... .. (232,631)]........ (232,631)]... ... 231,535 |..02/19/2028 .
AMWINS GROUP INC B TERM LOAN
BL3556-71-1 .. | 02/19/28 .....ceeeeeeeeeeeeeeeeeieeeeeeenieeeeeeenn | D ..06/30/2022 .| Cal | 100.0000 ..... |eeeeeeeeeenniieeee fereeeeeenans 160,854 |...cevvennnns 160,854 |....eennnne. 158,819 |oeeveenneees 158,907 [-oeeeeeeeeeeeennn Joreeeeeennnns L1728 IO IR 172 PP ISP 159,089 |oevevenieeeeennn foreeeeennnns 1,765 |oeeeeeennnes 1,765 oo 364 |..02/19/2028 .
ICON LUXEMBOURG SARL B TERM LOAN  7.000%

BL3573-84-9 .. | 07/01/28 . D.. ..12/30/2022 .| Cal | 100.0000 ... |eeeveeieeerennines fonnnns 11,612,605 |......... 11,612,605 |........ 11,606,635 |........ 11,606,103 |.. oo |eeennnn. 136,414 |... ... 136,414 |... 11,742,518 |.... .. (129,912)]........ (129,912)]... ... 253,655 |..07/01/2028 .
1909999999 Subtotal Bonds - Unaffiliated Bank Loans 77,384,110 78,004,249 77,495,747 77,536,355 1,209 445,156 446,365 77,981,722 (597,613) (597,613) 990,749 XXX
2509999997. Total - Bonds - Part 4 1,783,337,414 1,795,375,871 1,819,058,838 1,808,082,009 1,670,270 (1,588,706) 81,564 1,808, 163,563 (25,090,817) (25,090,817), 30, 160,953 XXX
2509999998. Total - Bonds - Part 5 1,852,770,509 1,883,793,891 1,868,643,526 850,569 850,569 1,869,494,097 (17,994,565) (17,994 ,565) 12,335,916 XXX
2509999999. Total - Bonds 3,636,107,923 3,679, 169,762 3,687,702,364 1,808,082,009 1,670,270 (738,137) 932,133 3,677,657,660 (43,085, 382) (43,085,382) 42,496,869 XXX

90352J-AF-0 ...|UBS GROUP FUNDING ...eevvnniviiivninniiiiiiinannnns |D ........ 04/05/2022 .|Credit Suisse ..ieeuennnns |....5,000,000.000 ......... 5,206,250 |......cccuunnnnns 0.00[.euunnns 5,000,000 |.......... 5,391,250 |........ (391,250) . cevvennieiiinnns foveniiiiiiniiiniins foevennnns (391,250) |.vvvvvvvvverrnnns Joeeenns 5,000,000 [..ceeeeiiieiiiees fornnnnns 206,250 |......... 206,250 |............ 240,139 |..uuunnt e
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 5,206,250 XXX 5,000,000 5,391,250 (391,260) (391,250) 5,000,000 206,250 206,250 240,139 XXX
060505-EL-4 ...|BANK OF AMERICA CORP .......ceeeeevemnieeeeemnnnns [ eeeees ..08/19/2022 . | MarketAXess .........cceew |eunnnn 729,000.000 [.eenneeeees 751,009 [.oeeeeiiiinnnns 0.00 [oeueeeeenee 810,101 [o.eeeeeeenee 810,101 |..cceenn 11,868 [ooeeeeeeeiieeeeen Jeereeeeeeeeeiees e B R T, 810,101 [ooeeeeeiiiiieiee Jeeeiinns (59,092)[...ennnee (59,092)|-..eeeeeees 39,488 |....oeee wennnns
Redempt ion
744320-AL-6 ...|PRUDENTIAL FINANCIAL INC eeevreeiiieiimiieeeeee [ oo ..09/15/2022 . 100.0%00 .................. ...18,749,000.000 |........ 18,749,000 |-.vveeeeeeennnnn 0.00 |........ 19,747,401 |........ 18,907,041 |.oeeeeeeeeeeeeaen Joeenns (158,041)[.ceeeeeeeeeeeees Joeeens (158,041) |- eeveeeeeeeeennn foeees 18,749,000 [oveeeveeemnnans Joeemmmieeeeeennns fereeeeeeeeiiieeee foeeennens 1,101,504 |..covve e
949746-RN-3 ... | WELLS FARGO & CO U .eevvvivviiininiiiiiiiinieeees [ oo ..08/19/2022 .| Various .......ccoeevvvvnnn |oeee 6,237,000.000 |......... 6,360,490 [...covvnnnnnnnns 0.00 foeuunnnne 6,818,778 |......... 6,818,778 |..cevunnnnn. LRSI P AR R, 1,559 | o 6,818,778 |oevvviiieeeeinns s (458,288)........ (458,288)[...0vvvvnnee 248,680 |........ .......
JP Morgan Securities

20250N-47-7 ... |ENBRIDGE INC ...ooovviiiiiiiiiiiiiiiiiiiiiiiiiiie A..... ..08/01/2022 .1 INC vivvvvvnnnniiiiiiiines |oeeennns 23,339.000 |............ 593,024 ... 0.00fenns 583,475 [............ 583,475 |vvveniiiiinnnnnns foovviiiiinies o fois i o 583,475 [.oiiviiviiiiiins Joviininnns 9,549 |..oouunnnnns 9,549 |.uunnnnns 27,848 |..cooeen ennnns

4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 26,453,523 XXX 27,959,755 27,119,3% 13,427 (158,041) (144,614) 26,961,354 (507,831) (507,831), 1,417,520 XXX

4509999997. Total - Preferred Stocks - Part 4 31,659,773 XXX 32,959,755 32,510,645 (377,823) (158,041) (535,864) 31,961,354 (301,581) (301,581), 1,657,659 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 31,659,773 XXX 32,959,755 32,510,645 (377,823) (158,041) (535,864) 31,961,354 (301,581) (301,581), 1,657,659 XXX

002824-10-0 ...| ABBOTT LABORATORIES ......ccevvunnviiiiiinininnes [ eeeeens ..06/14/2022 .| State Street Bank .......|....... 21,150.000 |......... 2,177,078 |oveeeeeiiiiiineeees o 1,473,028 |......... 2,976,651 |...... (1,503,623)]..cccceeeeeeeeeees fevvnieeiiiiiiiiiins foeeen (1,503,623) |vevvvvvrrrininns foeeeens 1,473,028 |ovvvvveiiiiiinnn foreeeees 704,051 |......... 704,051

003654-10-0 ...| ABIOMED INC ..12/23/2022 .| State Street Bank ... ..5,100.000 |......... 1,938,000 |... ... 742,093 |......... 1,831,767 |...... (1,089,674)|.... L TA2,093 [ e 1,195,907 |....... 1,195,907 |...

00507V-10-9 ...| ACTIVISION BLIZZARD INC . ..06/20/2022 . |State Street Bank ... .. 1,058,144 |... ....669,868 |......... 1,683,200 |...... (1,013,341)|.... JRCICICIR: 1< 0 R FN 1,288,276 |....... 1,288,276 |...

00650F-10-9 ...| ADAPTIVE BIOTECHNOLOGIES .. ..05/20/2022 .|State Street Bank ... . . .. 495,059 .. 572,424 |..........(77,365)|.... ... (337,923)

00724F-10-1 ...| ADOBE INC ..06/14/2022 . |State Street Bank ... ...4,000.000 |... .....(2,200,665)[.... ..1,415,661

007903-10-7 ...| ADVANCED MICRO DEVICES ..eevvveeeeeeemnnneeeeees | eeeeens ..06/14/2022 .|State Street Bank ... ..20,700.000 |... s . ......(2,184,990)|.... ..1,006,860

00847X-10-4 ...| AGIOS PHARMACEUTICALS INC . ..06/20/2022 . |State Street Bank ..18,900.000 398,736 .698,391 .. . 621,243 el 17,148 ). .. 77,148 . N (299,655)|.

017175-10-0 ...| ALLEGHANY CORP ... ..10/19/2022 . |State Street Bank 1,501.000 1,272,878 L412,410 |.. . 1,002,053 . (589,643)). . (589,643) ..412,410 |. . 860,468 |.

020430-10-7 ... | ALNYLAM PHARMACEUTICALS INC . ..06/14/2022 . |State Street Bank ...100.000 ... 13,351 ....9,812 [.. .. 16,968 ....(7,146)|. ....(7,146) ....9,812 | .. 3,539 |.

02079K-30-5 ... | ALPHABET A ... 06/14/2022 . |State Street Bank 8,220.000 ..17,574,311 . 5,076,857 |.. 23,813,669 |.... (18,736,812)|. (18,736,812) ..5,076,857 |. 12,497,453 |.

022098-10-3 ... | ALTRIA GROUP INC . ..06/14/2022 . |State Street Bank ..38,300.000 1,772,771 . 265,591 |.. . 1,815,037 .. (1,549,446)|. .. (1,549,446)

025816-10-9 ... | AMERICAN EXPRESS CO ..eevvveeeeeeemeeieeeecenen e ..06/14/2022 .|State Street Bank ... ...8,800.000 |......... 1,272,429 |... ... 763,597 |......... 1,439,680 |........ (676,083), e .

03073E-10-5 ... | AMERISOURCEBERGEN CORP CLASS A ....evvvvvvennes] ceeenns ..056/20/2022 . |State Street Bank ... 02,537,950 [.oeiiiiiiniiiiiiis Jeeeeen.. 390,846 |..........2,245,841 |...... (1,854,995)[......cccniiiiiis |oviininnniiiinnn [ (1,854,995) [ [ 390,846 [ 2 147,104 |....... 2,147,104 |...

031162-10-0 ...  AMGEN INC ....eiieeeeeie e eeeeen [ s ..06/14/2022 .|State Street Bank ... . reeeennn 8,892,167 |oenceeeeeeen [eeeeennn. 1,398,476 |..........5,984,202 |......(4,585,726).cccuueieicinis feeeeeeeeiieeen e (4,585,726) [ [eeeennn. 1,398,476 | |l 4,993,685 .. 4,993,685 |...

