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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
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. gOVEIMMENES .....oruiiiiiiicieirineneresie ettt .. 7,641,305,257 |............ 55.4411..7,641,305,257 |.....covvevcernne .. 7,641,305,257 |.......... 55.478
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 199,129,629 |............. 1.445 ... 199,129,629 |....ocveveccs [ 199,129,629 |............. 1.446
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e .. 4,733,445,515 |............ 34.343 |.. 4,733,445,515 [ oo .. 4,733,445,515 |.......... 34.366
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [ foererieieieeeierenenees oo foeeieens 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOSit ............cccvceeviveeiceeieieeeeeeieeeseeesee e oo 0.000 [ foererieieieeeieeeeees oo o 0.000
1.12 Total [oNG-term DONAS ....c.cvveeeeeieiee e .12,573,880,401 |............ 91.229 |.12,573,880,401 |....oooerrree .12,573,880,401 |........... 91.289
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................ccceeevveverevereeee e 66,569,871 |............. 0.483 |........ 66,569,871 [ [ 66,569,871 |............. 0.483
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........cccveuiieieeiieieieteieeeeeee et e 66,569,871 |............. 0.483 |........ 66,569,871 [ [ 66,569,871 |............. 0.483
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 976,338,588 |............. 7.084 |..... 976,338,588 |......c.coeoerrees |oeene 976,338,588 |............. 7.088
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON STOCKS .......cveeeeeiiiiiirererieeeieieeee s e 976,338,588 |............. 7.084 |..... 976,338,588 |........coeeerrees |oeene 976,338,588 |............. 7.088
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.eeereiririeieieeeieeeenesieeeeeeesess e 86,086,580 |............. 0.625 |...... 86,086,580 |......coeeririeis [ 86,086,580 |............. 0.625
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............ccccvcveevereeiireeiicecee et s 24,367,814 |.............. 0.177 |........ 24,367,814 | [ 24,367,814 |............. 0.177
5.04 Total real €STate .......c.ceiiiieeeeeeeeee e e 110,454,3% |............. 0.801 |...... 110,454,394 | | 110,454,3% |............. 0.802
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccoovrieniiiniinnnneieeeenesenesseeeenes e 5,165 [.ccoeeneee 0.000 [eeeereeeenns 5,165 [ [ 5,165 [.ccoeeneee 0.000
6.02 Cash equivalents (Schedule E, Part 2) ..........cccceevveeevereinieeeeceeresissns [ 28,060,957 |............. 0.204 |....... 28,060,957 |.....ovovneeiciieins [ 28,060,957 |............ 0.204
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 2,352,714 |............. 0.017 |......... 2,352,714 | [ 2,352,714 |............ 0.017
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 30,418,836 |............ 0.221 |........ 30,418,836 |....ovoeeeeeees [ 30,418,836 |............. 0.221
7. CONrACL IOBNS ......oouiiiiiiiie et s e e e
8. Derivatives (SChedule DB) ..........cccoiiiiiiiiieieeeeee e [
9. Other invested assets (Schedule BA) ............ccoceueveveeeceueeeeeeeceee e eeeeeaeas freeeeeen 9,004,966
10.  ReCEIVabIES fOr SECUMHIES ........c.oueuimeiiieiiicisieeeieeeesee e e 16,031,344
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 13,782,698,400 100.000 | 13,773,693,434 13,773,693,434 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIIOI YEAI ..........cceiiiiiiriiietetetitetet st stetetetese sttt sesse bt sesese e sessesebesesesese e sessesebesesese st s ssssesesebesese e ssssesene Senseseeeasnens 143,852,893
Cost of acquired:

2.1 Actual cost at time of acqUISItioN (Part 2, COIUMN B) .........oiiiiiiiiii ettt bbb bbbttt beaR e e aeereereetesteeteeaeesesaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieieeeeeecee ettt sens seeeesereseiraeaea 1,778,895 ..o 1,778,895
Current year change in encumbrances:

o B ] = S =T i TR @0 10 T e OO

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e b e e b e e b et e b e e e b b e e b b e ee e b e se b e e ebe A0SR SRS AR e R e e R e R b b e b b et e b e s eabeseteseeesee et eas
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt sh e bt e bt e bt e bt e a bt ea et ea e e eh e e 4R e e oh e e eEe e bt e a bt ea bt eaeeea e e eRe e eheeebeeabe e ke anbeen Aoeemteeseeenteasseeaseaanesennnes
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b b a b bt b b s b b st b et b e e b A8 SR e R e s R e b e b e bbb

LS o] = S =T T o 10 o e O OO
Deduct current year’s other than temporary impairment recognized:

7. TOtalS, Pt 1, COIUMN 2 ..ot ee e e eeae e e ee e ee e en s en s en e enseeens e ensesensesensesenseeenseeenseeenaneanae et b assceees 26,202,469

7.2 TOtAIS, Pt 3, COIUMMN 10 ..eviiieieeietirescteetetet st tee et eee bt ee b b e e st eeE b es bR 8 £ oS E b b £t E L bR b £ £ e bbb e e et b b e b enRnR et et esennsna et et esennsnaetes sanaesesesnanans 26,202,469
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 8,974,924

8.2 TOtAlS, PAMt 3, COIUMN O .....oviieeeceet ettt ee ettt ee s e aetetesessssaesetesesessssesesesesessanseseseseseenseseseessssesesasesnsssesasasessnsea seetEeEebebaeat et b e b e b et a e tatbebes | taesebesesennacaas 8,974,924
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ...........ccceeueriiririririsietetesesetsesesseseteteseseesssessesesesesesess st ssesssesesesesesseseeessesasnens 110,454,395
[DI=o (W1 o) e=T M o g E=To (g g 11 C=To IR= 10 T U o PPN

Statement value at end of current period (LINE 9 MINUS LINE T0) ......c.ciiiiiiiiiiieieietiriiitsisisieteee ettt sttt sesese e e sseseseseseseessseesesebesesese e ssssesesesesesasee s oesesssnneninns 110,454,395

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

Deduct amortization of premium and mortgage i 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 bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 9,146,019
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ittt a e b e b e e aeeaae eeabeeabeeab e e et e e et e e be et e ate s eeesteeseeenteeseeaaeenaeenseenes
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
FaXeTe (U= o) e =TotoTU o | OO

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 1. .ieiiiiieeieieiet ettt ettt ses et et s e es e e s s e s e ee s se s ee st s e s ettt ens bbb 127,125

LR e = Ty T ) [F T4 Vo T IO OSSO 127,125
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.c.ciiuiuiiieuiietieeetee et et et ete st eteeteseeeese et et esetessetessasese st ess st esessetessese s esessesensesensasensatens Seseseeseseesesenenen 268,178
[DI=Ye (W1 f=Toqlo) g (V4= Y iTo o W)l o 4=Ta a1 4 g T=T o le =T o] (=Y or - o] o PPN

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 9,004,966
Deduct total NONAAMIEEA @MOUNLS ...............cevceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeteseeeeeeeeeeeeeesseeesseeessesenseeenseeeesesenseeensseensesensseenseeensseessseensseensseensseensseenaseansseenananns esesassesseeraees 9,004,966

Statement value at end of current period (LINE 11 MINUS LINE 12) .....c.iiiiiiiiiiiiiieiee ettt bbb bbbt bbb bbb £ bt b e bt bt bt e bt be s 2mmemseeees e e e s e e e e e e eneenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueveeeeeeceeteteeeeeescaeteteseeesssaesetesesessssesesesesessssesesesesssssesesesassssssesasesasssssaesesasarsssnansasans seesssenes 11,779,917,636
............ 4,869,552, 135
... 16,041,634

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

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 18,934,862

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt ettt ettt sttt a s et e £t s b et e e s h b et et ts s b et et et b a b et et enas 2eesesensnsnaetasanes 660,440
4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s . 192,959,991
4.4. Part 4, Column 11 .... 18,423,655
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns 71,048,476
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiuiuiieeeeeeeeeet ettt et ettt et et e e et e s et eseesess s esssessaseeseseenenen 3,135,471,811
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 62,659,180

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e et e s b e e st h b et ettt s e b et e st e aeaea onsnsetesasasansnansasas 63,685

9.4, PArt 4, COIUMN 13 ...ttt ettt ettt ettt et et et et e b et et e aese s ee s et e s et et e s ess s es s es et et et esess s es e s e s et e b esessaessse e s e s et et et esese s eses e s s ek e b b ee et et ne e e b e b ebebeate bt atne | teteteteaesesenenenenas 63,685
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccceevererrereerereeeeeeeceeteesesessceeteesesesssaesesesesessssesesssesansssnsesesas seeseseeas 13,616,788,860
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LINE 11 MINUS LINE 12) .........ocvcueueieiieeeceete e e eeecaete et eeeesseete et eseessaeaetesesenssssaesesesessssssesesesensnsesesasesensssesesasasas £essssnes 13,616,788,860
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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 .......c.cooveevecvivicriccicne e 7,641,305,257 |........... 7,389,940,369 |........... 7,642,527,097 |........... 7,636,784,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 7,641,305,257 7,389,940,369 7,642,527,097 7,636,784,000
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 199,129,629 189,727,192 283,410,512 93,967, 162
Industrial and Miscellaneous, SVO 8. United States .....c.oovevveeeeeeeeeeeeeeee oo 4,521,521,243 |............ 4,263,551,161 |............ 4,569,767,044 |............ 4,554 111,397
Identified Funfis, Unaffiligted Bank 9. Canada ..o 73,123,367 |.cvvrvnene 72,753,820 |.cooveverene 77,479,150 |................. 77,800,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 138,800,905 134,527,417 139,363,324 139,301,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,733,445,515 4,470,832,398 4,786,609,518 4,771,212,397
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 12,573,880,401 12,050,499,959 12,712,547 ,127 12,501,963,559
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 6,100,000 |...ccoeverrnnne 11,810,000 |....ocooveveee 6,100,000
Industrial and Miscellaneous 15, CANAUA «.eceeeeeceeeee e e 43,094,711 | 37,213,340 |oeeeees 43,120,990
(unaffiliated) 16.  Other Countries 17,375, 160 17,375,160 22,000,000
17.  Totals 66,569,871 66,398,500 71,220,990
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 66,569,871 66,398,500 71,220,990
COMMON STOCKS 20. United States . ..927,795,848 |.. ..927,795,848 |.. ..215,611,730
Industrial and Miscellaneous 21, CANAAA ..o e 1,803,787 | 1,803,787 oo 363,550
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 46,738,953 46,738,953 8,517,666
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 976,338,588 976,338,588 224,492 946
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 976,338,588 976,338,588 224,492,946
26. Total Stocks 1,042,908,459 1,042,737,088 295,713,936
27. Total Bonds and Stocks 13,616,788,860 13,093,237,047 13,008,261,063
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

6
No Maturity
Date

7

Total Current Year

1. U.S. Governments

TANAICT s

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

........... 636,050,010

........ 4,821,263,056

........ 2,211,480,311

........ 7,

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

668,793,377

........ 5,387,113,749

........ 7,668,793,377

636,050,010

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

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

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

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC3 ..o
4A4ANAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

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

SANAICT (i

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

............... 8,539,674

............... 1,183,500

......................... 1.6

8,539,674

93,142,720

96,263,735

1,183,500

199,129,629

201,839,850

199,129,629
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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 1 .o 1,139,687,619 |........ 1,410,765,080 |........... 571,420,058 |............. 4,902,585 |.............. 1,021,468 |........... D,0,0. TN RO 3,127,796,810 [...cooeveerenne 24.8 ... 3,501,822,479 | 2.4 | 737,970,770 |........ 2,389,826,040
6.2 NAIC 2 .. 223,441,143 |... 719,514,712 |.... 423,835,253 .15,985,047 |.. 1,382,776,155 |.. e 1,323,299,442 ... 12,3 ].......1,000, 132,635 |........... 382,643,520
6.3 NAIC 3 44,085,154 |............. 15,772,792 | 81,286,587 |......oooeeccrrrinicin Joereenneeeeenneies e XX e 141,144,533 | 1 | 276,890,485 |.......cocceeeeeenn 2.6 | 13,687 | 141,130,846
6.4 NAIC 4 13,820,001 |............. 27,260,762 |............. 42,999,968 |........ovevreecrennes s e X foeeieeeiene 84,080,731 oo 0.7 o 110,129,525 | 1.0 [, 13,820,001 ... 70,260,730
B.5NAIC S Lo o [ [ [ [ X e e s [ [ [
6.6 NAIC 6
6.7 Totals 1,421,033,917 2,173,313,346 1,119,541,866 20,887,632 4,735,798,229 37.6 5,212,141,931 48.3 1,751,937,093 2,983,861, 136
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..

7.5NAICS ..
7.6 NAIC6 ..
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
9.2 NAIC 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 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

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 2023 OF THE PROGRESSIVE DIRECT 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 ...
13.6 NAIC6 ...

139,179,822
..58,935,970

..... 276,890,485 |....