032654-10-5 ... | ANALOG DEVICES INC ...evvvvvviiinnniniiiiniineees [ eeeens ..06/14/2022 . |State Street Bank ... 28 799.000 |... ... 755,378 |......... 5,062,000 |......(4,306,622)......ccc0eveeeee Jourrrnninrrnninnnnn foeeeen. (4,306,622) [.ooeeenninninines [eennnnn 795,378 [ 0000 3,780,590 |....... 3,780,590 |...

03748R-74-7 ...| APARTMENT INVT & MGMT CO -A ovvvreeeeeennns | e ..05/20/2022 .|State Street Bank ... ... 100,000.000 |... ... 569,830 . .

03750L-10-9 ...| APARTMENT INCOME REIT CO .. ..056/20/2022 . |State Street Bank ... ..16,757.000 |... .... 916,105 ...87,426

037833-10-0 ...| APPLE COMPUTER INC ..05/20/2022 .|State Street Bank ... .488,500.000 |... 86,742,945 |.....(83,459,852)|.....ccevuuiiiees Joernniieeeeeninn [ (83,459,852) [ [0 3,283,008 [ e 63,927,393

038222-10-5 ... | APPLIED MATERIALS INC ... ..06/14/2022 . |State Street Bank ... ..5,700.000 |... .. 105,198 . 896,952 . ..445,509 |....

045327-10-3 ... | ASPEN TECHNOLOGY INC ..05/17/2022 .| State Street Bank 5,600.000 . 852,320 . (364,332)|. . 201,702 |.

05070N-10-3 ...| AUDACY INC ... ..06/14/2022 . |State Street Bank 8,366.000 21,501 ...(10,537)|.

053484-10-1 ... | AVALONBAY COMMUNITIES INC .... ..06/14/2022 .| State Street Bank ... ..11,058.000 |... ,793,140 |......(2,408,734)|....
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05722G-10-0 ...| BAKER HUGHES CO ..06/14/2022 . |State Street Bank ... ..25,000.000 |... 823,169 |... 292,653 ...601,500 |........ (308,848)].... (308,848) |.... 292,653 |.... .. 530,516 |......... 530,516 [...oeeeennnn 9,000 |.
071813-10-9 ...| BAXTER INTERNATIONAL INC 06/14/2022 . |State Street Bank ..74,800.000 5,153,445 . 2,091,998 |.. ..(4,328,834)[. ..(4,328,834) ..2,091,998 |. 3,061,446 58,215 |.
075887-10-9 ...| BECTON DICKINSON & CO . ..04/01/2022 .| Spin Off ... .. 0.000 .. 52,399 [.. ...(36,795)|. ...(36,79) ...52,399 |.
084670-70-2 ...| BERKSHIRE HATHAWAY INC ..06/14/2022 . |State Street Bank ..16,047.000 . 1,267,564 |.. ..(8,530,489)[. ..(3,530,489) ..1,267,564 |. 3,187,583
090043-10-0 ...|BILL.COM HOLDINGS INC ... ..06/20/2022 . |State Street Bank ... ...9,400.000 |... ,427,857 (914,153) |.... . (312,777)]..... (312,777)|....
09857L-10-8 ...|BOOKING HOLDINGS INC .. ..06/14/2022 .|State Street Bank ... ..2,900.000 |... ... 477,973 (6,479,794) |.... ..5,538,829 |....... 5,538,829 |...
101121-10-1 ...| BOSTON PROPERTIES INC ....cevvvnnveiiiininnieeens [ eeeene ..06/20/2022 .| State Street Bank ... ... 329,151
110122-10-8 ...| BRISTOL-MYERS SQUIBB CO ......eeeeevveeeeeeennns [ eevenne ..05/20/2022 .|State Street Bank ... ,377,336
12508E-10-1 ...| CDK GLOBAL INC ...cevvvvnnniiiiiiiiinieeceiiieees [ eeeees ..07/07/2022 .|State Street Bank ... . .. .
125269-10-0 ...| CF INDUSTRIES HOLDINGS INC ... ..05/20/2022 .|State Street Bank ... .... 421,801 (1,342,3%0).... (1,342,390) [.ooeeenneeeeee [eeeneeee 21,801 [ e 1 965,656 |....... 1,965,656 |...
125523-10-0 ... | CIGNA CORP ..06/14/2022 .|State Street Bank ... ... 922,309 (2,705,845)].... (2,705,845) |.eevvveverirennns foeeeeeennnn 922,309 | s 2,959,781 |[....... 2,959,781 |...
126650-10-0 ...| CVS HEALTH CORP .....eeeeeeeeeeeeeeeenneeeeeeens [ eeeees ..06/14/2022 .|State Street Bank ... . ,622,506 (5,306,958)].... (5,306,958) [...ccvvvuueeeeen [oeennann 1,622,506 [ooeeeeiiiiiiees |eeennn 4,739,862 |....... 4,739,862 |...
127097-10-3 ...| COTERRA ENERGY INC . ..06/14/2022 . |State Street Bank .148 500.000 711,067 |.. ..(2,110,433)[. ..(2,110,433)
14448C-10-4 ... | CARRIER GLOBAL CORP ..05/20/2022 . |State Street Bank .. 14,300.000 .205,248 |.. . (570,384)). . (570,384)
146869-10-2 ...| CARVANA CO ......... ..06/20/2022 . |State Street Bank .. 71,814 |.. ...(55,670)|. ...(55,670)
149123-10-1 ... | CATERPILLAR INC .. ..06/14/2022 .|State Street Bank ... ,267,824 ..(7,746,040)).... (7,746,040) |...
15677J-10-8 ...| CERIDIAN HCM HOLDING INC .. ..06/14/2022 . |State Street Bank ... ....512,078 . (490,738))....
156782-10-4 ...| CERNER CORP ..05/20/2022 .|State Street Bank ... 122,072 |............ 594,368 |........
15912K-10-0 ...| CHANGE HEALTHCARE INC ..10/04/2022 . |State Street Bank ...
16119P-10-8 ...| CHARTER COMMUNICATIONS INC A ovvvvrieeeeeenn [ eeeeee ..06/14/2022 .|State Street Bank ...
163092-10-9 ...|CHEGG INC ....ceevvvvnnieiiiiiiieeeieiiieeecceinn [ eeeees ..06/20/2022 . |State Street Bank ... 316,210 |.... (124,637)
169340-20-8 ... | CHIMERA INVESTMENT CORP .......ccevvvuureeeennnn [eevenne ..05/20/2022 .|State Street Bank ... ,265,887 veeen.. (760,865)[.... (760,865) |... 1,265,887 |.... ...(2,705)
172967-42-4 ... | CITIGROUP INC ..06/20/2022 . |State Street Bank ... ,223,9609 |..........1,799,622 |........ (575,653)).... (575,653) |... ,223,969 |.... ..268,527 |....
174610-10-5 ...| CITIZENS FINANCIAL GROUP ..06/14/2022 . |State Street Bank . 189,165 |.. . (155,760)). . (155,760) 71,129 |.
177376-10-0 ...|CITRIX SYSTEMS INC . ..10/03/2022 . |State Street Bank .232,385 |.. ..(1,867,513)[. ..(1,867,513) 2,076,415 |.
18915M-10-7 ...| CLOUDFLARE INC A . 06/14/2022 . |State Street Bank . 300,407 |.. . (870,243)). . (870,243) (92,396).
191216-10-0 ...| COCA-COLA CO . .|State Street Bank 161,784 |.. . (199,397)). . (199,397) 199,496 |.
192446-10-2 ... | COGNIZANT TECH SOLUTIONS-A N 06/14/2022 .|State Street Bank .809,758 |.. ..(2,641,450)|. ..(2,641,450) 1,897,149 |.
20030N-10-1 ...] COMCAST CORP ....cevvvvnnniiiiiniiinieeinniineeeens [ eeeeees ..06/14/2022 . |State Street Bank . ...560,298 (3,350,343)|..... (3,350,343) |..ooeeeeeeeeneees fennnnnnnnn 560,208 [oeeniniiis [ 2,535,005

Class Action thlgatlon

203668-10-8 ... ..10/01/2022 .
209115-10-4 ... | CONSOL [DATED EDISON INC .... ..06/14/2022 . |State Street Bank ..14,600.000 1,296,122 . 593,123 |.. . (652,549)). . (652,549) ..593,123 |.
212015-10-1 ... | CONTINENTAL RESOURCES INC/OK ..11/23/2022 .| State Street Bank ..71,500.000 5,309,775 . 707,485 |.. .. (2,492,855)|. ..(2,492,855) ..707,485 |. ,602,
219798-10-5 ... | QUIDELORTHO CORP ..05/20/2022 .|State Street Bank ... ..14,200.000 |......... 1,418,654 |... 17,920 |.... ..1,934,778 |.... ... (516,124)
22002T-10-8 ...| CORPORATE OFF ICE PROPERTIES .......ccvvvunvvrees [ eeeens ..06/20/2022 . |State Street Bank ... ..70,600.000 |......... 1,888,378 |... ..1,498,29 |.... . 390,083
22052L-10-4 ... | CORTEVA INC ..eenieeeeeneneeeeemeneeeeeenneeeee [ eeeeenn [on 05/20/2022 . |State Street Bank ... ..21,999.000 |......... 1,302,934 |... . 958,887
22788C-10-5 ... | CROWDSTRIKE HOLDINGS INC A ... ..06/14/2022 . |State Street Bank ... ... 3,500.000 |... .... 519,409 ..37,979 ...
229899-10-9 ... | CULLEN/FROST BANKERS INC ..eevveeeeeeeniiieeeee [ eeeeenn [-n 05/20/2022 . |State Street Bank ... ... 3,600.000 |... . ....218,990 (234,862) |... . ..203,524 |.... .
23804L-10-3 ... | DATADOG INC A .. ..06/14/2022 . |State Street Bank ... ...8,100.000 |... 734 739 ... ,016,104 . (426,587) |... ,016,104 |.... ... (281,365)]........ (281 365)|...
244199-10-5 ... |DEERE & C0 ..veuneeerennneeeeeennieeeeeeenieeees [ oo ..06/14/2022 .|State Street Bank ... ... 7,300.000 |......... 2,365,386 |... 344,089 verr.(2,159,008).... (2,159,008) |... 344,089 |.... eeennn 2,021,296 |....... 2,021,296 |...
25179M-10-3 ... | DEVON ENERGY CORPORATION .. ..06/14/2022 . |State Street Bank ... .131,397.000 |......... 9,223,469 |... ....940,868 |......... 5,788,038 |...... (4,847,170)|.... (4,847 170) [ [ereeeennn. 940,868 [oevviiiiiiiiiins |oeeees 8,282,601 |....... 8,282,601 |...
254687-10-6 ...|DISNEY WALT CO ............ 06/14/2022 . |State Street Bank ..32,600.000 . 559,963 |.. ..(4,489,451)|. ..(4,489,451) 2,511,457
25470F-30-2 ... | DISCOVERY COMMUNICATIONS C ..04/11/2022 .| Tax Free Exchange .. 30,934.000 .200,714 |.. . (507,675)). . (507,675)
25470M-10-9 ...|DISH NETWORK CORP ... ..05/20/2022 . |State Street Bank ..18,774.000 . 338,120 |.. . 609,029 . (270,909)). . (270,909) .51,962
256163-10-6 ...| DOCUSIGN INC . ..06/14/2022 . |State Street Bank 3,800.000 . 894,427 |.. .578,778 ...315,649 |. ...315,649 . (676,777)
25746U-10-9 ... | DOMINION ENERGY INC ..06/14/2022 . |State Street Bank ..20,700.000 . 748,229 |.. . 1,626,192 (877,963), . (877,963) N ...795,929
25809K-10-5 ...]DOORDASH INC A ..oeveviiiieeiiiiineeccviiiees [ s ..06/20/2022 . |State Street Bank ... ..20,500.000 |... R . 3,785,777 ..3,052,450 |.. s ..3 785 VAL T (2 428,145)
25862V-10-5 ... | DOUBLEVERIFY HOLDINGS INC . ..05/20/2022 .|State Street Bank ... e 112,192 | (7,345)].... ... (227,455) .
260003-10-8 ...| DOVER CORP ..06/14/2022 .| State Street Bank ... 12,948,080 |.... (10,469,751)].... ..6,616,016 |....... 6,616,016 |...
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260557-10-3 ... | DOW INC ..06/14/2022 . |State Street Bank ... ..21,999.000 |......... 1,288,177 |... 569,314 L 1,247,783 |........ (678,470)|.... (678,470) |... 569,314 |.... .. 718,863 |......... 718,863 |... ..30,799 .
26441C-20-4 ... | DUKE ENERGY CORP . ..05/20/2022 . |State Street Bank ..30,266.000 3,323,990 . 1,358,990 |.. ..(1,815,914)|. ..(1,815,914) .. 1,358,990 |.
26884L-10-9 ...|EQT CORP ... ..06/14/2022 . |State Street Bank ..26,400.000 1,077,829 232,276 . (343,508)). . (343,508) ..232,276 |.
278768-10-6 ...| ECHOSTAR HOLDING CORP . ..06/14/2022 . |State Street Bank 6,420.000 ...129,023 .. 69,908 ...(99,259))|. ...(99,259) ...69,908 |.
29444U-70-0 ... | EQUINIX INC ..06/14/2022 . |State Street Bank ... ..1,700.000 |... ..(1,269,213)).... . 168,715 |....
294628-10-2 ... | EQUITY COMMONNEALTH ..05/20/2022 .|State Street Bank ...
297178-10-5 ...|ESSEX PROPERTY TRUST INC .. ..06/14/2022 . |State Street Bank ...
300341-10-6 ...| EVERGY INC ... ..05/20/2022 .|State Street Bank ... .
30161N-10-1 ...| EXELON CORP .. ..06/20/2022 . |State Street Bank ... ... 961,334 . .
30161N-10-1 ...| EXELON CORP .. ..02/02/2022 .| Spin Off 386,834 . (247,922)).... 386,834 |....
30260D-10-3 ...|FIGS INC A ... ..06/20/2022 . |State Street Bank ,599,611 . s ,599,611 |ovveeeeeeeieeeins s (1,225,034)
31188V-10-0 ...|FASTLY INC A ..05/20/2022 .|State Street Bank ... ....613,514 . ...803,905 |......... (637,871) ... (192,483)
313745-10-1 ... | FEDERAL REALTY INVS TRUST . 06/14/2022 . |State Street Bank . 420,313 |.. (520 205)|. . (520,295) 236,259 |.
31428X-10-6 ...| FEDEX CORPORATION ... ..06/14/2022 .| State Street Bank .348,239 |.. . (220,769)). . (220,769) . 157,634 |.
31620R-30-3 ... |FIDELITY NATIONAL TITLE ..12/01/2022 .| Spin Off ..eeevivviininiees Joeveinnnnnnnn 0000 [ovninninnennnn 2,084 [ e 2,034 |.. .(3,512)|. S(3.512) | [ 2,034 L [ e
336433-10-7 ... |FIRST SOLAR INC ..05/20/2022 . |State Street Bank ... 443,321 |............ 435,800 |............ 2872 1 PO FORRRRRPRRI ISP 7,521 (114,491)[........ (114,491)[...
338307-10-1 ... ]FIVEQ INC ...ovviiiiiiiiiiiiiiiiiininiciiiieeeeees [ eeeees ..06/20/2022 .| State Street Bank ... ..., 355,937 ....53,833 |.... (142,240)]........ (142,240)]...
345370-86-0 ... | FORD MOTOR €O ...eevvveeeeeeeennieeeeeennieeeees [ ..05/20/2022 .|State Street Bank ... ...313,264 . (114,598)].... . (55,808)......... (55,808)|...
34964C-10-6 ... | FORTUNE BRANDS INNOVATIONS INC . ..12/16/2022 .| Spin Off
379577-20-8 ...| GLOBUS MEDICAL INC A .eeveeeeieeeeeeeeeieeee [ ..06/14/2022 . |State Street Bank . .
384802-10-4 ... | GRAINGER W.W. INC ..06/20/2022 . |State Street Bank ... ..4 551,233 |... ... 372,811 .
40171V-10-0 ...| GUIDENIRE SOFTWARE INC .. ..05/20/2022 .|State Street Bank ... 481,110 |... .... 490,112 .... 703,886
403949-10-0 ... |HF SINCLAIR CORP . ..06/14/2022 . |State Street Bank ... . 848,571 |... ... 341,132 . 527,758 . )
406216-10-1 ...| HALLIBURTON CO . 06/14/2022 . |State Street Bank ..41,800.000 1,532,666 . 282,978 |.. . 955,966 . (672,988)). . (672,988) 1,249,689 1,249,689
437076-10-2 ...|HOME DEPOT INC .... ..06/14/2022 . |State Street Bank ..57,600.000 ..16,321,063 . 1,437,944 |.. 23,904,576 |.... (22,466,632)|. (22,466,632) .14,883,109 |......14,883,109
444097-10-9 ... | HUDSON PACIFIC PROPERTIES IN ..05/20/2022 . |State Street Bank 1,600.000 .. 33,032 |.. ....(6,504)|. ....(6,504) .(1,341)[.
451107-10-6 ...| IDACORP INC ..... ..06/20/2022 . |State Street Bank 5,900.000 477,366 |.. . (191,163)). . (191,163)
452308-10-9 ... | ILLINOIS TOOL WORKS ..06/14/2022 . |State Street Bank 173,359 |.. . (739,801)). . (739,801)
459200-10-1 ... | IBM CORP ..evvnrivviiiiiiiiiiiiineeccniiieeeeees [ s .05/20/2022 . |State Street Bank ... ,658,918
46120E-60-2 ... | INTUITIVE SURGICAL INC ..eeeeeeeeeieieeeeceenn | e ..11/14/2022 .|State Street Bank ...
478160-10-4 ... ..06/14/2022 . |State Street Bank ...
482480-10-0 ... ..06/14/2022 .|State Street Bank ...
487836-10-8 ...| KELLOGG CO ... ..056/20/2022 . |State Street Bank ...
49926D-10-9 ... | KNOWLES CORP . ..05/20/2022 .|State Street Bank ... .
501044-10-1 ... | KROGER CO ... ..06/14/2022 . |State Street Bank 407 340 . (343,390)). . (343,3%0)
501550-10-0 ... | KYNDRYL HOLDINGS INC ..05/20/2022 . |State Street Bank . 104,256 35,041 |. .35,041
502431-10-9 ... | L3HARRIS TECH INC ...... 06/14/2022 . |State Street Bank 1,236,792 ..(1,151,208)[. ..(1,151,203)
531229-88-8 ... | LIBERTY MEDIA CORP BRAVES C . ..06/14/2022 . |State Street Bank 45,044 ...(27,331)]. ...(27,331)
532457-10-8 ... |ELI LILLY & CO ......... ..06/20/2022 . |State Street Bank ,053,805 ..(83,561,557). ..(3,561,557)
55261F-10-4 ... | M&T BANK CORPORATION .. ..05/20/2022 .|State Street Bank ... ...6,100.000 |... 992,619 |... ....384,176 .... 936,838 |........ (552,662)|.... ... 608,443 |......... 608,443 |...