........... 110,129,525

1 4 5 6 7 8 9 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 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 Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) .1,784,277,303 |........ 6,325,170,856 |........ 2,879,164,104 |.............. 6,086,085 |.............. 1,021,468 |....cocvveeeeeees o 10,995,719,816 |..ocvovevieeeeeee e 8722 o XK e e XK [ 8,605,893,776 |........ 2,389,826,040
122 NAIC 2 ... J(d) ....223,441,143 |... 719,514,712 423,835,253 15,985,047 |t e [ 1,382,776,155 |...cocveeeee 110 | XX e e XXX oo, 1,000, 132,635 ... 382,643,520
123 NAIC 3 .o d) ... 44,085,154 |............ 15,772,792 |............. 81,286,587 ..o [ e e 141,144,533 | T [ XX e e XXX e o 13,687 o 141,130,846
124 NAIC 4 ..o d) ... 13,820,001 |............ 27,260,762 |............. 42,999,968 |......cooveeeeeeieeeieees feeeeeieeceeeeees [ e 84,080,731 [ 0.7 e XX e XXX e ... 13,820,001 . 70,260,730
125NAICS ... () e o e e [ [ [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR
126 NAIC6 ... . (d) (c)
12.7 TotalS ..o o 2,065,623,601 |....... 7,087,719,122 |........ 3,427,285,912 |............. 22,071,132 [.oeee. 1,021,468 |....cooveee (b) 12,603,721,235|........cceveeeeees 100.0 [ XK o XK [ 9,619,860,099 |....... 2,983,861, 136
12.8 Line 12.7 as a % of Col. 7 16.4 56.2 27.2 0.2 0.0 100.0 23.7
13. Total Bonds Prior Year
13ANAIC T e 1,191,627,879 |....... 4,904,104,823 |........ 2,985,481,604 |...............8,235,789 |.............. 1,325,983 [ oo X% e e XK o 9,090,776,078 |......................84.2 |...... 6,213,813,838 |....... 2,876,962,240
132NAIC 2 ottt 240,090,984 |........... 742,190,186 |........... 341,018,272 | oo oo [t XK e XX e e 1,323,299,442 |..........coco......... 12,3 |........... 851,238,538 |........... 472,060,904

.243,668,014
...88,267,525

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

...... 6,634

...33,222,471 |....
...21,862,000 |....

137 Totals ..o ferc 1,479,344,703 |........ 5,787,573,387 |....... 3,524,615,668 |............... 8,235,789 |.ocueenne 1,325,983 (b) 10,801,095,530|.................... 100.0 [........ 7,120,136,847 |........ 3,680,958,683

13.8 Line 13.7 as a % of Col. 9 13.7 53.6 32.6 0.1 0.0 100.0 34.1
14. Total Publicly Traded Bonds

T4ANAIC T ciieeeeeeeeeeeeeeeeeeeseeee| e OL LA TAT ) 5,301,576,704 |........ 2,425,669,838 |............... 1,189,487 | o [ 8,605,893,776 |...c.cvovvececenne 68.3 |........ 6,213,813,838 |....coooveeee. 7.5 [ 8,605,893,776

14.2NAIC 2 ... .507,344,431 |.... 284,846,941 |..... .15,985,047 |.. 1,000,132,635 |...ccooevrreeeen 7.9 o 851,238,538 |....

14.6 NAIC 6
14.7 Totals .o . 1,083,235, 300 ..o 5,808,926,852 |........ 2,710,523,413 |............. A7 A74,534 | o [ 9,619,860,099 |......cocoorvinnne. 76.3 |........ 7,120,136,847
14.8 Line 14.7asa % of COL 7 ....cveveveeereeeeeforreeccc 1.3 | 60.4 | 28.2 | 0.2 [ [oeeeeeceeeeeeeeeeeees. oo 100.0 |........... D 00 SR NS XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 8.6 46.1 21.5 0.1 76.3 XXX XXX XXX
15. Total Privately Placed Bonds
154 NAIC T o e 906,819,556 |........ 1,023,594,152 |........... 453,494,266 |.............. 4,896,598 |.............. 1,021,468 ..o e 2,389,826,040 |.......ccoocvevnene. 19.0 |........ 2,876,962,240 |.....vveverieea 266 [ XK e e 2,389,826,040
152 NAIC 2 ... ....31,484,927 |...........212,170,281 |.... 138,988,312 .. ...382,643,520 |.. 472,060,904 |.... 382,643,520
15.3NAIC 3 oo e 44,083,818 |............ 15,767,075 |............ 81,279,953 141,130,846 243,668,014 141,130,846
154 NAIC 4 oo [ 27,260,762 |............. 42,999,968 ..o oo [ e 70,260,730 |...ooeoveveeieenen 0.6 [ 88,267,525 |....covvceeeeeenn 008 o XX oo 70,260,730
ST 30172 L Ot S S A AU S SSURER [SURSERSERUSSURSRR USURSESSRRERUUURRR SUSURRSRRRSRUSERRRSSUURR RSSURRRRRSSURRSRRURUUR RSUSSRSSRRRISRRRRRRRRRUSPR RRRRRRRRID. . & CHRUOR FE SRR
15.6 NAIC 6 ...
15.7 Totals ...ooorerieeeene ..982,388,301 |... .. 01,021,468 | [000..2,983,861,136 | 28,7 [........3,680,958,683 | BT [ XK e 2,983,861,136
15.8 Line 15.7as @ % 0f COL 7 ...cveveeveeeereeneforecc 32.9 [ 829 | 280 [ 002 0.0 Joreieeeeeeeeeeeeeees oo 10000 | XXX e e XX e XXX e e XK e e 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 7.8 10.1 5.7 0.0 0.0 23.7 XXX XXX 23.7
(@) Includes $  .oooeeee 2,983,861,136 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 $

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 $§

.......... 27,488,120 ; NAIC2 $

............ 2,352,714 ; NAIC3 $.cccovvvvvvivccceeee. ; NAIC A $oicicccicccceceee 5 NAIC5 $civciviciviceee. 5 NAIC 6 $

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.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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
. U.S. Governments

1.01 Issuer Obligations ............ccccccceevviiiiiiiiiniicecces o, 636,050,010 ... 4,821,263,056 |........ 2,211,480,311 [ e D.9,0 RN R 7,668,793,377
1.02 Residential Mortgage-Backed Securities ... . .. ..

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

........ 5,387,113,749 |.......................49.9 [.......7,668,793,377

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ... XXX

2.05 Totals XXX

w

U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ... XXX

3.05 Totals XXX

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities .......... .
4.04 Other Loan-Backed and Structured Securities ... XXX

4.05 Totals XXX

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

5.01 Issuer Obligations ........................ FR SR 7,077,115

............. 31,799,138 |...oeeee 1,183,500 [ e XX 96,327,470 | 008 75,663,075 |l 007 96,327,470

5.02 Residential Mortgage-Backed Securities ............ [oococcocccvveenn. 9,350 |. R, 4,267 |. TN 46,346 |.
5.03 Commercial Mortgage-Backed Securities .......... |.............. 1,453,200 |.............37,842,274 |............ 64,460,330 [...cooeeeeeeeeeeiieieees e oo XK e | 103,755,813 [ 0.8 0 126,122,133 o 1.2 [ 103,755,813
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 8,539,674 93,142,720 96,263,735 1,183,500 XXX 199, 129,629 1.6 201,839,850 1.9 199, 129,629

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieceeeeee [, 281,742,884 |........ 1,015,664,123 |........... 550,771,506 |............. 15,985,048 |...voiveeiieiiieiie o XXX oo 1,864,163,561 [....ccvvveiinne 14.8 |....... 1,755,141,163 |.oooveiiciicie 16.2 |........ 1,438,431,054 |........... 425,732,507
6.02 Residential Mortgage-Backed Securities ... O A 36,438,903 |............. 52,953,915 |....ccvenve. 3,971,024 |..cocoenvee. 4,902,584 |.............. 1,021,468 |............ D,9,0 NI RUR 99,287,8% |..cooveieine 0.8 [ 158,188,777 |ooveeeiieine 1.5 [ 4,694,219 |....ce.e 94,593,675
6.03 Commercial Mortgage-Backed Securities .......... |........... 723,254,210 |........... 272,090,582 |........... 496,755,820 |..cvvoveiieiieiieiie oo e, XXX oo 1,492,100,612 |.oovoeiciieie 1.8 |....... 1,954,050,793 |.ooveiveiieine 18.1 [ 48,884,892 |....... 1,443,215,720
6.04 Other Loan-Backed and Structured Securities ... 379,597,920 832,604,726 68,043,516 XXX 1,280,246, 162 10.2 1,344,761,198 12.5 259,926,928 1,020,319,234
6.05 Totals 1,421,033,917 2,173,313,346 1,119,541,866 20,887,632 1,021,468 XXX 4,735,798,229 37.6 5,212,141,931 48.3 1,751,937,093 2,983,861,136

~

. Hybrid Securities
7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
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 ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

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
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 .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviireiienieeeeeeeeees e 924,870,009 |.......... 5,892,194,896 |.......... 2,794,050,955 |.......c.o... 17,168,548 ..o e ),9,0 NI RO 9,628,284,408 |.......ccoevvevviinn 76.4 | D.9.0. NI RUR XXX v foveien 9,202,551,901 |[...oeveneee 425,732,507
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 36,448,253 |.............. 52,986,644 |................ 3,975,291 | 4,902,584 |............... 1,021,468 |............ D.9.0 SO RURN 99,334,240 |....oveeiieiee 0.8 | D.9,0 SN XXX oo [ 4,740,565 |............. 94,593,675
12.03 Commercial Mortgage-Backed Securities ........ ...309,932,856 |......c.o..n 561,216,150 [oo.voveveeieeieieiins oo e XXX v foveeen 1,595,856,425 152,640,705 |.......... 1,443,215,720
12.04 Other Loan-Backed and Structured Securities . |- 832,604,726 68,043,516 . XXX. .1,280,246, 162 |. 259,926,928 |.......... 1,020,319,234
12.05 SVO Identified Funds D.9.0, GRS RUNSID 6.0, NI BERSD. ¢.¢, RN NURSIID.o.0, RIS RUNITUR RURIPPIUUT NURIRURVPRUR NURSISINED. o.¢, CHURIS RURINSID. 6.4, GRS RN
12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals P P 2,065,623,601 |.......... 7,087,719,122 |.......... 3,427,285,912 |..ccveenne 22,071,132 e 1,021,468 |..ooveveieieieieies [ 12,603,721,235 |..cveeiiiienen 100.0 [ooeeneee. D.9.0. NI RUN XXX v o 9,619,860,099 |.......... 2,983,861, 136
12.10 Line 12.09 as a % of Col. 7 16.4 56.2 27.2 0.2 0.0 100.0 XXX XXX XXX 76.3 23.7
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 505,370,102 |.......... 4,352,792,034 |.......... 2,357,342,486 |..........c..... 2,414,265 ..o [ XXX [ XX o XX e 7,217,918,887 |eoeeeeeeee 66,8 o 6,647,021,966 |............. 570,896,921
13.02 Residential Mortgage-Backed Securities .......... ... 59,507,798 |....cvenveen 85,560,570 |.. ....6,026,644 .1,325,983 .... 158,242,519 |. TP 5,692,952 |.. . 152,549,567
13.03 Commercial Mortgage-Backed Securities ........ . 495,029,086 686,582,494 |.. .898,561,346 .2,080,172,926 |. ...183,148,824 |..........1,897,024,102
13.04 Other Loan-Backed and Structured Securities . |. 662,638,289 . 262,685,192 .1,344,761,198 |. ..1,060,488,093
13.05 SVO Identified Funds XXX XXX [ XX i [ XXX foereeeeseeneeneene oo XXX i [ XXX oo oo e,

13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiiininins foeeieiiicicicicicicns Joeeriesiciiescseiescien [ooesiesieseseesesesesene Joocseeseesesesseeseesesene JoeseseseseesesesesensJrenenenss KKK iiiininnn fooenrenenns XX forenrenenns XXX i oo oo iciciens fooericiee e [oeereesee e

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B R 1,479,344,703 |.......... 5,787,573,387 |.......... 3,524,615,668 |................ 8,235,789 |....ccevveenene 1,325,983 [oeeieiiecrreneens e XX foeeeeene XXX o 10,801,095,530 |.....ccceveverreenne. 10010 oo 7,120,136,847 |.......... 3,680,958, 683

13.10 Line 13.09 as a % of Col. 9 13.7 53.6 32.6 0.1 0.0 100.0 65.9 34.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 869,517,731 |.......... 5,670,184,648 |.......... 2,645,680,974 |.............. 17,168,548 | o XK [ 9,202,551,901 |.coovciiiine, 73.0 |oeene 6,647,021,966 |...........cccoeeee.. 615 [ 9,202,551,901

14.02 Residential Mortgage-Backed Securities ...3,444 648 |.. 382,109 | 5,986 |.. ....4,740,565 |. . ...5,692,952 |. TR 4,740,565 |..

14.03 Commercial Mortgage-Backed Securities ........ [.....c.cc..... 50,338,101 |.............. 37,842,274 |......oe. 64,460,330 [....cooviveiiiiiiicie ... 152,640,705 ... 183,148,824 |l 17 152,640,705

14.04 Other Loan-Backed and Structured Securities . |............. 162,471,646 ... 97,455,282 |.............. JRTT O ....259,926,928 1 284,273,105 oo 2.6 o 259,926,928

14.05 SVO Identified Funds .

14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

17,174,534

Section 12 8.6 46.1 21.5 0.1 76.3 XXX XXX XXX 76.3 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccvviirininiininininins foeceeieeees 55,352,278 |............. 222,010,248 |............. 148,369,981 ... oo XXX v ....425,732,507 ....570,896,921 |53 D,9.0 TN RUN 425,732,507
15.02 Residential Mortgage-Backed Securities .......... |.cccooenene 35,540,431 |.ccvennen. 49,541,996 |...ooveiviinns 3,593,182 94,593,675 . 1 152,549 567 | 1A | D.9.0. RN RUNRN 94,593,675
15.03 Commercial Mortgage-Backed Securities ........ |............ 674,369,318 ...272,090,582 |............. 496,755,820 ..o oo D,9,0 TN RUR 1,443,215,720 |.ocooeiiene 1.5 | 1,897,024,102 ..o 1726 [ XXX [ 1,443,215,720
15.04 Other Loan-Backed and Structured Securities . |. . 735,149,444 68,043,5 8 .1,060,488,093 |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics

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

16

.1,020,319,234 |.

..1,020,319,234

................ 4,896,598
......................... 0.2

0.0

... 1,021,468
............. 0.0

0.0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

Statement value at end of current period (Line 10 minus Line 11)

2,352,714

2,352,714

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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 .............cccveeueuevevas |ocecerererecens 54,708,592 |......ccerunne 53,915,342 | 793,250 |oveveeeeceeeeeeeeece e
2. Cost of cash equivalents aCQUIFEd .............ccooeueueveeeecceeeeeeeeeeceeeeeeesesesseaeas [ 366,613,027 |....occeveee. 351,923,480 |.....ccvvevne. 14,689,547 |..ocovieieieeiece
3. ACCIUAI OF DISCOUNL ... [eeeinneesnnesanens 1,349,298 |.....coovvennne 1,349,298 |...oeeeecees o
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSALS ................ccoceveveveeeeecueueeeeeeeseaens orereceeeenenns 394,609,960 |................ 379,700,000 |...oocveennee. 14,909,960 |.....occvoveveviirereiiie
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 28,060,957 |...coccurieene. 27,488,120 |.oovcecerene 572,837 | oo
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 28,060,957 27,488,120 572,837

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

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

Campus | - North Bldg. - 6300 Wilson Mills Road . |........... Mayfield Village ........... 0 . 1070172007 .. |oeeeeees ceeeiies [ 80,935,002 |...coooeiiiiiiiiiiiiieen [ 27,035,797 |..coeennnnnn 27,035,797 |.coeeeennnns 3,077,591 |ooooeeeenns 3,152,469 |..coooeeiiiiiiiiiiiiiiins |, ({2 N ULCI0D ] TR RN 12,998,342 |............. 5,033,140
Colorado Springs Call Center - 12710 Voyager
Parkway .|Colorado Springs .... . 10/01/2007 .. |.. .44,787,39% |.. ... 25,424,585 ... 1,202,945 .(1,202,945)].... . 4,853,097 |.. 2,495,325
Delta Warehouse Building - 650 Alpha Drive .. . |Mayfield Village .... . 10/01/2007 .. |.. ..2,870,243 |.. .... 2,367,597 102,679 ... (102,679).... ....619,646 |..
Discovery Training Center - 6671 Beta Drive ........ ....|Mayfield Village .... . 10/01/2007 .. |.. .. 9,434,047 |.. .... 1,240,700 ... (326,980)].... .... 1,195,051 |..
Omega North Office Building - 603 Alpha Drive . . |Highland Heights . . 05/31/2018 .. .36,179,733 28,405,341 |.. .(2,660,595)]. . 5,850,372 |..

Omega lWest Office Building - 624 Alpha Drive ........... |Highland Heights .... . 10/01/2007 .. |.. .. 3,864,458 |. .... 1,612,560 1,612,560 |. ....108,765 ... (108,765)].... 611,197 |..

0299999. Property occupied by the reporting entity - Administrative 178,070,877 86,086,580 86,086,580 7,479,555 3,152,469 (10,632,024) 26,127,705

0399999. Total Property occupied by the reporting entity 178,070,877 86,086,580 86,086,580 7,479,555 3,152,469 (10,632,024) 26,127,705 11,999,861
Alpha North Office Building - 747 Alpha Drive ..... [........... Highland Heights ........... OH.oveeeiiiiiiieeeees . 10/01/2007 .. |. 10/21/2022 .. |....vvveneee 30,723,865 |...ceeeeeeieiieieieieeens [, 15,917,688 |............ 15,917,688 |............. 1,430,429 |............ 23,050,000 [.evvvrvvrvrnrrnnnninninns fooreiiinnn (24,489,420)....ccvvvvnniiiiiiiiiiins foeeeeinins 3,767,288 | 2,013,577
Alpha South PPA Center - 755 Alpha Drive ............ [.coeeeeeiis Highland Heights ........... 0 . 10/01/2007 .. |. 01/01/2023 .. |.....evveueee 3,681,549 | e 1,501,481 | 1,501,481 |, 55,940 |.oooeiiiiiiiiiiiiiiiiins [ [ (55,940)|.ccceeeiiiiiiiiiiiiiiinns [ 325,180 [..eevvvrnnnnnnns 229,391
Eastmark Office Building - 6055 Parkland Boulevard

............................................................................ Mayfield Heights ........... [OH...ooooeeiiiiniiiiiiii | 1070172007 .. | 01/01/2023 .. |.evvveeennnn 8,076,381 | e 8,227,078 [t 3,227,078 o feeeiiiiiiiiiiiiiiiiiiiees fooniiiiiis e e 274,328 .l 474,033
Omega East Office Building - 625 Alpha Drive ....... ........... Highland Heights ........... OHeovvviiiiiiieiieeeees . 10/01/2007 .. |. 08/15/2022 .. |......ee..... 7,768,366 [...vvvvvennniiiiiiiiiiinn fooieiiiins 3,721,566 |............. 3,721,566 |...ovvvveeeeeeieiieeeeees foviiiiiiiiiiiiiiiiiiiiies o e Lo | 181,149 ..o 343,346
0599999. Properties held for sale 50,250, 161 24,367,813 24,367,813 1,495,369 23,050,000 (24,545,369) 4,547,915 3,060,347

0699999 - Totals

228,321,038

110,454,393

110,454,393

8,974,924

26,202,469

(35,177,393)

30,675,620

15,060,208
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

Showing All Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

1 4 5 6 7 8 9
Location
3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Campus | Home Office Complex - 6300 Wilson Mills Road .. . |Highland Heights .... 10/01/2007 ..... 955,169
Delta Warehouse Building - 650 Alpha Drive . |Mayfield Village . 10/01/2007 ..... 49,084
Discovery Training Center - 6671 Beta Drive .. [Mayfield Village ... 10/01/2007 .....
Omega North Office Building - 603 Alpha Drive .... |Highland Heights .... 05/31/2018 .....
Alpha Annex Office Building & Parking Garage - 747 Alpha Drive .... . |Highland Heights .... 10/01/2007 .....

0199999. Acquired by Purchase

0399999 - Totals

1,778,8%




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

Schedule A - Part 3 - Real Estate Disposed

NONE

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

EO3, E04, EO5, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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-
CuUsIP 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 City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI CHURCHILL STATESIDE SOLAR MANAGING
000000-00-0 . [LLC ..vvvvvvvurrnuussnssssssssssssssssssssssssssssnsssnns [eeeeeeenns CLEARWATER .....vvvvvvvvvvvvnnennnnns foveeennn FLoeeees MEMBER LLC ..oooveeeeieeeeeiieeieeeeeeeeeeeeees fovees 3.0 e ....08/11/2016 ...|...... | PO O 4,030,125 |........ 4,030,125 |........ 4,030,125 [..ovvvnnnniiiiins fooeeiiiiiiiiiines e Jeveeeiiieeiiieees o foieiiiiii e o 99.990
2599999. Joint Venture Interests - Other - Unaffiliated 4,030,125 4,030,125 4,030,125 XXX
000000-00-0 . |GADSEN, AL, LLC oo | .......... |GADSEN ................................................. MEIGHAN BLVD, LLC ...oooeeeeeeeeeeeeeee | ....... 3.0 v L...10/18/2006 ...| ...................... 4,794,197 |........ 4,974,841 |........ 4,974,841 |.......... 127,125 v o foeeiiiiiii e e 14,676 ..o ... 100.000
2699999. Joint Venture Interests - Other - Affiliated 4,794,197 4,974,841 4,974,841 127,125 114,676 XXX
6099999. Total - Unaffiliated 4,030,125 4,030,125 4,030,125 XXX
6199999. Total - Affiliated 4,794,197 4,974,841 4,974,841 127,125 114,676 XXX

6299999 - Totals

8,824,322 9,004,966

9,004, 966

127,125

114,67

1.
Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

w
(@]
P T T Y S
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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 State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE BA - PART 3

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

Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 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 City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI CHURCHILL STATESIDE SOLAR MANAGING
000000-00-0 ..... [LLC \ivrrrreiiiiiiiiieieiiii e CLEARWATER ..ovvveiiiiiiiiieieees Jevninnnns FLooooueens MEMBER LLC .vvvnviiiiiiiiecciii e . 08/11/2016 ..|. 01/06/2023 ..|........ A%< T PR R AR R RN R NN 77,333 |oovvvininnnn L N PO IR KPP RN
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI CHURCHILL STATESIDE SOLAR MANAGING
000000-00-0 ..... [LLC \ivrvrreiiiiiiiiie i CLEARWATER ..oevveiiiiiiiiieieees Jevninnnns FLooooueens MEMBER LLC ..vevnviiiiiieiecciii e . 08/11/2016 ..|. 06/21/2023 ..|........ L3117 O O R A R RN 61,502 [coennnnnnne (51110720 R R AU R,
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI CHURCHILL STATESIDE SOLAR MANAGING
000000-00-0 ..... LLC CLEARWATER ...evvvviiiiiniiniiins Jovnennnns FL......... MEMBER LLC . 08/11/2016 ... 10/21/2023 .. ... 39,680
2599999. Joint Venture Interests - Other - Unaffiliated 178,515
000000-00-0 ... JGADSDEN, AL, LLC ©ovoveerieieeieeieeieeieiianns [ GADSDEN ... | A......... [METGHAN BLVD, LLC .vovviviiiirieiieiiennans [. 10/18/2006 .. 06/30/2023 ..]........ 89,663 |...oovioviiiie fooriiiiiiiins fooeiiiiiiis forerieriiiiiiies Joorieiierisiians fooevierieiiarns fouereernern. 89,663 [oroiininne. FENT T T T RUT
2699999. Joint Venture Interests - Other - Affiliated 89,663
6099999. Total - Unaffiliated 178,515 178,515 178,515
6199999. Total - Affiliated 89,663 89,663 89,663