562662-10-6 ... | MANDIANT INC ...evvniviiinniiiiiiiiineeecceiiies [ e ..09/13/2022 .| State Street Bank ... 986,997 |... .... 503,620 < 771,760 | (268,140)|.... ... 483,377 |......... 483,377 |...
56585A-10-2 ... | MARATHON PETROLEUM CORP .....cevvveeneeeeemnniees e ..06/14/2022 .|State Street Bank ... ...2,299,704 |... . .... 284,885 ..1,433,376 |......(1,148,491)).... ..2,014,819 |....... 2,014,819 |...
570535-10-4 ... | MARKEL CORP ..056/20/2022 .| State Street Bank ... ...6,643,367 |... R . 2,671,602 .6,170,000 |......(3,498,398) ...ccuvevivrnnnns foovriiiiniininis | (3,498,3%8) [ e 2,671,602 |oeeeeniiiiinennn |l 3,971,765 |l 3,971,765 |...
571903-20-2 ... | MARRIOTT INTERNATIONAL INC CLASS A cevvveeeeee | eennns ..06/14/2022 .|State Street Bank ... e 435,573 [ ol (383,783 oo e (383,783) [ e 51,840 | el 349,396 |l
573284-10-6 ...|MARTIN MARIETTA MATERIALS ....ovvvvviviinnninnes] eeeees ..06/14/2022 . |State Street Bank ... ....291,028 |.......... 2,290,704 .
576360-10-4 ... | MASTERCARD INC CLASS A ..06/14/2022 .|State Street Bank ... ....869,577 |........ 16,678,556 |.... (15,808,979)|...uueeeeennnnes foeeeeemnnieeeeeens Jeeenn (15,808,979) [eeeeeceiiees Joeeeeena 889,577 | s 14,678,332
580135-10~1 ...| MCDONALD'S CORP ..... ..06/20/2022 . |State Street Bank ... 1,771,242 |......... 2,627,086 |........ (855,844))..... .. 521,017
581550-10-3 ... | MCKESSON HBOC INC ... ..05/20/2022 . |State Street Bank 327,79 |.. ..(1,027,161)|. ..(1,027,161) 1,432,066
592688-10-5 ... | METTLER-TOLEDO INTERNATIONAL .......ccoeoveennns ..11/28/2022 .| State Street Bank ... ....9,841 .. (288,868)).... P PO (288,868) ... 243,580
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594018-10-4 ... | MICROSOFT CORP ............ ..06/20/2022 . |State Street Bank ... ..28,200.000 |... 791,574 ..9,484,224 |......(8,692,650)|.... (8,692,650) |... 791,574 [oovvviiiiiiiien s 6,330,500 |....... 6,330,500 |...
60468T-10-5 ...|MIRATI THERAPEUTICS INC . ..05/20/2022 . |State Street Bank .. 14,300.000 . 2,347,419 |.. . 2,097,667 ...249,752 |. ...249,752 ..2,347,419 |. .(1,441,560)|......(1,441,560)
61945C-10-3 ... |MOSAIC CO/THE ..06/14/2022 . |State Street Bank 5,000.000 .. 51,689 |[.. . (144,791)). . (144,791) ...51,659 |. .211,972 |. .. 211,972
62944T-10-5 ...|NVR INC .... ..06/14/2022 . |State Street Bank ...850.000 . 1,055,214 |.. ..(3,967,326). ..(3,967,326) .. 1,055,214 |. 2,266,055 |. 2,266,055
64110L-10-6 ...|NETFLIX INC .. ..06/20/2022 . |State Street Bank ... 3,100.000 |... 317,578 (1,549,986)].... (1,549,986) |... 317,578 |.... .. 260,088 |......... 260,088 |...
64125C-10-9 ... | NEUROCRINE BIOSCIENCES INC ... ..05/20/2022 .|State Street Bank ... ...2,500.000 |... .... 143,965 (68,961) ... ..143,965 |.... 1475 . T1ATS
64829B-10-0 ...|NEW RELIC INC ..06/20/2022 .| State Street Bank ... ..10,300.000 |... .... 488,604 .(8,455)|...........(8,455)|...
654106-10-3 ... NIKE INC CLASS B ..eeeieeeeeeeeeeeeniieeeeeene [ ..06/14/2022 .|State Street Bank ... ..9,900.000 |... ... 154,341 . 941,737 |...
665859-10-4 ... | NORTHERN TRUST CORP ... ..06/14/2022 .|State Street Bank ... .... 366,841 . veene...503,599 |...
666807-10-2 ...| NORTHROP GRUMMAN CORP . ..06/14/2022 .|State Street Bank ... .... 585,063 ..(4,408,140)|.... ..5,265,071 |....... 5,265,071 |...
670002-40-1 ...| NOVAVAX INC ..06/20/2022 . |State Street Bank ... .... 293,103 e 35,577 [l s ... (196,954)|........ (196,954)]...
67059N-10-8 ... | NUTANIX INC A ..06/14/2022 .|State Street Bank ... . ....908,562 |......... 1,538,838 |........ (630,276)].... (630,276) |... ...59,485 |...........59,485 |...
670837-10-3 ...| OGE ENERGY CORP 06/14/2022 . |State Street Bank ..31,400.000 .654,289 |.. . (550,843)). . (550,843) . 481,200 |. 481,200
67098H-10-4 ...| 0-1 GLASS INC .. 06/14/2022 . |State Street Bank ..41,951.000 .302,811 |.. . (201,860)). . (201,860) 364,237 |. ...364,237
67103H-10-7 ...| O'REILLY AUTOMOT . ..06/14/2022 . |State Street Bank 5,800.000 .217,204 |.. ..(3,878,930)[. ..(3,878,930) . N 3,168,738 |. 3,168,738
679295-10-5 ... | OKTA INC ..05/20/2022 .|State Street Bank ... ..7,400.000 |... ....763,886 |......... 1,658,858 |........ (894,972)|.... (894,972) |.... . 763,886 |.... ... (140,690)|........ (140,690)|...
68389X-10-5 ...| ORACLE CORPORATION ... ..06/20/2022 .| State Street Bank ... ..(5,229,263)).... . (5,229,263) |... ..1,642,885 |.... ..3,764,872 |....... 3,764,872 |...
68629Y-10-3 ...| ORION OFFICE REIT INC ..05/20/2022 .|State Street Bank ... [T 6,426 |.... P FEOPT 6,426 |... ... (14,588)
69351T-10-6 ...| PPL CORPORATION ..06/20/2022 .| State Street Bank .......|........19,000.000 |............554,746 |.....oooovrrrinnnnnns [oonennnnnnnn 200,969 |.....llll . 571,140 .. (280, 181)|.... (280,181) |... ... 263,787
695156-10-9 ... | PACKAGING CORP OF AMERIC ..eovvveeieeiniieeeee [ ..05/20/2022 .|State Street Bank ... ..(1,356,796)).... (1,356,796) |... . .......1,608,432
69608A-10-8 ...| PALANTIR TECHNOLOGIES INC ....evvvvnivivininans [ eeees ..06/20/2022 . |State Street Bank ... . ...65,400 |.... ...65,400 |... ..1,808,097 |..ooovviiiiiiinns s (1,035,008)
706141-10-0 ...| PELOTON INTERACTIVE INC A weeeveeeeeiiiieeeeen e ..05/20/2022 .|State Street Bank ... 500.000 |... . . . 18,647 [ s (11,393)
707569-10-9 ...| PENN NATIONAL GAMING INC .. ..06/20/2022 . |State Street Bank ... ...7,000.000 |... 200 362,950 |..........144,586 |.... 144,586 |... 507,536 |.... .. (285,028)
717081-10-3 ...|PFIZER INC ............ 06/14/2022 . |State Street Bank ..81,751.000 . 4,827,397 ..(3,511,727)|. ..(8,511,727) ..1,315,669 |. 2,852,989
718172-10-9 ...|PHILIP MORRIS INTL . ..06/14/2022 . |State Street Bank ..53,200.000 . 869,330 |.. . 5,054,000 ..(4,184,670)|. ..(4,184,670) ..869,330 |. 4,395,621
72919P-20-2 ... | PLUG PONER INC .... ..05/20/2022 . |State Street Bank ..42,100.000 L 1,211,718 |.. 23,235 | ....28,235 1,211,718 |. (519,283)|.
737446-10-4 ... | POST HOLDINGS INC ..06/14/2022 . |State Street Bank . (203,631)). . (203,631) . 200,911 |.
737446-10-4 ...|POST HOLDINGS INC ... ..03/11/2022 .| Spin Off ......... ...(94,944)|. e (94,984) [ e 16,182 [ e
742718-10-9 ...|PROCTER & GAMBLE CO ... ..06/20/2022 . |State Street Bank ..(2,418,191)).... (2,418,191) |...
754907-10-3 ... | RAYONIER INC .evveeniieeieiie e eeeeeee s ..06/14/2022 .|State Street Bank ... . (127,320))....
756109-10-4 ... REALTY INCOME CORP .......ovvvvivvnnniiiiiinnnnns [ eeeeens ..06/20/2022 . |State Street Bank ...
759351-60-4 ... | REINSURANCE GROUP OF AMERICA ......ccvvveeveeeee |eeeens ..06/14/2022 .|State Street Bank ...
759509-10-2 ... | RELIANCE STEEL & ALUMINWM .... ..06/14/2022 . |State Street Bank ... ...110,910 . 110 910 |.... . .
759916-10-9 ... | REPLIGEN CORP ..05/20/2022 .|State Street Bank ... . 359,901 . 556 164 |........ (196,263)].... 359,901 |.... (35 401)[...
76680R-20-6 ...| RINGCENTRAL INC A ... ..06/20/2022 . |State Street Bank 7,090.000 . 1,340,573 |.. 1,328,312 ... 12,262 |. ... 12,262 ..1,340,573 |. . (883,99)
78410G-10-4 ...| SBA COMMUNICATIONS CORP . 06/14/2022 . |State Street Bank 6,700.000 192,763 |.. 2,606,434 ..(2,413,671)|. ..(2,413,671) ..192,763 |. 1,797,479
78440X-88-7 ...|SL GREEN REALTY CORP .. ..06/14/2022 . |State Street Bank ... 3,003.000 . 166,814 . 221,912 (55,097)|. (55,097) . 166,814 |.
78440X-88-7 ...| SL GREEN REALTY CORP ..01/24/2022 . |Reverse Stock Spli 92.000 e | |
79466L-30-2 ... | SALESFORCE INC .... ..06/20/2022 . |State Street Bank ... .. 14,900.000 . 2,338,320 . 3,786,537 ..(1,448,217)|. ..(1,448,217) ..2,338,320 |.
816851-10-9 ...| SEMPRA ENERGY ..06/14/2022 .|State Street Bank ... ...5,400.000 |... 781,997 |... 266,846 LT14.312 (447,466)).... 266,846 |.... .
81761L-10-2 ...| SERVICE PROPERTIES TRUST .. ..06/14/2022 . |State Street Bank ... .212,900.000 |......... 1,187,103 |... ,300,776 |......... 1,871,391 |........ (570,615)|.... ..1,300,776 |.... . (113 673)]........ (113 673)|...
824348-10-6 ... | SHERWIN-WILLIAMS CO ..06/14/2022 .|State Street Bank ... ...9,600.000 |... 3,380,736 ..(3,316,736)|.... ...64,000 |.... ..2,138,934 ....... 2,138,934 |...