6299999 - Totals

268,178

268,178

268,178




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

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
912828-3P-3 ... US TREASURY NOTES LA e 9,678,125 [...97.5330 |........ennnn. 9,753,300 |.....ounnnns 10,000,000 |.............. 9,949,608 |....ovvviiinnnns foorennnn 49,159 | e 000002.250 L 2.766 | D .oevvnn Jevnnnniiiiinnn 618 [ 225,000 |....02/05/2018 ...|....12/31/2024 ...
912828-3V-0 ..... US TREASURY NOTES .. LA 6,870,938 |...97.6560 |.............. 6,835,920 |.... .7,000,000 |.. 8,978,158 o e 19,546 [ e [222222.500 ). 2.79% (W ....... .. 175,000 |....02/16/2018 ...|....01/31/2025 ...
912828-3II-8 ..... US TREASURY NOTES .. LA ...7,944,3751...95.5900 |......nnnnns 7,647,200 |.... .8,000,000 |.. 1974944 L e 5821 [ e 0000022750 | 2.831[FA ...... ..220,000 |....03/05/2018 ...|....02/15/2028 ...
912828-4V-9 ..... US TREASURY NOTES .. LA .... 45,306,109 [...95.6990 |... .... 37,389,599 [.... ...39,070,000 |.. ... 42,898,693 |.oeeeeeeniiieeee e (811,845 [ e e 2,875 | 0.716 |FA ...... ,123,263 |....01/05/2021 ... |....08/15/2028 ...
912828-6A-3 ..... US TREASURY NOTES .. LA .... 25,137,891 [...96.8550 |... ... 24,213,750 |.... ...25,000,000 |.. 225,043,741 [ e (20,342) [ e 000002625 | 2.5388 ([ ....... . ..656,250 |....02/26/2019 ...|....01/31/2026 ...
912828-6B-1 ..... US TREASURY NOTES .. LA ... 258,799,175 |...94.1480 |... ...214,704,514 |.... . 228,050,000 |.. .. 247,884,951 [..ooieiiiiiiiiies e (3,769,109) [oeneeeiieeee oo [0enn2.625 | 0.884 |FA ...... ,261,134 |... ,986,313 |....02/05/2021 ...|....02/15/2029 ...
912828-6F-2 ..... US TREASURY NOTES .. LA .... 16,006,207 |...96.5080 |... ....15,344,772 |.... ...15,900,000 |.. 15,934,924 |..oovveiiiiiiiiies foeeeeenn (15,643) | e 1002222.500 .l 2.394 |FA ...... .. 134,320 |... ..397,500 |....04/01/2019 ...|....02/28/2026 ...
912828-6G-0 ..... US TREASURY NOTES .. LA .... 40,271,875 |...99.5290 |... ....39,811,600 |.... ...40,000,000 |.. ,008, o (57,851) |oeeeeeeeceens e e 2.375 2.229 ....08/25/2019 ...|....02/29/2024 ...
912828-6L-9 ..... US TREASURY NOTES LA . 31,802,773 |...95.9300 |. .30,937,425 |. 32,250,000 ...32,096,310 ... 65,424 |. . 2.469 ....04/23/2019 .. 03/31/2026
912828-65-4 . US TREASURY NOTES LA 115,069,273 |...96.1050 |. 109,944,120 |. . 114,400,000 . 114,634,914 |.. . (97,722) | .2.283 ....05/24/2019 .. 04/30/2026
912828-62-8 ..... US TREASURY NOTES LA . 30,408,711 )...98.3320 |. .29,499,600 |. 30,000,000 ...30,042,843 |.. ..(85,315) | ...... 1.461 ....09/03/2019 .. 06/30/2024 ...
912828-G3-8 ..... US TREASURY NOTES .. LA ... 24,242,188 |...97.7620 |... .... 24,440,500 |.... ...25,000,000 |.. ...24,885,547 127,563 [ooeeeeeeiiiiieeee Joeeeeeiieeeeeeeen [0000222.250 | 2.784 ...08/27/2018 ...|....11/15/2024 ...
912828-42-7 ..... US TREASURY NOTES .. LA ...4,724,609 |...97.0590 |.....oonnnnnns 4,852,950 |.... .5,000,000 |.. .... 4,950,806 L A2,459 | e ]2222.000 . 2.8% ....04/20/2018 ...|....02/15/2025 ...
912828-P4-6 ..... US TREASURY NOTES .. LA . 28,168,359 |...94.7620 |... ....28,428,600 |.... 30,000,000 |...cvvnnn.... 29,406,850 |...oeeeeeennniiiee foeeeennnn 268,333 | e e 10625 | 2.588 ....02/25/2019 ...|....02/15/2026 ...
912828-XT-2 ..... US TREASURY NOTES .. LA .... 15,058,895 |...98.6680 |... ... 14,701,532 |.... ...14,900,000 |............. 14,913,680 |....coovvvrrriinnn foveeennn (33,283) [ooeiiiniiiniiiin o [20222.000 ... 1.773 ....06/27/2019 ...|....05/31/2024 ...
912828-Y8-7 ..... US TREASURY NOTES .. LA .... 20,245,313 [...98.1130 |... ....19,622,600 |.... ...20,000,000 |.........v...20,029,756 |.eeevvnunieeeennnn fornneeeen (50,722) oo e [ 1750 o 1.491 ....08/22/2019 ...|....07/31/2024 ...
912828-YB-0 ..... US TREASURY NOTES .. LA .... 59,315,332 [...88.9730 |... ....52,328,580 |.... ...58,814,000 |.. ...59,155,832 [oooiieiiiiiiiiiens oeeeennen (57,872) [ o el 1,625 | 1.517 ....08/17/2021 ...|....08/15/2029 ...
912828-YY-0 ..... US TREASURY NOTES .. LA .... 30,405,859 |...97.0490 |... ....29,114,700 |.... ...30,000,000 |.. ...30,084,568 |......ccovvuiiieer foerennnnn (83,585) [oueniiiiiiiieees oo e 1750 | 1.464 ...01/27/2020 ...|....12/31/2024 ...
912828-2C-7 ..... US TREASURY NOTES .. LA .... 20,562,500 |...96.0510 |... ....19,210,200 |.... ...20,000,000 |.. 220,132,869 |oeneeiiiinininns feeeeennn (M3477) [ o e 12125 | 0.551 ....03/10/2020 ...|....02/28/2025 ...
912828-2F-0 ..... US TREASURY NOTES LA . 20,086,719 |...95.0820 |. .19,016,400 |. 20,000,000 20,021,984 |.. .. (17,550) | .0.411 ....04/27/2020 .. 03/31/2025
912828-7L-7 ..... US TREASURY NOTES LA . 56,588,320 |...94.6330 |. .53,467,645 |. 56,500,000 56,523,938 |.. .. (17,930) | .0.343 ....06/27/2020 .. 04/30/2025
912828-Z-3 ..... US TREASURY NOTES LA . 24,958,008 |...93.9260 |. .23,481,500 |. 25,000,000 24,987,219 |.. . 8,506 |. .0.284 ....07/20/2020 .. 06/30/2025
91282C-AU-5 . US TREASURY NOTES LA . 24,805,664 |...87.9100 |. .21,977,500 |. 25,000,000 24,891,626 27,850 |. .0.615 ....11/20/2020 .. 10/31/2027 ...
91282C-AV-3 . US TREASURY NOTES LA . 58,601,563 |...82.1520 |. .49,291,200 |. 60,000,000 59,004,468 ..138,470 |. e 1127 ...02/08/2021 .. 11/15/2030 ...
912820-8C-4 ... US TREASURY NOTES .. LA .... 67,903,789 |...92.6760 |... ....63,019,680 |.... .. 68,000,000 |.. ...67,960,787 19,487 i e 002375 0.404 s ....01/19/2021 ...|....12/31/2025 ...
91282C-BJ-9 ... US TREASURY NOTES .. LA ... 135,256,250 |...88.1640 |... ...121,225,500 |.... . 137,500,000 |.. .. 136,159,946 |...ooeevvniiiiies e 319,924 | e 2222202750 | 0.994 (W ....... 1,031,250 |....02/24/2021 ...|....01/31/2028 ...
912820-BL-4 ..... US TREASURY NOTES .. LA .... 34,463,047 |...83.4730 |... ....30,050,280 |.... ...36,000,000 |.. 34,859,774 |oeeveeveeviiinins oo 149,970 | e | 1125 1.597 ....06/04/2021 ...|....02/15/2031 ...
91282C-8P-5 ... US TREASURY NOTES .. LA ... 69,490,430 |...89.3910 |... ....62,573,700 |.... .. 70,000,000 |.. 69,689,179 [...oeeeeeneiiiees e 71,991 s e e 10125 1.235 ....03/19/2021 ...|....02/29/2028 ...
912820-BR-1 ..... US TREASURY NOTES .. LA ... 102,918,953 |...99.0040 |... .. 102,172,128 |.... . 103,200,000 |........... 103,180,640 |.......covvvvrrnnn foeeennnn 94,532 [ Joviinniiiiinnns [0000.0.250 ... 0.342 ....04/05/2021 ...|....03/15/2024 ...
91282C-8S-9 ... US TREASURY NOTES .. LA ... 39,937,500 |...89.6720 |... ....35,868,800 |.... ...40,000,000 |.. ...39,960,888 |.....cccvvnuiiieee foeveennnnn 8,852 [eiiiiiiis e e 12250 | 1.274 ...04/27/2021 ...|....03/31/2028 ...
912820-BT-7 ..... US TREASURY NOTES LA . 82,605,941 1...92.7770 |. .77,097,687 |. 83,100,000 82,873,956 |.. .0.872 ....04/16/2021 .. 03/31/2026 ...
91282C-BII-0 ..... US TREASURY NOTES LA . 99,756,055 |...92.5160 |. .92,516,000 |. . 100,000,000 99,883,911 |.. .0.800 ....05/18/2021 .. 04/30/2026
912820-BZ-3 . US TREASURY NOTES LA . 15,996,563 |...89.5200 |. . 14,323,200 |. 16,000,000 15,997,786 |.. G478 | .1.253 ....06/25/2021 .. 04/30/2028
91282C-CB-5 . US TREASURY NOTES LA . 53,450,195 |...85.7770 |. .44,604,040 |. 52,000,000 53,106,581 |.. .(142,326) | .1.320 ....08/03/2021 .. 05/15/2031
912820-CC-3 ..... [US TREASURY NOTES LA . 47,626,430 |...98.2030 |. .46,842,831 |. 47,700,000 47,690,694 |.. 24,960 |. ......0.308 ....06/02/2021 .. 05/15/2024 ...
91282C-CE-9 ..... US TREASURY NOTES .. LA ... 45,191,219 (...89.3320 |... ....40,378,064 |.... ...45,200,000 |.. ..45,194,289 ..o e 1,222 fooeeeeeieeieeeee e e 12250 | 1.253 ...06/25/2021 ...|....05/31/2028 ...
912820-CF-6 ..... US TREASURY NOTES .. LA . 12,515,836 |...92.3090 |... ....11,630,934 |.... 12,600,000 |.. ...12,558,269 17,023 i e 00750 0.889 ....06/28/2021 ...|....05/31/2026 ...
91282C-CP-4 ... US TREASURY NOTES .. LA ...5,464,551...91.5980 |.............. 5,037,890 |.... .5,500,000 |.. ....5,481,348 e 1126 e e |12 00625 . 0.758 ....08/17/2021 ...|....07/31/2026 ...
912820-CR-0 ... US TREASURY NOTES .. LA .... 29,768,945 |...87.9570 |... ....26,387,100 |.... ...30,000,000 |.. ...29,845,823 032,608 | e 22012000 1.115 ....08/13/2021 ...|....07/31/2028 ...
912820-CS-8 ... US TREASURY NOTES .. LA .... 29,449,805 |...82.7460 |... ....24,823,800 |.... ...30,000,000 |.. ...29,566,442 53,401 [ e e 12250 e 1.451 . ....11/09/2021 ...|....08/15/2031 ...
912820-CV-1 ..... US TREASURY NOTES .. LA .. 4,005,781 ...88.2890 |.............. 3,531,560 |.... .4,000,000 |.. 4,008,928 [ v BI7) e e e 10125 1.103 |FA ...... ... 45,000 [....09/21/2021 ...|....08/31/2028 ...
91282C-Cli-9 ... US TREASURY NOTES .. LA . 17,227,359 |...91.6800 |... .... 15,952,320 |.... 17,400,000 |.. 17,805,661 [oeeeeeeiiiieeee oeeeenn 34,746 [ e 0022202750 | 0.957 [FA ...... .. 130,500 |....09/24/2021 ...|....08/31/2026 ...
912820-CX-7 ..... US TREASURY NOTES .. LA ... 24,441,621 |...96.8440 |... ....23,726,780 |.... ...24,500,000 |.. 24,486,154 [ e 190561 [ s 000220375 | 0.456 MS ...... ....09/20/2021 ...|....09/15/2024 ...
91282C-DF-5 . US TREASURY NOTES LA . 49,874,609 |...89.0040 |. .44,502,000 |. 50,000,000 49,910,839 |.. oo 1413 ... 11/22/2021 .. 10/31/2028 ...
912820-DG-3 ... US TREASURY NOTES .. 1AL .. 25,050,781 ...92.2770 |... .... 23,069,250 |.... ...25,000,000 |. .25,029,142 | e (10,107) | o el 1,125 ) 1.083 ...11/08/2021 ...|....10/31/2026 ...
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912820-DL-2 ... US TREASURY NOTES LA e 95,671,289 |...89.4260 |............. 84,954,700 |...ounnnnnenn 95,000,000 |..eevvuunnnns 95,481,296 |..eovnvvviiinnnnns fooneennn (94,040) | oo 00010500 L 1393 [MN L v 124,590 |........... 1,425,000 |....12/22/2021 ... |....11/30/2028 ...
91282C-DN-8 ... US TREASURY NOTES .. LA ... 144,364,453 |...96.4340 |... ...139,829,300 |.... . 145,000,000 |.. 144,790,146 |..ooeeeenniiiiees e 217,346 [ e 2222212000 |- 1.153 [ ....... .... 67,350 [... .. 1,450,000 [....01/12/2022 ...|....12/15/2024 ...
91282C-0P-3 ..... US TREASURY NOTES .. LA .... 97,360,547 |...88.7150 |... ....88,093,99 [.... ...99,300,000 |.. 97,885,812 [..oooevvvniiiines |oeeennnnn 269,119 [ v e 12375 | LT 2 0 R AR 3,751 |... .. 1,365,375 |....01/12/2022 ... |....12/31/2028 ...
91282C-D0-1 ... US TREASURY NOTES .. LA ... 256,973,438 |...92.3050 |... ...239,993,000 |.... . 260,000,000 |.. .. 258,146,134 [..ooeeeieniiiiiies |eeeennn800,327 [ e e 12250 | 1494 (D ooovees | 8,929 |... 3,250,000 |....01/12/2022 ...|....12/31/2026 ...
912820-08-7 ... US TREASURY NOTES .. LA .... 19,773,438 |...96.3300 |... ....19,266,000 |.... ...20,000,000 |.. 19,918,668 |vvvvvnvvvivvnins fooeeenn 77,122 | [ e 1125 1.521 ... 103,940 |... ..225,000 |....02/07/2022 ...|....01/15/2025 ...
91282C-DIi-8 ..... US TREASURY NOTES .. LA .... 14,760,938 |...90.1950 |... .... 13,529,250 |.... ...15,000,000 |.. 14,822,152 [ e 32,918 [ e e 1750 ) 1.996 ... 109,851 |... .. 262,500 |....02/14/2022 ...|....01/31/2029 ...
912820-DY-4 ... US TREASURY NOTES .. LA .... 38,891,797 |...85.9730 |... .... 34,389,200 |.... ...40,000,000 |.. ...39,068,618 |[...ooevevvniiiiens |ereennnn 102,083 [oeenniiiiiiiiinnes oo e 1875 | 2.186 ... 283,288 |... ....04/11/2022 ...|....02/15/2032 ...
91282C-DZ-1 ..... US TREASURY NOTES .. LA . 69,301,172 |...96.5040 |... ....67,552,800 |.... .. 70,000,000 |.............69,728,033 |..cevvuereeeernnn forneeeenn 237,190 [ooeeeiiiiiiiiin o [ 12500 ot 1.851 ... 396,603 |... ....08/11/2022 ...|....02/15/2025 ...
91282C-EA-5 . US TREASURY NOTES LA 8,642,910 |...99.3930 |. ..8,647,191 |. .8,700,000 .1.843 . 44,098 ....03/29/2022 .. 02/29/2024
91282C-EB-3 . US TREASURY NOTES LA . 49,591,797 |...90.6480 |. .45,324,000 |. 50,000,000 .2.001 316,793 ....08/11/2022 .. 02/28/2029
91282C-EC-1 US TREASURY NOTES LA . 64,378,207 |...93.7420 |. .61,588,49%4 |. 65,700,000 . ......2.309 416,265 s ....03/28/2022 .. 02/28/2027 ...
91282C-ED-9 ... US TREASURY NOTES .. LA .... 58,762,500 |...96.6290 |... ....57,977,400 |.... .. 60,000,000 |.. ...59,482,375 |ocoeeeeeeeiiieeee [ 416,749 |oeeeeeeeeiiieeee o e 1750 | 2.481 ...311,538 |... .. 1,050,000 [....04/11/2022 ...|....03/15/2025 ...
912820-EE-7 ..... US TREASURY NOTES .. LA .... 19,857,813 [...92.8400 |... ....18,568,000 |.... ...20,000,000 |.. ...19,890,636 219,195 i e 2,375 2.486 .. 120,697 |... .. 475,000 |....04/04/2022 ...|....03/31/2029 ...
91282C-EF-4 ..... US TREASURY NOTES .. LA .... 14,801,367 |...95.5740 |... ....14,336,100 |.... ...15,000,000 |.. e 38,518 e e [eee222.500 . 2.787 .. 375,000 |....04/11/2022 ...|....03/31/2027 ...
912820-EH-0 ..... US TREASURY NOTES .. LA .... 55,818,594 [...97.5510 |... ....54,628,560 |.... ...56,000,000 |.. 080,230 e e 2,625 2.739 .. 1,470,000 |....04/26/2022 ... |....04/15/2025 ...
91282C-EM-9 ..... US TREASURY NOTES .. LA .... 50,375,000 |...95.1210 |... ....47,560,500 |.... ...50,000,000 |.............50,293,876 |...cevvueeeeeernnn fornnaeenn (50,662) [ooeeeennieieeinn e [ 2,875 [l 2.755 .. 1,437,500 |....05/24/2022 ... |....04/30/2029 ...
912820-EP-2 ... US TREASURY NOTES .. LA ... 133,015,460 |...92.6640 |... ...125,096,400 |.... . 135,000,000 |........... 133,280,448 |......covvvvrvnnn foreeennn 175,108 [ooeiiiiiiiiiiii o [ 2,875 [nnins 3.047 .. 3,881,250 |....08/03/2022 ... |....05/15/2032 ...
91282C-ES-6 ..... US TREASURY NOTES .. LA .... 68,406,641 [...94.4100 |... ....66,087,000 |.... .. 70,000,000 |.............68,726,688 |......cceveeeeunn foaenns 212,464 |.eoeeeeieeees e e 2.750 . 3.117 .. 1,925,000 |....06/24/2022 ...|....05/31/2029 ...
91282C-ET-4 US TREASURY NOTES .. LA ... 367,140,234 [...95.7110 |... ...358,916,250 |.... . 375,000,000 |............369,435,689 |.......c.oevvrrnnn founnnn 1,519,542 | i 0000202625 |l 3.086 .. 9,843,750 |....06/27/2022 ... |....05/31/2027 ...
91282C-EV-9 . US TREASURY NOTES LA . 65,970,117 |...96.7850 |. .62,910,250 |. 65,000,000 . .(129,612) | .3.010 2,112,500 |....07/25/2022 .. 06/30/2029
91282C-FA-4 . US TREASURY NOTES LA 109,370,763 |...98.8200 |. 108,702,000 . 110,000,000 . 109,804,908 |.. .. 323,734 | .3.307 3,300,000 |....08/29/2022 .. 07/31/2024
91282C-FB-2 . US TREASURY NOTES LA 188,255,078 |...95.9920 |. 182,384,800 . 190,000,000 . 188,706,539 |.. .. 335,514 | .2.951 2,186,549 5,225,000 |....08/29/2022 .. 07/31/2027
91282C-FC-0 . US TREASURY NOTES LA . 58,338,086 |...93.6410 |. .56,184,600 |. .3.071 ...659,103 1,575,000 |....08/22/2022 .. 07/31/2029 ...
91282C-FE-6 ..... [US TREASURY NOTES LA . 84,358,203 |...98.0080 |. .83,306,800 |. . .3.3% 2,656,250 |....09/12/2022 .. 08/15/2025 ...
912820-FF-3 ..... US TREASURY NOTES .. LA ... 47,232,031 [...91.5780 |... ....45,789,000 |.... ...50,000,000 |.. 3.411 .. 1,375,000 |....11/07/2022 ...|....08/15/2032 ...
91282C-FH-9 ..... US TREASURY NOTES .. LA .... 58,612,109 |...97.1880 |... ....58,312,800 |.... .. 60,000,000 |.. 3.640 .. 1,875,000 [....09/20/2022 ... |....08/31/2027 ...
912820-FJ-5 ..... US TREASURY NOTES .. LA .... 51,002,051 |...96.0430 |... ....50,422,575 |.... ...52,500,000 |.. 3.592 .. 1,640,625 |....09/20/2022 ... |....08/31/2029 ...
91282C-FL-0 ..... US TREASURY NOTES .. LA .... 24,726,563 |...99.7970 |... ... 24,949,250 |.... ...25,000,000 |.. 4.057 ..968,750 |....10/11/2022 ...|....09/30/2029 ...
91282C-FN-8 ..... US TREASURY NOTES .. LA .... 64,775,781 [. 100.6330 |... ....05,411,450 |.... ...65,000,000 |.. . 4.203 [MS ...... 2,681,250 |....10/24/2022 ...|....09/30/2027 ...
91282C-FY-2 ..... US TREASURY NOTES .. LA .... 61,853,359 [...99.8090 |... ....60,883,490 [.... .. 61,000,000 |.. 61,734,957 |cooeeeieiiiiieees o (109,703) |. 3.646 [MN ...... .. 2,363,750 |....12/08/2022 ... |....11/30/2029 ...
912820-FZ-9 . US TREASURY NOTES LA 203,334,785 |...99.7890 |. 202,072,725 |. . 202,500,000 . 203,168,352 |.. .(156,933) |. .3.783 ... 12/27/2022 .. 11/30/2027 ...
912820-GB-1 ..... US TREASURY NOTES LA . 25,000,977 |...99.8240 |. .24,956,000 |. 25,000,000 ...25,000,916 |.. e (B1) . .3.874 ....01/03/2023 .. 12/31/2029 ...
91282C-GC-9 . US TREASURY NOTES LA 202,566,406 |...99.8360 |. 199,672,000 |. . 200,000,000 . 202,110,752 |.. .(455,655) |. .3.589 ....01/24/2023 .. 12/31/2027
91282C-GH-8 . US TREASURY NOTES LA . 89,063,672 |...98.4220 |. .88,579,800 |. 90,000,000 ...89,218,950 |.. .. 155,278 |. .3.731 ....02/06/2023 .. 01/31/2028
912820-GJ-4 . US TREASURY NOTES LA ...97.8010 |. ..4,890,050 |. .5,000,000 4,967,310 |oevveeiiiii fee 4,224 |. ......3.620 ....01/30/2023 .. 01/31/2030 ...
91282C-GP-0 ..... US TREASURY NOTES .. LA . 100.3280 |... ....68,223,040 |.... .. 68,000,000 |.. ...69,127,408 |.....ccevvniiieeee Joeeennn (197,006) [eeeeeeeeniieeee foeeeeeniiieeeeeenn [-rnn2.4.000 |...... 3.567 ...08/20/2023 ...|....02/29/2028 ...
912820-G0-8 ..... US TREASURY NOTES .. LA . . 100.4730 |... ...145,685,850 |.... . 145,000,000 |.. B U T TR 0 AR RPN (1 £< ) R RPN R 31144 RN 3.807 |FA ...... .. 2,900,000 [....03/17/2023 ... |....02/28/2030 ...
912820-GS-4 ... US TREASURY NOTES .. LA .... 65,253,125 |...98.4490 |... ....63,991,850 |.... ...65,000,000 |.. 65,229,217 |oveeeeeeeeeniins foeeeen (28,908) e e 1220080625 | 3.561 [MS ...... .. 1,178,125 |....04/27/2023 ... |....03/31/2030 ...
912820-GT-2 ..... US TREASURY NOTES .. LA ...100,307,680 |...98.9100 |... ....98,910,000 |........... 100,000,000 |........... 100,265,497 |......ccvvvevreeee oevrnnnna (42,183) fouenviiiiinnnnns fovviiiiiiiiiiiinn 00000 3.625 | 3.556 [MS ...... .. 1,812,500 |....04/27/2023 ... |....03/31/2028 ...
91282C-GU-9 ... US TREASURY NOTES .. LA ... 119,373,633 [...99.1210 |... ...118,945,200 |........... 120,000,000 |........... 119,587,877 |[.ccoeeerrrriieeee |oeeeennn 214,245 | e 222230875 | 4.157 [MS ...... .. 2,325,000 [....04/24/2023 ... |....03/31/2025 ...
912820-GV-7 ..... US TREASURY NOTES .. LA ... 179,950,602 |...99.0700 |... 178,326,000 |........... 180,000,000 |........... 179,958,095 [......ccovvvvvreee Jovvrnneennnn 70498 [ooiiiiiiiiiiinnnes Jovvviiniinniiiienn 000032750 | 3.759 (A0 ...... .. 3,375,000 [....05/11/2023 ... |....04/15/2026 ...