82452J-10-9 ... | SHIFT4 PAYMENTS INC A .oovvvnviiiiiiiiiiiciiiiin [ eeeees ..056/20/2022 .| State Street Bank ... ...2,800.000 |... 62,773 ... .. 224,977 |.... ..(92,575)
83200N-10-3 ... | SMARTSHEET INC A eeeeeieeiieieeeeeerneeeeeene [ e ..05/20/2022 .|State Street Bank ... ..10,700.000 |... . (103,368)].... .. 725,347 |.... (337,293)
833445-10-9 ... | SNOWFLAKE INC ..06/20/2022 . |State Street Bank ... ... 4,450.000 |... . (371,507)f.... .1,135,930 |.... (506,323)
83417M-10-4 ...| SOLAREDGE TECHNOLOGIES INC ..05/20/2022 .|State Street Bank ... ...2,000.000 |... ...561,140 |........ (254,331)|.... (254,331) [... 306,809 |....
842587-10-7 ...| SOUTHERN CO ..06/20/2022 . |State Street Bank ... ...9,800.000 |... .... 486,729 672,084 |........ (185,355)].... (185,355) |... ..486,729 |....
848601-30-0 ...| SPIRIT REALTY CAPITAL INC . ..05/20/2022 . |State Street Bank ..13,300.000 479,175 |.. . (161,752)|. . (161,752) ..479,175 |.
852234-10-3 ... | BLOCK INC ... ..06/14/2022 .| State Street Bank ... ..15,600.000 |... I T 3,345,456 ...825,900 |.... ...825,900 |... .. 3,345,456 |....
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857477-10-3 ...| STATE STREET CORP ... ..06/14/2022 . |State Street Bank ... ..24,500.000 |......... 1,523,314 |... .... 989,672 ..(1,288,928)).... (1,288,928) |... ..533,742 |.... .. 27,930 |
862121-10-0 ...| STORE CAPITAL CORP . ..05/20/2022 . |State Street Bank ..25,800.000 632,234 |.. . (255,286)|. . (255,286) 41,345 |.
8677111-10-5 ...| SUNRUN INC . ..06/20/2022 . |State Street Bank ..22,800.000 789,828 7,788 |. .. 7,788 (263,900).
871332-10-2 ... | SYLVAMO CORP . ..06/14/2022 . |State Street Bank (783,441)|. (73,441)
871829-10-7 ...| SYSCO CORP ....ovvvvvvieiiiiiiiiiieeeciriieeeeens [ eeeeees ..06/14/2022 . |State Street Bank ... . (394,599)).... . 410,
885160-10-1 ...] THOR INDUSTRIES INC ...oeevireeiieeimiieeeeeen [ e ..05/20/2022 .|State Street Bank ... ... 13,678 |.... (197,352)
88579Y-10-1 ...]3M €O wevvveniiiiiiiiiieiiii i [ s ..06/14/2022 . |State Street Bank ... . (463,391)).... ...44,061
89417E-10-9 ...| TRAVELERS COS INC oevvveeeeeeemniieeeecenieees [ ..06/14/2022 .|State Street Bank ... . (661,227)).... . 715,651 .
90089L-10-8 ...| TUSINMPLE HOLDINGS INC ..06/20/2022 . |State Street Bank ... . . ....53,334 |.... (935,4%)]........ (935,49)|...
90138F-10-2 ...| TWILIO INC A ... ..05/20/2022 .|State Street Bank ... ... 2,400.000 |... . weeennn. 173,510 | 805,526 |.... ... (558,264)|........ (558,264)|...
902973-30-4 ... | US BANCORP ..06/14/2022 .|State Street Bank ... .153,000.000 |... ...7,383,966 ..(4,279,426)).... ..4,314,584 |.... .......3,069,382 |....... 3,069,382 |...
90353T-10-0 ... | UBER TECHNOLOGIES INC ... ..05/20/2022 .|State Street Bank ... 107,600.000 |......... 2,512,151 [.....ccemniieieeennns |oeennnnn. 3,556,966 |......... 4,511,668 |........ (954,702)|..... 03,556,966 |...covvuiiieennn fouens (1,044,815)|...... (1,044,815) ...
903848-30-3 ... | ULTA BEAUTY INC ..... ..06/20/2022 . |State Street Bank 3,200.000 1,097,732 . (706,626)). . (706,626) ..612,862 |. . 484,870 |. .. 484,870
907818-10-8 ...| UNION PACIFIC CORP . 06/14/2022 . |State Street Bank ..31,000.000 6,521,014 ..(6,896,479)|. ..(6,896,479) ..913,351 |. 5,607,662 |. 5,607,662
91324P-10-2 ... | UNITEDHEALTH GRP INC ..06/14/2022 . |State Street Bank ..44,000.000 ..20,956,796 .(20,924,989). .(20,924,989) ..1,169,171 |. .19,787,625 |......19,787,625
91332U-10-1 ... | UNITY SOFTWARE INC ... ..05/20/2022 .|State Street Bank ... 623,891 [... 2,033,182 (125,967) |- eevveeeeeeeeennn foeeeeenn 2,083,182 | [ (1,409,291)]...... (1,409,291) ...
91913Y-10-0 ...| VALERO ENERGY CORP ... ..06/14/2022 . |State Street Bank ... .. 1,431,069 |... ... 174,401 (629,276) |... 1,256,668 |.......1,256,668 |...
922475-10-8 ... | VEEVA SYSTEMS INC A ..rveeeieeeeeeeeiieeeeens [ .05/20/2022 . |State Street Bank ... ... 833,205 ....5,768 [............ 5,768 |...
92276F-10-0 ... ] VENTAS INC ..evvnriiiiiiiiniiiiiinineeccniiieeees [ e ..06/14/2022 . |State Street Bank ... ..296,396 |..........296,3% |...
92343V-10-4 ... | VERIZON COMMUNICATIONS INC ... ..06/14/2022 .|State Street Bank ... . 337,580 |....
92556V-10-6 ... | VIATRIS INC ...ovvviiiininiiiiiiiiineeccciiieeees [ e ..06/14/2022 . |State Street Bank ... ...32,416
92766K-10-6 ...| VIRGIN GALACTIC HOLDINGS INC eevvevneeeeennna [ e ..05/20/2022 .|State Street Bank ... ....838,133 . . (462,970)
929042-10-9 ... | VORNADO REALTY TRUST .. ..06/20/2022 . |State Street Bank ... . .... 859,296 WB28)| i e [ (61 624))... (122,141)
92918V-10-9 ... | VROOM INC ... ..05/20/2022 . |State Street Bank . 24 400.000 .. 64,904 |.. ...268,622 .466,994 . (198,372) N . (29,586).
931142-10-3 ... | WALMART INC .. ..06/20/2022 . |State Street Bank ..42,700.000 . 4,294,400 |.. ..(1 883,863)[. ..(1,883,863) ..4 294 400 |. 795,234 |.
931427-10-8 ... | WALGREENS BOOTS ALLIANCE ..05/20/2022 . |State Street Bank ..12,900.000 . 495,775 |.. . (177,089)). . (177,089) ..495,775 |. .32,569
941848-10-3 ... | WATERS CORP .. ..06/14/2022 . |State Street Bank ..26,900.000 . 2,042,396 |.. 10 022,940 ..(7,980,544)|. ..(7,980,544) ..2,042,3% |. 6,574,035
94419L-10-1 ... | WAYFAIR INC A .. ..05/20/2022 . |State Street Bank 587,134 |.. . 1,006,841 ...115,725 |. .535,432 . (419,707) (314,628)
949746-10-1 ... | WELLS FARGO & CO . ..056/20/2022 . |State Street Bank ... .... 169,772 .. 959,600 |........ (189,828)|.... ...63,568
955306-10-5 ... | WEST PHARMACEUTICAL SERVICES ... ..05/20/2022 .|State Street Bank ... .... 416,544
958102-10-5 ... | WESTERN DIGITAL CORP ..06/14/2022 . |State Street Bank ... ... 273,259
96145D-10-5 ... | WESTROCK CO ..05/20/2022 .|State Street Bank ... .... 814,550
98311A-10-5 ...| WYNDHAM HOTELS & RESORTS INC ... ..06/14/2022 . |State Street Bank ... .... 354,638
983919-10-1 ... | XILINX INC ..02/15/2022 .| Tax Free Exchange ... .... 441,095 (3,926,722) |....
98980L-10-1 ...| ZOOM VIDEO COMMUNICATIONS A . ..06/20/2022 . |State Street Bank .845,986 |.. Y N RN (433,199)).
891160-50-9 ...| TORONTO DOMINION BANK . A 05/20/2022 . |State Street Bank . 140,528 |.. . (387,950)). . (387,950) 354,082 |.
046353-10-8 ... | ASTRAZENECA PLC ..... C. ..06/14/2022 . |State Street Bank .. 23,792.000 .246,841 |.. ..(1,139,042)(. ..(1,139,042) N 1,262,017 |.
G3075P-10-1 ... | ENSTAR GROUP LTD . C. ..05/23/2022 . | State Street Bank ..39,800.000 . 3,947,106 |.. ..(5,906,975)|. ..(5,906,975) 3 947 106 |. 4,904,678 |.
G4412G-10-1 ... | HERBALIFE LTD .. C. ..06/20/2022 . |State Street Bank ..11,000.000 .300,698 |.. . (149,531)]. . (149,531) ..300,698 |. (59,941)[.
G5960L-10-3 ...| MEDTRONIC PLC C......|-.06/14/2022 .|State Street Bank ... 1,144,509 (241,720))..... ..1,144,509 |.... ...41,066 |.... .. 16,883 |
G66721-10-4 ...|NORWEGIAN CRUISE LINE HLDG C......|..05/20/2022 .|State Street Bank ... ...158,309 |.... ..1,952,318 |.... (629,111) .
G6674U-10-8 ...| NOVOCURE LTD .|State Street Bank ... veeenn. (108,647).... (23,712)
H1467J-10-4 ...| CHUBB LTD .... .|State Street Bank ... (1,670, 351) [ e [ (1,670,351) o [ 830,087 fonniiiiiiiiiiiins el 1,725,367 o, 1,725,367
L44385-10-9 ... | GLOBANT SA ... B [ .|State Street Bank ... . reeeeneee e 281,750 [ o2 239,130 |oeeenl.. 502,544 . (263,413) . ) | e 239,180 | e 42,620 . 42,620
M98068-10-5 ... | WIX.COM LTD ...oevvvvvnniiiiiiiiniiiiiiniiiineens C...... ..05/20/2022 .| State Street Bank .......|........ 2 500.000 |............ 168,365 [......ccvuiiiiiiinnnn Jovennnnn 261,150 ...l 394,475 ... 56,992 [ s 190,315 )......... (133,323) [ovvvvvvnnnnnnnnns (92,786)....ccvvvvnniiiiinnn fooeeeees s
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 485,905,739 XXX 173,234,437 583,468,3% (408,237,302) 1,996,646 (410,233,948) 173,234,437 312,671,300 312,671,300 3,849,558 XXX
5989999997. Total - Common Stocks - Part 4 485,905,739 XXX 173,234,437 583,468,394 (408,237,302) 1,996,646 (410,233,948) 173,234,437 312,671,300 312,671,300 3,849,558 XXX
5989999998. Total - Common Stocks - Part 5 5,657,351 XXX 6,967,839 39,164 (39,164) 6,928,675 (1,271,325) (1,271,325), 137 XXX
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5989999999. Total - Common Stocks 491,563,090 XXX 180,202,276 583,468,394 | (408,237,302) 2,035,810 | (410,273,112) 180, 163, 112 311,399,975 | 311,399,975 3,849,695 XXX
5999999999. Total - Preferred and Common Stocks 523,222,863 XXX 213,162,031 615,979,039 | (408,615, 125) (158,041) 2,035,810 (410,808,976) 212,124,466 311,008,394 311,008,394 5,507,354 XXX
6009999999 - Totals 4,159,330,786 XXX 3,900,864,395 2,424,061,048 (406,944, 855), (896, 178) 2,035,810 (409,876,843) 3,889,782, 126 268,013,012 268,013,012 48,004,223 XXX
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912828-27-8 .. [US TREASURY NOTE 1.500% 01/31/27 ... ..02/22/2022 . |Barclays Capital . ..03/09/2022 .|Citigroup . 30,000,000 |......29,523,047 |...... 29,464,453 |........ 29,527,065 |.... LA [ e [ (62,612)].......... (62,612)|.
91282C-DJ-7 ...[US TREASURY NOTE 1.375% 11/15/31 .. .01/07/2022 .|Citigroup ....... 04/07/2022 .|Various .... ..35,500,000 .32,866,797 |. . 34,558,918 |. .(1,692,122)]...... (1,692, 122)|.
91282C-DN-8 ...[US TREASURY NOTE 1.000% 12/15/24 .. .01/11/2022 .| JP Morgan Securities Inc 03/10/2022 . |Citigroup . ..35,000,000 ...... 34,182,422 |. .34,781,260 |. (598,838)|. . (598,838)).
91282C-DP-3 ...[US TREASURY NOTE 1.375% 12/31/28 .. .01/12/2022 .| Various . 03/30/2022 .|Various . .189,300,000 |.... 185,746,094 |..... 179,523,949 |. 185,834,443 |. .(6,310,494)|......(6,310,494)|. .558,622
91282C-D-1 ...[US TREASURY NOTE 1.250% 12/31/26 ... |..... ..01/19/2022 .| Various . ..03/10/2022 .|Various ........cceeeevrvvnnn foevenne 110,000,000 |.... 108,288,281 |.... 106,540,625 |....... 108,327,445 |ovvennieiivinnnnns foeneennd 39,164 | [ 89,164 | e (1,786,820)[...... (1,786,820)|..........216,506 |...
91282C-DR-9 ...[US TREASURY NOTE ~ 0.750% 12/31/23 .... |..... ..01/18/2022 .|Barclays Capital ................. ..02/10/2022 .|Goldman Sachs ............. |oeeee.. 120,000,000 |.... 119,597,461 |.... 118,232,813 [....... 119,612,380 [.oeeeeeeeeeeeees Joereneee 14,919 [ e 1919 | e [t (1,379,568)|...... (1,379,568)|.......... 104,420
JP Morgan Securities Inc
91282C-DS-7 ...[US TREASURY NOTE 1.125% 01/15/25 .. .01/19/2022 .|Barclays Capital . ..03/02/2022 . ..70,000,000 69,565,625 |...... 68,930,859 |. .69,582,119 |. (651,260)|. . (651,260)). 102,244
91282C-ED-9 ...[US TREASURY NOTE 1.750% 03/15/25 .. .03/24/2022 .| Various . 03/28/2022 .|Goldman Sachs .. .253,700,000 250,513,301 |.... 247,862,918 |. 250,536,021 |. (2,673,103)|......(2,673,103)|. .168,904
91282C-FA-4 .. [US TREASURY NOTE ~ 3.000% 07/31/24 ... .09/28/2022 .|Various . 12/21/2022 .|VWells Fargo Bank . N ..95,000,000 .92,855,078 |...... 92,944,141 |. 93,114,257 |. . (170,116)). ,115,217
JP Morgan Securities Inc
91282C-FH-9 ...[US TREASURY NOTE ~ 3.125% 08/31/27 .... |..... ..09/27/2022 .| Various ......cceeveueereeemnnnanes L 12/22/2022 | e e 65,000,000 |...... 62,242,188 |...... 63,143,945 |........ 62,365,257 |.eeevvrenieieeennnn fernneeens 123,069 |-eveeeeeeeeneees foeeeeeenee 123,069 |-eveeeeeeeeeis foeeeeeeiieee s 778,688 |......... 778,688 |.......... 639,675 |.......... 153,660
91282C-FK-2 .. [US TREASURY NOTE ~ 3.500% 09/15/25 .... |..... ..09/30/2022 .|Various . .. 12/02/2022 .|Barclays Capital ......... |....... 115,000,000 |.... 112,668,945 |.... 113,351,367 |....... 112,803,315 |.... ...134,369 JICZIRCICIC TN R A R 548,053 |..........548,053 |..........900,622 |... .151,7%
91282C-FM-8 .. [US TREASURY NOTE ~ 4.125% 09/30/27 ... .10/26/2022 .|Various . 12/22/2022 .|Barclays Capital . ..45,000,000 44,942,188 |...... 45,627,539 |. . 44,941,563 |. ... (625)|. 685,977 |. .428,365 ..76,494
91282C-FN-6 .. [US TREASURY NOTE ~ 4.250% 09/30/24 ... .10/26/2022 .| Various . 12/02/2022 .|Morgan Stanley . ..80,000,000 79,657,031 |...... 79,787,500 |. . 79,674,529 |. 17,498 |. ...112,971 .616,484
91282C-FP-1 .. [US TREASURY NOTE ~ 4.250% 10/15/25 ... .11/08/2022 .| Various . 12/02/2022 .|Goldman Sachs .. 110,000,000 |.... 109,130,078 |.... 110,597,266 |. 109, 152,125 |. 22,047 |. 1,445,141 .655,014
91282C-FQ-9 ...[US TREASURY NOTE ~ 4.375% 10/31/24 ... .. 11/22/2022 .| Goldman Sachs .. 12/02/2022 .|Morgan Stanley . 110,000,000 |.... 109,517,383 |..... 109,995,703 |. 109,528,529 |. 11,146 |, ...467,174 .465,297
91282C-FU-0 .. [US TREASURY NOTE ~ 4.125% 10/31/27 .. .. 11/22/2022 .|Various ...... ..12/21/2022 .|VWells Fargo Bank . N 120,000,000 |.... 120,330,664 |.... 121,610,751 |. 120,322,057 |. .(8,607)|. 1,288,693 711,050
91282C-FII-6 .. [US TREASURY NOTE  4.500% 11/15/25 .... |.......|..11/22/2022 .|VWlells Fargo Bank . .. 12/02/2022 .|Barclays Capital ......... |.ecoeees 30,000,000 |...... 30,181,641 |...... 30,387,891 |........ 30,179,339 |.... s e (2,30 i 208,551 |.......... 208,551 |. .. 74,586 |...
0109999999. Subtotal - Bonds - U.S. Governments 1,613,500,000 | 1,594,068,282 | 1,585,050,939 1,594,840,622 772,340 772,340 (9,789,685)| (9,789,685), 7,056,057
20753X-AA-2 .. [CAS 2022-R03 M1 6.028% 03/25/42 .... |..... ..03/21/2022 .|Bank of America Corp .... .. 12/27/2022 . |Paydoun .... L7542, 713 ... 7,542,713 |......... 7,542,713 |.... ..86,405 |...
20754L-AA-7 .. [CAS 2022-R01 1M1 4.928% 12/25/41 .... ..01/11/2022 .|Bank of America Corp .... .. 12/27/2022 .|Paydoun . N 24,494,454 |...... 24,494 454 |. . 24,494,454 |. .159,917
228180-AA-3 .. [CROWN AMERICAS ~ 5.250% 04/01/30 ...... |..... ..03/14/2022 .|BNP Paribas Securities Corp ... |..11/18/2022 .|Various .... R R 40,000,000 |...... 40,000,000 |...... 38,998,430 |........ 40,000,000 [.eveeeennniirinn Joevennninnnriinienn oo fevvirineieen e e o (1,001,570)[...... (1,001,570)|..........659,656 |...
23305J-AL-6 .. [DBUBS 2017-BRBK E ~ 3.530% 10/10/34 .. |..... ..01/06/2022 .|Bank of America Corp . . |--12/16/2022 .|Key Bank NA, Cleveland .. |.......... 5,118,000 |....... 5,096,408 |....... 4,516,635 |......... 5,102,170 |eeeeeeeemmiineee foeeeeeeee 5761 | ool 5761 | e s (585,535)[........ (585,535)|..........178,156 |...
30166Q-AB-5 .. [EART 2022-2A A2 2.190% 11/17/25 ..... |..... ..04/12/2022 .| Deutsche Bank .. 12/15/2022 . |Paydoun .....oeevvvvviiinnnns |oene .. 20,551,373 |......20,551,270 |...... 20,551,373 |........ 20,551,373 [oooeiviiiiniiiinn Jernenneeennn 108 [ e 103 [ e [ [ | ....220,193 |...
35564K-RE-1 .. [STACR 2022-DNA2 M1A  5.228% 02/25/42 |..... ..02/07/2022 .|Citigroup .. |--1272772022 . {Paydown ..........cooeieeenns [onnnli 14,892,460 |...... 14,892,460 |...... 14,892,460 |........ 14,892,460 |.... 128,949 |...
35564K-Ul-7 .. [STACR 2022-DNA3 M1A  5.928% 04/25/42 |..... ..04/11/2022 . |Nomura Securities Intl .. . |-.04/12/2022 .| Citigroup .........ccvunnnnns |oeeeen... 10,000,000 |...... 10,000,000 |...... 10,006,250 |........ 10,000,000 |....
35564K-Ul-7 .. [STACR 2022-DNA3 M1A  5.928% 04/25/42 |..... ..04/11/2022 .|Nomura Securities Intl .. ..12/27/2022 .|Paydoun .... 9,029,120 |....... 9,029,120 |.... B
39154T-BP-2 ...[GALC 2021-2 A2 0.380% 03/15/24 ...... .09/28/2022 .|Mitsubishi Securities 12/15/2022 .| Paydoun . ..608,145 |. .608, 145
40441R-AB-9 .. [HPEFS 2022-1A A2 1.020% 05/21/29 .. .09/28/2022 .|VWells Fargo Bank . .. 12/20/2022 .|Paydoun . ..555,318 |. . 555,318
41284Y-AB-2 .. [HDMOT 2022-A A2A  2.450% 05/15/25 ... .04/12/2022 .| Wells Fargo Bank . .. 12/15/2022 .| Paydoun . oeeennn 1,757,343 |. 7,757,343
50117E-AB-0 .. [KCOT 2022-1A A2 2.340% 04/15/25 ..... .03/15/2022 .| JP Morgan Securities Inc 12/15/2022 . |Paydoun . .3,039,449 |.. 3,039,554 |. 3,039,554
67590A-BP-6 .. [0CT14 2012-1A AARR  5.029% 07/15/29 . .01/28/2022 .|Barclays Capital . 10/17/2022 .|Paydoun . ...84,190 |.. ...84,164 |. ... 84,164 |.
78409V-AW-4 .. [S&P GLOBAL INC ~ 4.750% 02/15/25 ...... |..... ..03/02/2022 .|Citigroup ..|--08/2172022 .{Citigroup .... ) A .....10,602,700 |...... 10,539,600 |........ 10,591,202 |.... ....(11,498) ..(51,602)[..........(51,602)|. 47,