91282C-GX-3 ..... US TREASURY NOTES .. LA ... 368,709,962 |...99.1020 |... 366,677,400 |........... 370,000,000 |.. .. 369,098,406 |......ccevuuiiieer |oeeennnn 388,444 | e 222230875 | 4.062 (A0 ...... .. 7,168,750 |....05/22/2023 ... |....04/30/2025 ...
912820-GZ-8 ..... US TREASURY NOTES .. LA ... 79,977,824 |...97.7380 |... ....78,190,400 |.... .. 80,000,000 |.. 79,976,610 |.oeevvvenveevinnnn foveeeeeen (1,218) [ e [2002.8.500 ..o 3.504 .. 1,400,000 [....05/24/2023 ... |....04/30/2030 ...
91282C-HA-2 . US TREASURY NOTES LA 204,755,915 |...98.4100 |. .. 201,740,500 |. . 205,000,000 . 204,776,538 |.. ......3.526 3,587,500 [....05/24/2023 .. 04/30/2028 ...
912820-HB-0 ... US TREASURY NOTES .. 1AL ... 19,800,781 |...98.8400 |... ....19,768,000 |.... ...20,000,000 |. ...19,838,969 |......occoiennens e 38,187 o oiiiinnnn 10nll.3.625 ).l 3.983 .. 362,500 |....05/22/2023 ... ....05/15/2026 ...
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912820-HE-4 ... US TREASURY NOTES A 19,864,844 |...98.9410 |............. 19,788,200 |............. 20,000,000 |..ccvvnunnnns 19,878,736 |ovvveenvvviivnnnns fooeeennn 13,892 | [ 000030625 | 3775 [MN oot oeeiiinnnnn.. 63,388 |oennnnnnnnnns 362,500 |....06/02/2023 ... |....05/31/2028 ...
91282C-HJ-3 ..... US TREASURY NOTES .. A ... 173,419,639 |...99.1020 |... .... 175,000,000 |.. 173,483,334 |oeveeeeeeeeiiees foeeeeeen 83,695 | [ 022230750 3.902 .. 3,281,250 |....12/21/2023 ...|....06/30/2030 ...
912820-HK-0 ..... US TREASURY NOTES .. A ... 194,653,555 |. 100.4730 |... . veveennns. 195,000,000 |.. .. 194,710,228 [.oooeiiiniiiiies | 56,673 [ i 1002224.000 |l 4.036 .. 3,900,000 |....12/21/2023 ... |....06/30/2028 ...
91282C-H2-7 ... US TREASURY NOTES .. A .... 64,314,223 . 101.0310 |... ....65,670,150 |.... ...65,000,000 |.............64,358,559 |.......cccovveernn foneeeenn 44,336 [ s [ 4125 [ 4.364 ....08/25/2023 ...|....07/31/2028 ...
91282C-Hii-4 ... US TREASURY NOTES .. A .... 39,405,469 . 101.2540 |... ....40,501,600 |.... ...40,000,000 |.. 2..39,426,761 [oooeeiiiiiinnens e 21,208 [ s e 40125 | 4.374 ....00/13/2023 ...|....08/31/2030 ...
91282C-HX-2 ... US TREASURY NOTES .. A .... 66,938,500 . 102.1410 |... ....68,025,906 |.... .. 66,600,000 |.. 66,942,799 oo 8299 [ e e 4375 | 4.249 . . ....12/21/2023 ...|....08/31/2028 ...
912820-HZ-7 ..... US TREASURY NOTES .. A .... 99,150,586 [. 104.2420 |... ...104,242,000 |.... . 100,000,000 |.. ...99,167,051 16,465 | e | 40625 | 4.769 1,175,206 |... ....10/23/2023 ...|....09/30/2030 ...
91282C-JA-0 ..... US TREASURY NOTES .. A .. 149,292,969 |. 103.2190 |... .... 150,000,000 |........... 149,312,618 019,649 | e e 40625 4.7 1,762,807 |... ....10/23/2023 ...|....09/30/2028 ...
91282C-JF-9 . US TREASURY NOTES A 116,409,961 |. 104.3830 |. . 115,000,000 . 116,366,279 |.. .. (44,682) |. . 4.506 ... 954,911 ....11/07/2023 .. 10/31/2028
91282C-JG-7 . US TREASURY NOTES A 350,535,156 |. 105.7660 |. . 345,000,000 . 350,425,077 |.. (110,079) |. .4.603 2,864,732 ... 11/21/2023 .. 10/31/2030
91282C-JM-4 ..... [US TREASURY NOTES A . 58,233,984 |. 102.8280 |. .59,640,240 |. 58,000,000 ...58,231,024 |.. ... (2,91)|. ......4.307 221,858 ... 12/12/2023 .. 11/30/2030 ...
91282C-IN-2 ... US TREASURY NOTES .. e [ 1AL .... 21,399,641 . 102.3280 |... ....21,386,552 |.... ...20,900,000 |.. ...21,398,567 e (1L074) | e | 4375 | 3.837 ... 79,945 |... oo [---.12/27/2023 ... |....11/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,642,527,097 [ XXX 7,389,940, 369 7,636,784,000 7,641,305,257 2,046,848 XXX XXX 43,117,685 136,157,929 XXX XXX
0109999999. Total - U.S. Government Bonds 7,642,527,007 [ XXX 7,389,940, 369 7,636,784,000 7,641,305,257 2,046,848 XXX XXX 43,117,685 136, 157,929 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
20775C-LA-0 ..... CONN ST FIN AUTH HSG MTG .....oeeeeeeeeeeeeeemnieeeees foen e .. 1.AFE ..|... ...99.3800 |... 611,187 |.... . 615,000 |.. ... 615,000 ...08/05/2016 ...|....05/15/2024 ...
20775C-LB-8 ..... CONN ST FIN AUTH HSG MTG .....oovvvivenniiiiiiniieieees foen e .. 1.AFE ..|... ...98.1840 |... 490,920 |.... . 500,000 |.. ... 500,000 ....08/05/2016 ...|....05/15/2025 ...
45129Y-V4-5 ... IDAHO ST HSG & FIN ASSN SF MTG ... .. 1.BFE ..|... . 100.3300 |... ....21,741,511 |.... 21,670,000 |.. ...22,057,984 ....12/16/2022 ...|....01/01/2053 ...
47770V-BR-0 ..... [ JOBSOHIO BEVERAGE SYS STWD LIQ . .. 1.DFE .. ...99.1740 |. ..4,958,700 |. .5,000,000 .5,000,000 |eeveeiiiiiiiiins foeeiiiiiiii . ...01/19/2023 ..
56052F-CE-3 . MAINE ST HSG AUTH MTGE PURCHAS 2 .1.BFE .. ...99.3680 |. ..203,704 |. ..205,000 .207,210 |.. (1,186) |. ....08/07/2015 ..
57419R-D6-9 ..... [MARYLAND ST CMNTY DEV ADMIN DE 2 .1.BFE .. ...98.5440 |. .. 1,645,685 |. .1,670,000 1,679,498 |.. (8,048) | ....08/25/2016 .. .
59333P-5J-3 ...... MIAMI-DADE CNTY FL 2 ... .. 1.F FE ..|... ...84.1920 |...cconnennnns 5,194,646 |.... .6,170,000 |.. ....6,187,869 ... (2,867) | ...10/27/2020 ...|....10/01/2032 ...
60416S-BU-3 ..... MINNESOTA ST HSG FIN AGY .. 2. .. 1.B FE ..|... .. 110,287 |. 100.0000 |... . 105,000 |.. ... 105,000 ... (922) |. ....06/15/2013 ...|....07/01/2031 ...
61212R-56-7 ..... MONTANA ST BRD HSG 2 ... .. 1.BFE ..|... .. 216,300 |...99.8960 |... . 210,000 |.. ....210,684 ... (624) |. ....09/11/2015 ...|....12/01/2043 ...
64971X-EN-4 ..... NEW YORK CITY NY TRANSITIONALF ... 2. .. 1.AFE ..|... .... 13,393,046 |...96.1850 |... L. 11,303,113 ... ...11,845,000 |.. 12,749,922 [ e (186,903) |. ....06/23/2020 ...|....08/01/2029 ...
64971X-8Y-5 ..... NEW YORK CITY NY TRANSITIONALF ... .. 1.AFE ..|... .... 20,785,000 |...88.9590 |... ....18,490,128 |.... ...20,785,000 |.. ...20,785,000 ....09/16/2020 ...|....05/01/2028 ...
708796-5R-4 ..... PENNSYLVANIA HSG FIN ... .. 1.B FE ..|... .. 1,338,788 |...99.5870 |... .. 1,244,838 |.... .1,250,000 |.. ... 1,265,553 ....05/11/2017 ...|....04/01/2039 ...
83712D0-XJ-0 ..... SOUTH CAROLINA HSG .. 1.AFE ..|... ...99.8160 |... 948,252 |.... 962,026 ...01/12/2017 ...|....01/01/2047 ...
88258\1-AA-3 ..... TEXAS NATURAL GAS SECLRITIZIN .... .. 1.AFE ..|... . 101.9140 |... ....20,382,800 |.... ...20,000,000 . ....03/10/2023 ...|....04/01/2035 ...
917436-8L4 ..... UTAH HSG CORP SF coveene |2 eeieeen | 1.OFE L. ...96.0370 |....counnnnnns 2,828,290 |.... ....3,001,724 ... (8,886) | ...09/13/2019 ...|....01/01/2050 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 90,448,556 95,327,470 (302, 368) XXX XXX
313921-6F-0 ..... FNI2001-W3 A e eeeee foe e | s ‘4 ........... 1.A FE .. L. 974690 |.eeeenniiiiiennnn 9,878 |oeeeeeeeeeneeenn 10,135 | 10,076 |veeeeeeenniieee foreeeeeiieees (6) ....10/24/2001 ...|....09/01/2041 ...
313920180 ... FNW 2002-W1 28 ovvveeeiiiiiiiinniciiiinnnsciiiinens foee een | s 4 s | 1.BFE .. ...96.9590 [....iiiiiiiiins 35,901 |oovvennnnnnnnnnn 37,027 | 36,270 [ooiiiiiiiiiiiin o 26 ...12/01/2005 ...|....02/25/2042 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 49,446 | XXX 45,779 47,162 46,346 20 2,274 XXX XXX
3137F8-2T-9 ..... FHLMC 2020-K122 X1 10 L 1AFE |l 7,940,044 |....4.7280 |.eeeennnnnns 5,031,770 |uueeeeeeeneieeeeeennis foeeeeenis 5,502,940 |.eeueeeeeniiiinee feeeeeee (822,363) |-evvveeeeeeennns feeeeeeeeeiiiieeeee |0enn0.969 | 2,188 | MON ... |oeeeiniiieennn. 85,959 [Liiiiiiiiiis 976,880 |....12/09/2020 ... |....11/25/2030 ...
3137F9-YZ-8 ..... FHUS 2021-K124 X1 10 .... .. 1.AFE ..|............. 10,954,888 |....3.9300 |.............. 6,812,245 |.... JUU Y (V01 2 R R (1,146,246) |. 1,312,700 |....02/03/2021 ... |....12/25/2030 ...
3137F9-ZA-2 ..... FHUS 2021-K125 X1 10 . 1AFE . .. 4,069,339 |. . 4,552,637 .(684,827) | 791,282 |....02/18/2021 .. 01/25/2031
3137FB-TC-0 ..... FHUS 2017-K728 X1 10 . 1AFE .. ..265,511 |. . .(502,901) | 486,106 |....11/02/2017 .. 08/25/2024
S137FE-Z0-3 ..... FHUS 2018-K076 X1 10 . 1AFE . ..2,044,058 |. .1,700,513 .(855,044) |. 662,262 |....05/24/2018 .. 04/25/2028
3137FH-PL-1 ... FHUS 2018-K080 X1 10 . 1AFE .. .. 1,987,291 |. .1,072,133 |.. .(525,804) |. 576,291 |....09/13/2018 .. 07/25/2028 ...
3137FI-XX-2 ..... FHS 2018-K083 X1 10 .... L 1AFE .|......oo......3,699,469 |....0.3410 [.....coeennn.t 1,840,827 |.... ... 1,773,057 (399,102) | ...11/02/2018 ...|....09/25/2028 ...
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S137FK-JE-7 ... FHUS 2018-K085 X1 10 .evvvniiiiiiiiniieiiiiieeeceinns foee ven | s 4 s CAFE L 4,493,570 |....0.4080 [.......ccvnnn 1,963,561 [ooeeiiiiiiiiiiiiiens v 1,623,728 [ooeeieiiiiiiiiines e (325, 112) | o e 0.210 |.....19.361 |MON ..... |ocoooerrrenn... 84,078 [ 619,075 |....11/30/2018 ...|....10/25/2028 ...
3137FK-SK-3 ..... FHUS 2018-K086 X1 10 ... N .. 1.AFE ..|... ... 1.0840 |...covnnnnnnns 4,683,935 |.... 8,792,578 o e (1,090,857 [eeeeeeeeeees [ e 0.384 1,306,294 |....12/20/2018 ...|....11/25/2028 ...
3137FL-6G-4 ..... FHUS 2019-K088 X1 10 .... I L .. 1.AFE ..|... L. 2.2400 |..oooiinnnnnns 2,232,881 |.... 2,317,568 e e (466,281) [ e e 0.654 ....03/04/2019 ...|....01/25/2029 ...
3137FL-6R-0 ..... FHUS 2019-K089 X1 10 .... N .. 1.AFE ..|... ....2.3600 |... e 5,962,978 o e (1,184,861) [ e e 0.687 ....03/14/2019 ...|....01/25/2029 ...
3137FL-N5-9 ..... FHUS 2019-K734 X1 10 .... I L .. 1.AFE ..|... ....0.9140 |... reeereeeerenneeeens feeeeeeeeennnn 680,810 | e (479,288) | e e 0.784 ....04/12/2019 ...|....02/25/2026 ...
3137FL-NB-6 ..... FHUS 2019-K091 X1 10 .... N .. 1.AFE ..|... L. 2.5210 |oeeeiiis 2,736,188 |.... e 2,834,209 [oiiiiiiiieeee feeeeeen (548,847 | [ e 0.706 ...04/23/2019 ...|....03/25/2029 ...
S137FM-CT-7 ..... FHUS 2019-K093 X1 10 .... I L L 1AFE L |oeen.....6,274,615 |....4.0320 |.............. 3,199,602 |.... e 3,496,376 [oieeiiiiiinnees oeeennnn(580,976) [ounnniiiiiiiens e e 1.083 ....06/14/2019 ...|....05/25/2029 ...
3137FM-U2-6 ..... FHUS 2019-K094 X1 10 .... N .. 1.AFE ..|... ...8,909,763 |....3.9050 |.eeuunnnnnn 4,712,979 |.... 4,626,389 [oiiiiiiiiieee [oeeeennn(992,106) [ee s [ e 1.013 ....07/10/2019 ...|....06/25/2029 ...
S137FN-WZ-9 ..... FHUS 2019-K736 X1 10 . 4 1AFE .. 11,969,511 |. .. 3,945,207 |. .4,083,470 |.. .(1,921,920) |. .1.408 |.. ....09/06/2019 .. 07/25/2026
3137FN-X7-0 ..... FHUS 2019-K097 X1 10 . 4 1AFE .. 6,653,108 |. .. 3,564,553 |. .3,812,037 |.. .(697,342) |. .1.219 |.. . 73,658 ....09/11/2019 .. 07/25/2029
3137FP-HI-0 ..... FHUS 2019-K098 X1 10 . 4 1AFE .. . 15,820,018 |. .. 8,579,047 |. .9,147,420 |.. .(1,655,016) |. .1.266 |.. . . 173,229 ....10/03/2019 .. 08/25/2029 ...
3137FQ-3C-5 ..... FHMS 2019-K 100 X1 10 ... N .. 1.AFE ..|... .. 19,837,855 ... 11,138,434 |.... ... 11,683,060 |...coeeeevnnineee [oenes (2,075,208) [-oeeeeeeeeieeeee Joeemeiieeeeeiees [ 0.772 |...... 3.348 [MON ..... ... 230,073 |... .. 2,514,981 [....11/06/2019 ...|....09/25/2029 ...
3137FI-G9-5 ..... FHUS 2020-K115 X1 10 .... I L . 1.AFE ..|coo......8,563,156 |....6.6970 |.............. 5,181,600 |.... 5,699,211 [ | (898,262) |..evvvveeeeeeeeens forniiiiiiins s 1.426 |...... 2.370 [ MON ..... L. 91,041 | .. 1,058,487 |....09/30/2020 ... |....06/25/2030 ...
3137FU-HV-5 ..... FHUS 2020-K116 X1 10 .... N L 1AFE |l 13,538,229 |....7.1870 |.cceeeneennt 8,343,273 |.... 8,680,739 [ooieiiiiiiieeee [ (1,488,383) [oeeeeceeeeeees e e 1.527 |...... 3.586 [MON ..... ... 147,690 |... .. 1,703,604 |....09/24/2020 ...|....07/25/2030 ...
3137FX-25-0 ..... FHUS 2021-K127 X1 10 .... I L L 1AFE |, 8,971,062 |....1.7630 |....ceenennnns 5,709,329 |.... 6,226,140 [oenieiiininnnes e (1,013,407) [ o e 0.419 |...... 2.729 [MON ..... ... 113,161 |... .. 1,187,760 |....03/17/2021 ...|....01/25/2031 ...
3137H5-DZ-7 ..... FHUS 2022-K747 X1 10 .... oo eeeneee | eeeneeeeen [ TAFE L. 7,387,914 (..., 0.5690 [....ooiiennnn 4,695,848 |.... ....5,047,501 |.ooiiiiiiiiiiees [eee (1,286,966) |nnenieiiiiiines oo e 0.213 |...... 2.351 [ MON ..... .. 146,238 |... .. 1,341,154 |....01/20/2022 ... |....11/25/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 187,060,353 | XXX 99,232,857 103,755,813 (21,590,689) 2,420,898 25,196,053 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 283,410,512 | XXX 189,727,192 93,967, 162 199,129,629 (21,893,037) 3,860,991 27,594,706 XXX XXX
00287Y-BV-0 ..... ABBVIE INC eeeeeeeeeeeeeeieeeeeemene e e eeeenee e eeennns foeven | s 2 e .. 1.G FE .. ...95.8900 |...cevnnnnnns 19,178,000 |............. 20,000,000 |-eeeevunnnnns 19,989,205 [o.eveeeeeiniiiees [oeeeeennnnns 3,405 |eeeieeeeeiies foeeeeees 00020950 i 20969 [N L e 65,556 |eeeveunnnns 590,000 |....11/12/2019 ...|....11/21/2026 ...
00914A-AH-5 ..... AIR LEASE CORP ... 2 e [ 2B FE L L..96.7900 |.....covnnnnns 3,871,600 |.... ....4,000,000 |.. ... 3,847,237 . 4,677 ). ....12/12/2023 ...|....07/01/2025 ...
00914A-AL-6 ..... AIR LEASE CORP ... N2 e 2B FE L ...99.3780 |..ceirnnnnnnns 9,937,800 |.... .. 10,000,000 |.. ....9,997,272 ....01/19/2021 ...|....02/15/2024 ...
010392-FX-1 ..... ALABAMA POWER CO ... 2 e | LEFE L ...88.7050 |.......oennnns 8,870,500 |.... .. 10,000,000 |.. .... 9,993,965 ....03/02/2022 ...|....03/15/2032 ...
01400E-AD-5 ..... ALCON FINANCE CORP . N2 e 2B FE L ...86.6830 |...ccevnunnnns 8,668,300 |.... .. 10,000,000 |.. ....9,989,350 I ...05/18/2020 ...|....05/27/2030 ...
023608-AH-5 ..... AMEREN CORPORATION ... 2. .. 2.BFE ..|... . 977740 | 2,141,251 |.... 2,197,966 [ooniiiiiiiii e (12,690) |. ....02/01/2022 ...|....09/15/2024 ...
023608-AJ-1 ..... AMEREN CORPORATION . 2 .2.BFE .. . 10,243,646 |...91.2380 |. ..9,028,912 |. 10,175,371 |.. ..(36,501) | ....02/04/2022 .. 01/15/2031
023608-AL-6 ..... AMEREN CORPORATION . 2 .2.BFE .. 7,498,575 |...91.5830 |. ..6,868,725 |. . 7,498,989 |.. 217 | . 11715/2021 .. 03/15/2027
023608-A0-5 ..... AMEREN CORPORATION . 2 .2.BFE .. . 14,966,100 |. 100.4480 |. .15,067,200 |. 14,966,015 |.. een (85) . ....12/18/2023 .. 01/15/2029
025816-BR-9 ..... AMERICAN EXPRESS CO -2 1FFE .. . 21,506,601 |...98.2770 |. 19,797,902 |. 20,373,775 |.. .(303,555) |. ...03/06/2020 .. 10/30/2024 ...
025816-CP-2 ..... AMERICAN EXPRESS €0 ..veeeeeeenenneeeeemnnneeeeeennnnas fren oo .2 1.FFE .. 9,275,800 |...95.6270 |. ..9,562,700 |. 10,000,000 .9,302,707 |.. 26,907 |. ....11/07/2023 .. 05/03/2027 ...
026650-EC-1 ..... AMERICAN HONDA FINANCE .. 1.G FE ..|... 7,995,360 |. 100.2620 |.............. 8,020,960 |.... ....8,000,000 |.. .... 7,996,659 ...01/10/2023 ...|....01/12/2026 ...
026650-EQ-0 ... AMERICAN HONDA FINANCE - 1.GFE ... .... 18,837,465 [. 101.7190 |... 19,179,117 ... ...18,855,000 |.. ...18,837,518 ....10/02/2023 ...|....10/03/2025 ...
03027X-BH-2 ..... AMERICAN TOWER CORP ... e [ 2.0 FE L .. 24,956,250 |...99.8060 |... .... 24,951,500 |.... ...25,000,000 |.. ... 24,999,437 ....11/17/2020 ...|....01/15/2024 ...
036752-AV-5 ..... ELEVANCE HEALTH INC 2 e 2B FE L . 100.6990 |......oeennnnt 5,034,950 |.... ....5,000,000 |.. .... 4,998,653 ....10/26/2022 ...|....10/15/2025 ...
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD .. 2 e [ 2AFE L ...94.4660 |.............. 9,446,600 |.... .. 10,000,000 |.. .... 9,994,398 ...02/23/2022 ... |....05/28/2027 ...
04316J-AF-6 ..... ARTHUR J GALLAGHER & CO ... 2 ... .. 2.BFE ..|... . 109.3130 |..eeevnnnnnnns 6,558,780 |.... ....6,000,000 |.. ....5,987,760 ....10/30/2023 ...|....02/15/2034 ...
04636N-AA-1 ..... ASTRAZENECA FINANCE LLC 2 1FFE .. ...92.5330 |. ..9,253,300 |. 10,000,000 .9,993,807 |.. ....06/25/2021 .. 05/28/2026 ...
053332-AZ-5 . AUTOZONE INC 2 .2.BFE .. ...96.0750 |. ..9,109,832 |. .9,482,000 .9,477,384 |.. ....03/26/2020 .. 04/15/2030
053332-BC-5 ..... [AUTOZONE INC ... 2 .2.BFE .. ...99.3090 |. .19,861,800 |. 20,000,000 19,983,008 |.. ....01/23/2023 .. 02/01/2028 ...
05369A-AH-4 . AVIATION CAPITAL GROUP .. 2 .2.CFE .. ...99.4460 |. ..5,966,760 |. .6,000,000 .6,195,711 |.. .(220,774) |. ....02/16/2021 .. 12/15/2024 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP .. 2 .2.CFE .. ...92.6840 |. .. 3,707,360 |. .4,000,000 .3,984,263 |.. . 7,306 |. ...02/22/2021 .. 01/30/2026 ...
06368L-WU-6 ..... BANK OF MONTREAL N2 e | LFFE L . 103.6320 |... ....10,3683,200 |.... .. 10,000,000 |.. ....9,826,256 ... 6,556 | ... 162,453 |... ....10/04/2023 ...|....09/25/2028 ...
06406R-BT-3 ..... BANK OF NY MELLON CORP ... 2 e | LEFE L . 106.2190 |... ....15,932,850 |.... ...15,000,000 |.. ...15,000,000 ... 173,718 |... ....10/18/2023 ...|....10/25/2029 ...
071813-CL-1 ..... BAXTER INTERNATIONAL INC. N2 e 2B FE L s ...91.6210 |..ccovnnnnnnns 9,162,100 |.... .. 10,000,000 |.. ....9,999,937 e 19,792 ... s ....11/16/2021 ...|....02/01/2027 ...
075887-C0-0 ..... BECTON DICKINSON & €0 ..vvvvvnnvvvvinnnnniiiiininninnens fooe vee | nnnnns 2 e L2BFE | 10,000,000 . 100.4260 |............. 10,042,600 |............ 10,000,000 |............ 10,000,000 f.....ccevveninnee Jovvevnninniiiinnns fooeniniiiiiiinn fovveeinnnniiennn ol 4,693 ... 4693 |FA L [l 179,898 [.......oeeeees 234,650 |....02/06/2023 ... |....02/13/2028 ...
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094234-AA-9 ... BLOOMIN' BRANDS INC/OSI ...evvvnivvvinnnniiiiinninneenes oo ven | s 2 i LAAFE L 34,954,438 |...92.2530 |..eeunnnnnnns 31,873,412 |oevvennnnnnns 34,550,000 |............. 31,873,412 |...... 2,893,040 |......... (WA HCEY T N AR R 5125 |...... 4.858 [AO ..ot [oeviininnns 373,812 |oueennnnns 1,770,688 |....04/13/2021 ...|....04/15/2029 ...
099724-AL-0 ..... BORGWARNER INC N2 e [ 2.AFE L L. 92,7150 |ooeeiiniinnnns 9,271,500 |.... .. 10,000,000 |.. 129,985,388 |...ooeiiiiiiiiees [ 3,929 |eeiiiiiiiieiiins e oo 2.650 |...... 2.694 ([ ....... ... 132,500 |... ....06/16/2020 ...|....07/01/2027 ...
10112R-AZ-7 ..... BOSTON PROPERTIES LP . 2 e [ 2B FE L ...97.2020 |......ounnnnns 9,720,200 |.... .. 10,000,000 |.. ...10,059,732 L (73,884) | e e 3.200 |...... 2433 | ....... ... 147,556 |... ....11/14/2019 ...|....01/15/2025 ...
11120V-AA-1 ... BRIXMOR OPERATING PART .. N2 e 2B FE L ...97.8450 |.....oooennnns 5,919,623 |.... .6,050,000 |.. ....5,995 415 BT84 s e s 3.850 |...... 4711 |FA ...... .... 97,082 |... ....11/05/2018 ...|....02/01/2025 ...