78409V-AX-2 .. [S&P GLOBAL INC ~ 4.007% 03/01/26 ...... |..... ..03/02/2022 .|Citigroup .... .. [-.03/24/2022 . [Call 106.1040 ....... feueenenns 20,822,000 |...... 22,105,676 |...... 22,092,975 |........ 22,084,366 |.... e (1,31 e U3 e (1,262,366)|...... (1,262,366)|....... 1,324,279 |...
78457J-AN-2 .. [SMRT 2022-MINI E  7.036% 01/15/24 .... |..... ..01/21/2022 .|Citigroup .... o [--12719/2022 .| Various .......ceceveniiinns foereennns 65,000,000 |...... 65,000,000 |...... 60,578,125 |........ 65,023,962 [...eevvuunneeeennnn Jornneeeeen 28,962 [ e 28,962 [ | e (4,445,837)|...... (4,445,837)|....... 1,885,272 |...
80286M-AB-4 .. [SDART 2022-2 A2 2.120% 10/15/26 ..... |..... ..03/23/2022 . | Deutsche Bank .. 12/15/2022 .| Paydown ... 7,497,199 |....... 7,496,873 |....... 7,497,199 |......... 7,497,199 |oovivnineieiiinnn feiniennn 326 oo o826 [ s e e [ ..81,4% |...
988498-AR-2 .. [ YUM! BRANDS INC. 5.375% 04/01/32 .... |. .03/24/2022 .|Bank of America Corp . ..05/25/2022 . |Credit Suisse ..15,000, 000 15,000,000 |...... 14,362,500 |. .15,000,000 |. (637,500)|. . (637,500)). 122,431
47216F-AA-5 .. [ JAZZ SECURITIES DAC  4.375% 01/15/29 |D. .02/14/2022 .| Credit Suisse .. ..06/01/2022 .| Various .... 3,000,000 . 2,887,500 |....... 2,882,500 [. 2,891,643 |. (9,043)|... . (9,043)]. .. 50,252
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 264,991,843 266,720,442 260,028,858 266,745,086 (7,987,203)| (7,987,203) 5,195,622
78468R-62-2 .. [ SPDR BLOOMBERG HIGH YIELD . .03/04/2022 .| Goldman Sachs 03/08/2022 .| Goldman Sachs 0.000 .1,030,562 |.. 1,016,401 |. 1,030,562 |. ..(14,161)|. (14,161)|.
92206C-40-9 ...[ VANGUARD S/T CORP BOND . ..03/14/2022 .| Various ..03/25/2022 .| Various ..0.000 |.......1,567,700 |....... 1,569,292 |......... 1,567,700 |.... ... (8,408)[........... (8,408)|.
1619999999. Subtotal - Bonds - SVO Identified Funds 2,598,262 2,575,693 2,598,262 (22,569) (22,569)
ABC SUPPLY CO INC B TERM LOAN  6.384%
BL3200-39-3 .. [01/15/27 ..evvveiiiiiiiiiiiiiiiieneeviiiis e ..03/09/2022 .|Bank of America Corp ............ .. 12/30/2022 .| Call 100.0000 ....... [oeereeenns 204,604 |.......... 203,836 |.......... 204,604 |............ 205,174 |oevveeieiiiiin o 1,837 | o 1,337 |evveeviiiiiiiiins oo (7(0)] I [E740)] A 28,127 |
STANDARD INDUSTRIES INC B TERM LOAN
BL3683-98-6 .. [6.425% 08/06/28 .......ceevvvvvvnnniiiiiinnns | ennen ..08/03/2022 .| Citigroup weevvunnvvrvvnnnniiniinnnns .. 12/22/2022 .| Call 100.0000 ....... [oeeeeieeenns 110,000 |.......... 108,900 |......... 110,000 |............ 109,602 [ooevvevvevininenes [oerviiiiins (0725 PO [ (0725 P R RN 398 | 38 [..ceeinnnn 1,492 |
AMWINS GROUP INC B TERM LOAN  4.622%
BL3556-71-1 .. [02/19/28 .. .evvviiiiiiiiiiiiiiiiiiiiiie i D ..04/30/2022 .| Goldman Sachs ..............cceeees ..07/07/2022 .| Goldman Sachs ............. |oeeeeennns 4,987,444 |....... 4,943,804 |....... 4,800,415 |......... 4,995,351 [..ooiiiiiinininnns fooniinnnnns 51,547 [ i 51547 oo fevviiiiiiiiiiiins e, (194,936)|........ (194,936)|........... 59,618 |...vvvveeniiiiinns
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 5,302,048 5,256,540 5,115,019 5,310,127 53,586 53,586 (195,108)| (195,108) 84,237
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign [ Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal [ (Decrease) | Accretion [Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
2509999998. Total - Bonds 1,883,793,891 [ 1,868,643,526 | 1,852,770,509 1,869,494,097 850,569 850,569 (17,994,565) (17,994,565) 12,335,916 2,122,113
4509999998. Total - Preferred Stocks
00650F-10-9 .. [ ADAPTIVE BIOTECHNOLOGIES .......ovvvvvvvenn [ eennnnn ..03/28/2022 .|State Street Bank ..05/20/2022 .|State Street Bank ........ |oeeuuens 70,700.000 |... . 906,586 LS00 O N R R RN (362,004)[........ (362,004)].
007903-10-7 .. [ ADVANCED MICRO DEVICES ......ccevvvemeeeenn [ eevnnnn ..02/15/2022 .| Tax Free Exchange ..06/14/2022 .|State Street Bank ........ |oeeeunnn 11,215.000 |... . 139,341 139,341 [ e oo e e e e 836,206 |......... 836,206 |.
016255-10-1 .. [ALIGN TECHNOLOGY INC .....ccvvvvnnvvvvinnnnn [ eennnnn ..06/01/2022 .|State Street Bank .. ..06/14/2022 .|State Street Bank ........ . eeeennn.. 1,200,000 ... . 320,118 ..320,118 |.... ..(34,431)[..........(34,431)].
07831C-10-3 .. [BELLRING BRANDS INC ... ..03/11/2022 .|Spin Off ..06/14/2022 .|State Street Bank ........ ...16,182 .. 78,719 [...........78,719 |.
12468P-10-4 .. | C3.Al INC A ..06/01/2022 .|State Street ..06/14/2022 .|State Street Bank ........ . 304,406 |......... 268,088 |............304,406 |.......coooeriinnn forvinniiiiiniiinns v e fe e e (36,318)|..
21037T-10-9 .. [ CONSTELLATION ENERGY .02/02/2022 .|Spin Off ......e..et 02/24/2022 .|State Street Bank ........ [-eeeeeeeennenn 12000 |oeeeennnnnnnnnee 16 |.. .30 | TP FPRRTRRUR FEUPPRRRRPURTR FSTRRRRURRRRRRRI FRUPUPTRRRRUPP FSPRRRRPRRRRRRI IEPPPTRN 14 |.
25809K-10-5 .. [DOORDASH INC A . .03/28/2022 .|State Street 05/20/2022 .|State Street Bank . 596,127 |.. ..350,998 |. ..596,127 |. (245,129)|. . (245,129)).
26142V-10-5 .. [DRAFTKINGS INC A . .03/28/2022 .|State Street 06/14/2022 .|State Street Bank N ..91,900.000 1,678,563 |.......1,066,705 |. ..1,678,563 |. (611,858)). . (611,858)).
29082K-10-5 .. [EMBECTA CORP .....cevvunvviiiininneeeiviiiins [ eennnnn ..04/01/2022 .|Spin Off ..04/22/2022 .|State Street Bank ........ T 1.000 [ooeveeeennneen M | 19 [ 1 e [ e [ i [ 5
29109X-10-6 .. [ ASPEN TECHNOLOGY INC .....ceveeemvvnieeaeen [ evvnnnn ..05/17/2022 .|State Street ..05/20/2022 .|State Street Bank ........ eeennnnn. 2,352,000 ... . 198,626 |..........456,295 |............198,626 |.ceovvniniiiiiinin fonieeeeemniiees eeeeeenneeeeeenen fereeeeeeeeiees e e e 257,669
29978A-10-4 .. [EVERBRIDGE INC ......ovvnvvvriirniiniiiiinnns [ eennnnn ..06/01/2022 .|State Street ..06/14/2022 .|State Street Bank ........ eeeenn... 8,300,000 ... . 340,096 |..........242,998 |............340,096 |.......ccooeiiiinnn forviiniiiiinniinns v e f e e (97,008)
30190A-10-4 .. [F&G ANNUITIES & LIFE INC ..eeuevverneines [ eeennnn ..12/01/2022 .|Spin Off ..12/22/2022 .|State Street Bank ........ ..1.000 |... B
336433-10-7 .. [FIRST SOLAR INC ....ovvvvvvnniiiiiiiinnienes [ eennnnn ..02/18/2022 .|State Street ..02/18/2022 .|State Street Bank ........ ..1.000 ... .9,097 |....
358039-10-5 .. [FRESHPET INC ....ceevermeiereeimnneeeeeeeenn [ eevnnnn ..06/01/2022 .|State Street ..06/14/2022 .|State Street Bank ........ eveennn..5,300.000 |..........353,369 |..........287,823 [.....eeeenn353,869 |oeeenniiiiiiiis [ e [ feeeeee [ e (65,546)
58933Y-10-5 .. [MERCK & CO INC ...cevvvvvnniiiiiiiiiiiiiinns [ eennenn .. 12/09/2022 .|State Street ..12/09/2022 .|State Street Bank ........ T 1.000 [ooeveeieiiiiiiinn o288 [ [ [ e [ e [ e 246 |....
78440X-88-7 .. [SL GREEN REALTY CORP .....cevvvuereeernnnnn [ evvnnnn ..01/18/2022 .|State Street ..06/14/2022 .|State Street Bank ........ e 89.000 [unveeeennn 7,281 oo 437 [l 7,281 e o e [ e [ s (2,910)f........... (2,910)f.
852234-10-3 ...[BLOCK INC . .03/28/2022 .|State Street 06/14/2022 .|State Street Bank 7,800.000 .1,066,882 |.. o | (596,572)|. . (596,572)).
92918V-10-9 .. [ VROOM INC .. . .03/28/2022 .|State Street 05/20/2022 .|State Street Bank .215,900.000 . 613,458 |.. (39,164)|. (261,786)). . (261,786)).
(85158-10-6 .. [ STONECO LTD A .. ... |C......[..03/28/2022 .|State Street Bank .. ..06/14/2022 .|State Street Bank ........ |........ 34,900.000 |... . 426,768 (139,635))........ (139,635)].
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,967,839 39, 164 (39,164) (1,271,325) (1,271,325)
5989999998. Total - Common Stocks 6,967,839 5,657,351 6,928,675 39,164 (39,164) (1,271,325) (1,271,325) 137
5999999999. Total - Preferred and Common Stocks 6,967,839 5,657,351 6,928,675 39,164 (39,164) (1,271,325) (1,271,325) 137
6009999999 - Totals 1,875,611,365 | 1,858,427,860 1,876,422,772 850,569 39,164 811,405 (19,265,890) (19,265,890) 12,336,053 2,122,113
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE 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

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks
74332#-10-0 ........... |PROGRESSIVE GULF INSURANCE COMPANY ... 34-1374634 148,314,819 ....150.000
74338#-10-4 ........... |PROGRESSIVE SPECIALTY INSURANCE COMPANY ... 34-1172685 518,876,979 ....700.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 667,191,798
69316%-10-4 ........... o = | [ 00000 ........ [......34-1576555 ....... [L....... BBI 1 oo 797,084,739 |.oviiviiiiiiiiiiiiicinieinis | [ 100.000
1799999. Subtotal - Common Stock - Other Affiliates 797,034,739 XXX
1899999. Total Common Stocks 1,464,226,537 XXX

1999999 - Totals 1,464,226,537
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total
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Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

Amount of Interest Amount of Interest

Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
CITIBANK .ttt NEW YORK, NY oo | e foreeid 0.900 |-..cvcunne ...106,821 27,632,917 |.XXX.
JP MORGAN CHASE . ... CLEVELAND, OH e | ...15,810,375 |..
PNC BANK ........... CLEVELAND, OH

WELLS FARGO BANK ...
STATE STREET BANK ...

~TAIPA, FL ...
KANSAS CITY. NO ...

0199998 Deposits in ... 4 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 95,123 | XXX
0199999. Totals - Open Depositories XXX XXX 106,821 (14,796,496)| XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 106,821 (14,796,496)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX

XXX 106,821 (14,796,496) XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.... ..o 15,913,677 4. i (3,311,010) 7. (6,827,09)[ 10. October.......[..cccorrnnnne (16,540,279)
2. February...|.ccooinnnns 17,500,338 5. (23,878,111) 8. (1,124,763)]  11.  November...|..cccccceneneee. (12,247,954)
3. March 11,693, 106 6. 4,757,665 9. September 27,371,062 12. December (14,796,496)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
TREASURY BILL .... PO R 12/23/2022 oo [, 3.550 |t 01/03/2023 ... 73,985,398 |..
TREASURY BILL .... el 12/29/2022 ovvvvvees [, 3.550 |............ 01/24/2023 ... 92,389,937 |.. .
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 166,375,335 54,700
166,375,335 54,700

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

ENERGY TRANSFER LP
GENERAL MOTORS FINL CO
GENERAL MOTORS FINL CO ...
CA IMPERIAL BK OF COMM ...
CA IMPERIAL BK OF COMM .

01/03/2023 ...
.... 01/03/2023
.... 01/03/2023

.. 01/03/2023
01/03/2023 ...

12/30/2022
12/30/2022 .
12/30/2022 .
12/30/2022 .
12/30/2022

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

227,841,531

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

227,841,531

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

394,216,866

113,140

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

394,216,866

113,140

608919-71-8 ....... FEDERATED GOVERNMENT OBLIGATION FUND GOFXX
857492-88-8 ....... STATE STREET TREASURY MMF_TRIXX

B 12/30/2022
B PN 12/30/2022

190,032 |..
...... 2,901,414 |..

....... 2,551

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

3,091,446

8609999999 - Total Cash Equivalents

397,308,312

141,802

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

1A AL 166,375,335 1B .. 1C.5...
1B 2A .8 .. . 2B.. 2C..$

1c 3C ...
o 4.
1E 5C..$...

1E.8 s 84,979,737 1F .8 i 1G .8 e



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | e e e [reesnee s e e ssneeninnees |eerneennee e e e sreenee ereesir e e s e e e e nne [rreere e
2. Alaska
3. Arizona
4. Arkansas .........ccccoevicniene AR | Buncc| Insur underwr i ting collateral oo e 120,787 | 118,340 [ e
5. California
6. Colorado
7. Connecticut
8. Delaware ........cccocevieviiieeicnnene
9. District of Columbia .................... DC | e
10. Florida ..............
11. Georgia .....ccceceveeveeeeverevereeeene. GA | B Insur underwriting collateral ..o foons s o 130,852 |..ocvenee. 128,202
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21, Maryland .....ccoeeeeiiniiiienenes MD || e [ [ e
22. Massachusetts ...........c.ccceceeennne MA |..... B...... Insur underwriting collateral ... e s oo 181,180 |..ccoveee 177,511
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ...occvveiiiiiiiiiiciiciecie
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31, NeW JErSeY ..ccooeeeeeeneeeeneeneend N || o [ [ e [
32.  New Mexico .......cccoevrvreeeneee. NM [ B[ Insur underwriting collateral ..o [ s v 392,556 |....coe... 384,606
33, NeW YOrK oo e NY | e [ [ e [
34.  North Carolina .........c.ccceeveveeee.. NC | B......[ Insur underwriting collateral .......ccoomoee oo s e 372,425 | 364,883
35. North Dakota
36. Insur underwriting collateral/ county
mutual/ aetna/ workers compensation ..............|............2,647,240 |............ 2,593,627 |........ 363,262,529 |........ 307,961,402
37. OKlahoma ........ccccccoevevevereuenennee. OK |..... B...... Insur underwriting collateral ......cccoovornniforninnn . 322,098 | 315,574 | o
38.  Oregon ......cccccvevveeeieerereisiensienanns OR |.... B...... Insur underwriting collateral .......ccccocovvvnnifinninien 276,803 | 271,197 |oeeceeeieeees o
39. Pennsylvania .........cc.cccooceveeeeen PA [ e
40. Rhode Island ...
41.  South Carolina
42.  South Dakota .........ccccceevveienennne
43. Tennessee
44.
45.
46.  Vermont ........cccceeeveviiiiineeieeen.
47. Virginia 221,442 |... ..216,957
48. Washington
49.  West Virginia ........cccooeeveeveenene
50. Wisconsin
51. Wyoming ...
52.  American Samoa ..........ccccceeeeeee . AS [
53.  Guam .....ccceevveeneenieneesieeiene. GU
54. Puerto Rico ......ccccovvvveviecieeee . PR |
55. U.S. Virgin Islands [RUPRURRRRRRIA V] [ RO
56. Northern Mariana Islands ........... MP [ ] e [ [ e e
57. Canada .......ccccooveeieeiiiiiniens CAN  [eiie it | et e e e e s sene [ereesinneesneessneeninne [oeeesree s ee e snrees [eerree s e e e [eee e e e e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 3,366,928 3,298,738 364,852,885 309,519,550
DETAILS OF WRITE-INS
B80T, ot e s | ettt tees |oesetet ettt ettt et taes [eetes ettt ettt ettt ens et
BB02. .. s srines | eeeteeee ettt ettt se e e s s e s e s s s naesesees [oesesesesesassaeasseeesasans [eeseseeannnnaneee et esnanaes [eesennsnaeaeseeennansesens [ernaeantea e
BB03. ottt e s | ettt |reseiet ettt ettt naes feetet ettt ettt [eenn ettt e et
5898. Summary of remaining write-ins for
Line 58 from overflow page .............{... XXX oo | XXX veieieieeiesiesiesiesiesienns |oeeeeeeieeieeieeieeieieene [oeeeieeieeiee e [ eeeee oo
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX

E29
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