11120V-AF-0 ..... BRIXMOR OPERATING PART .. 2 e [ 2B FE L ...98.6720 |......ouunnnns 4,193,560 |.... .4,250,000 |.. .... 4,251,876 e (6,029) | e e 3.650 |...... RIS IV ) R 6,894 |... ....06/29/2019 ...|....06/15/2024 ...
115236-AE-1 ..... BROWN & BROWN INC .. 2 e |- 2.CFE L.l ...91.2050 |...ccvnnnnnnns 4,560,250 |.... ....5,000,000 |.. .... 4,984,592 e 1512 s e s 4.200 |...... 4.244 .... 60,667 |... ...08/14/2022 ...|....03/17/2032 ...
1248EP-CE-1 ... CCO HOLDINGS LLC .... 2 e [ 3.CFE Ll ...90.1480 |....covnnnnnns 9,014,800 |.... .. 10,000,000 |.. ....9,014,800 80,930 i e e 4.500 |...... 5.093 ... 170,000 |... ....03/12/2020 ...|....08/15/2030 ...
125523-AH-3 ..... THE CIGNA GROUP N2 e [ 2.AFE L ...99.1940 |...coonnnnnnns 4,959,700 |.... .5,000,000 |.. .... 5,353,592 o (72,265) |oeeeeeeeeeens e s 4.375 |...... 2.709 ... 46,181 [... ....01/27/2022 ...|....10/15/2028 ...
125523-CP-3 .| THE CIGNA GROUP .. 2 L2.AFE .. ...92.6690 |. .. 4,633,450 |. .5,000,000 . 4,564,833 |.. ...56,183 |. .1.250 |......5.493 . 18,403 ....09/07/2023 .. 03/15/2026
14448C-AN-4 . CARRIER GLOBAL CORP ... 2 .2.BFE .. ...96.9050 |. .. 4,845,250 |. .5,000,000 .5,025,465 |.. .. (24,092) |. .2.242 |......1.745 . 42,349 ....03/02/2020 .. 02/15/2025
15189T-AW-7 ..... CENTERPOINT ENERGY INC 2 .2.BFE .. . 11,481,535 |...97.8700 |. . 11,255,050 |. 11,500,000 11,497,083 |.. ... 3,784 ). .2.500 |......2.534 . 95,833 ....03/12/2020 .. 09/01/2024 ...
161175-AY-0 ..... CCO SAFARI 11 LLC 2 e |- 2.CFE L.l ... 27,874,186 |...99.0490 |... ....26,927,461 |.... ...27,186,000 |.. 27,482,909 |oiiiiiiieeeee [ (223,260) |-eevvneeeeeeennns feeeeeeeeeiiiieeee oo 4.908 |...... 4.028 ... 585,605 |... ...02/07/2022 ...|....07/23/2025 ...
164110-AP-6 ..... CHENIERE ENERGY PARTNERS .. 2 e [ 2.0 FE L ...7,483,050 |. 102.6740 |.............. 7,700,550 |.... ....7,500,000 |.. e 7,483,858 o i 808 [ e e 5.950 |...... 5.980 [JD cooeves oeviiniiiiiins 1,240 |... ....06/06/2023 ...|....06/30/2033 ...
172967-MX-6 ..... CITIGROUP INC N2 e TG FE L .10,000,000 |...98.3030 |.ceuuunnneenn 9,830,300 |.... .. 10,000,000 |.. 10,000,000 |...oeeeemnniiiees foreemmeiieeeeene o o e 0.981 |...... 0.981|IN ...... .... 16,350 |... ...04/27/2021 ...|....05/01/2025 ...
20030N-ED-9 ... COMCAST CORP 2 e [ TG FE L . 14,967,600 |. 100.4280 |... ....15,064,200 |.... ...15,000,000 |.. L A4972,071 [ e AT e e e 4.550 |...... 4591 [ ....... ... 439,833 |... ....06/01/2023 ...|....01/15/2029 ...
21036P-BC-1 ..... CONSTELLATION BRANDS INC .. 2 e |- 2.CFE L.l ...9,634,700 |. 100.1460 |... ....10,014,600 |.... .. 10,000,000 |.. 09,680,217 [oieiiiiiiieee e 5,517 e e e 4.650 |...... 5.404 [MN ...... ... 59,417 |... ....03/08/2023 ...|....11/15/2028 ...
210518-DS-2 ..... CONSUMERS ENERGY CO 2 e | LEFE L ...9,981,400 |. 100.6320 |... ....10,063,200 |.... .. 10,000,000 |.. 09,984,788 o e 3,388 [ e e 4.650 |...... 4.689 [MS ...... ... 155,000 |... ....01/03/2023 ...}|....03/01/2028 ...
20822V-AB-T7 ..... CROWN CASTLE INC ... N2 e 2B FE L .. 6,967,805 |...98.5000 |.............. 6,619,200 |.... ....6,720,000 |.. 6,843,239 [ e (65,031) [ e e 4.450 |...... 3.408 [FA ...... L 112,971 | ... 11/15/2021 ... |....02/15/2026 ...
22822V-AS-0 CROWN CASTLE INC ... 2. .. 2.BFE ..|... .. 7,480,200 |...94.3420 |...ooennnnnnnn 7,075,650 |.... ....7,500,000 |.. ... 7,493,855 L3916 [ i e 1.350 |...... 1.404 [JJ ....... .. 46,688 |... ...06/04/2020 ...|....07/15/2025 ...
22822V-8D-2 . CROWN CASTLE INC . 2 .2.BFE .. 9,993,100 |. 102.2510 |. .10,225,100 |. 10,000,000 19,992,714 |.. ...(386) |. .5.600 |......5.615 ....12/04/2023 .. 06/01/2029
22966R-AC-0 . CUBESMART LP 2 .2.BFE .. 5,095,150 |...97.2660 |. ..4,863,300 |. .5,000,000 .5,026,889 |.. .. (15,773) | .4.000 |......3.656 ....06/21/2019 .. 11/15/2025
22966R-AE-6 ..... [CUBESMART LP ... 2 .2.BFE .. . 10,327,115 |...96.8730 |. ..8,621,697 |. .8,900,000 9,736,313 |.. .(160,295) |. .4.375 |......2.324 ....03/09/2020 .. 02/15/2029
233853-AN-0 . DAIMLER TRUCKS FINAN NA .....ooviiiiiiiiiiiinnnieecnnns foan e | e [ 2AFE L 9,991,400 |...99.9370 |. ..9,993,700 |. 10,000,000 .9,995,093 |.. ..3,693 |. .5.200 |......5.246 ....01/11/2023 .. 01/17/2025 ...
244199-BH-7 . DEERE & CO ...oeevvvennnn 2 ... .. 1.F FE .. ...97.5010 |. ..9,750,100 |. 10,000,000 .9,99,133 |.. .2,733 |. .2.750 |......2.779 ...08/25/2020 .. 04/15/2025 ...
24906P-AA-T7 ..... DENTSPLY SIRONA INC ... 2 e [ 2B FE L ...88.4020 |.............. 6,630,150 |.... ....7,500,000 |.. ... 7,489,108 ... 1,483 | 3.250 |...... 3.275 ....056/20/2020 ...|....06/01/2030 ...
257375-AN-5 ... DOMINION ENERGY GAS HLDG .....ceeeeerenneeeermnnnareees foen oee N2 e [ 2.AFE L ...97.3880 |... ....14,608,200 |.... ...15,000,000 |.. ...14,997,975 .. 2,018 |. 2.500 |...... 2.514 ....11/18/2019 ...|....11/15/2024 ...
25746U-DE-6 ..... DOMINION ENERGY INC 2 e [ 2B FE L ...97.6310 |..ooovnnnnnnns 9,763,100 |.... .. 10,000,000 |.. ....9,995,576 3,274 |. 3.300 |...... 3.335 ....08/17/2020 ...|....03/15/2025 ...
25746U-DG-1 ..... DOMINION ENERGY INC ... N2 e 2B FE L ...92.0620 |....cceunnnnns 7,272,898 |.... .7,900,000 |.. ....1,846,887 .. 7,440 |. 3.375 |...... 3.49% . ....03/31/2020 ...|....04/01/2030 ...
264420-8G-8 ..... DUKE ENERGY CAROLINAS 2 e | LFFE L .. 87.1660 |.............. 6,101,620 |.... ....6,996,286 2.850 |...... 2.857 [MS ...... .. 199,500 |....03/01/2022 ...|....03/15/2032 ...
264420-AQ-7 DUKE ENERGY PROGRESS LLC 2 ... .. 1.F FE ..|... . 103.0670 |...ccevvnnnnns 5,153,350 |.... ....4,998,517 5.250 |...... 5.253 |MS ...... .. 135,625 |....03/06/2023 ... |....03/15/2033 ...
29379V-BH-5 . ENTERPRISE PRODUCTS OPER 2 .1.GFE .. ...98.4690 |. . 19,201,455 |. 20,073,065 .3.700 |......2.091 721,500 |....01/26/2022 .. 02/15/2026 ...
204429-AS-4 EQUIFAX INC . 2 .2.BFE .. ...89.5290 |. ..2,685,870 |. .3,000,000 2,99, 141 .3.100 |......3.122 . 93,000 |....04/22/2020 .. 05/15/2030
29444U-BQ-8 EQUINIX INC . 2 .2.BFE .. ...92.3860 |. .. 3,036,728 |. .3,287,000 2,963,327 .1.450 |......5.962 . 23,831 |....10/02/2023 .. 05/15/2026
29444U-BU-9 EQUINIX INC .. 2 .2.BFE .. ...92.8380 |. ..5,570,280 |. .6,000,000 5,972,839 .3.900 |...... 3.964 ...08/31/2022 .. 04/15/2032
30040W-AW-8 ..... [EVERSOURCE ENERGY .. 2 L2.AFE .. . 104.7250 |. .10,472,500 |. 10,000,000 .9,988,109 |.. 5,950 [......5.978 |FA .. foeiiiiiin 84,202 | ....11/08/2023 .. 02/01/2029 ...
303075-AA-3 ..... FACTSET RESEARCH SYSTEMS INC 2 e |- 2.CFE L.l ...93.6330 |... .... 11,235,960 |.... ...12,000,000 |.. ...11,986,377 |..... o 3,963 | e e 2.900 |...... 2.937 ...02/15/2022 ...|....03/01/2027 ...
303250-AF-1 ..... FAIR ISAAC CORP .. 2 e 3B FE L ...94.6360 |.............. 7,422,301 |.... ....7,843,000 .. el 7,422,301 | F T 7 R PO (¢ -7 R AR RN 4.000 |...... 3.105 ....10/27/2020 ...|....06/15/2028 ...
337738-AS-7 ..... FISERV INC N2 e 2B FE L ...98.5040 |....cornnnnnns 9,850,400 |.... .. 10,000,000 |.. e 9,998,224 i e 3479 | e e 2.750 |...... 2.786 ....06/10/2019 ...|....07/01/2024 ...
33834D-AA-2 ..... FIVE CORNERS FND TR 11 ... 2 e [ TG FE L ...88.4230 |... ... 11,494,000 [.... 13,000,000 |.. 213,000,000 [.eeneiiiiiiiniees v o foiiii e 2.850 |...... 2.850 . ....056/19/2020 ...|....05/15/2030 ...
340711-AY-6 ..... FLORIDA GAS TRANSMISSION .. N2 e 2B FE L ...85.6310 |..ccovnnennnns 3,959,577 |.... .4,624,000 |.. 4,616,585 [ e 1,085 [ e e 2.550 |...... 2.577 (W ....... .. 117,912 |....06/10/2020 ... |....07/01/2030 ...
341081-FK-8 ..... FLORIDA POWER & LIGHT CO .. oo [ 1D FE L ...99.0630 |......oeunnnns 1,547,364 |.... 1,562,000 [oeeniiiiiinees o (83,121) L e e 3.250 |...... 0.921(dD ....... ... 50,765 |....11/15/2021 ...|....06/01/2024 ...
34354P-AF-2 ... FLOWSERVE CORP 2 e |- 2.CFE .. |... ...88.3350 |... ....26,500,500 |.... . ...29,944,721 e 8,977 [ e et 3.500 |...... 3.530 (A0 ...... 1,050,000 |....09/24/2020 ...|....10/01/2030 ...
35805B-AC-2 ..... FRESENIUS MED CARE 111 .... 2 e | 2.CFE ..., ...90.3370 |... .... 15,843,308 |.... 17,538,000 |.. 217,200,783 [ [ 109,932 |ovvveiiiiiiiinns [ s 1.875 |...... 2.563 ....01/27/2022 ...|....12/01/2026 ...
361841-AK-5 ..... GLP CAPITAL LP / FIN I1 2 .2.CFE .. . 100.8980 |. ..7,678,338 |. .7,610,000 .8,075,198 |.. .(106,152) |. .5.750 |......4.09% ....08/07/2023 .. 06/01/2028 ...
36264F-AL-5 ..... GSK CONSUMER HEALTHCARE .......oviiviivnnnniiiiiinnnnnnns 2 .ceeeen | 2.BFE ... ...94.5750 |....ooennnnnns 4,728,750 |.... .5,000,000 |. ....4,962,863 |..... n B,418 s e 3.375 [...... 3.531 ...10/28/2022 ... |....03/24/2029 ...
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36267V-AF-0 ..... GE HEALTHCARE HLDG LLC ....cevvunniiiiiiiiiieicciiiinnnns L 2BFE | 23,438,990 |. 103.5050 |...eennennenn 24,371,287 |oeevennnnnnn 23,546,000 |............. 23,447,814 |oeeeeiiiiiiins oo 8,824 | e 000 50650 .l 5.769 [MN ..o orviiiinnnns 169,989 [......cevnnen 665,175 |....10/24/2023 ... |....11/15/2027 ...
370334-Cli-2 ... GENERAL MILLS INC oo |--2.BFE ... .. 8,849,880 |. 103.6400 |.............. 9,327,600 |.... ....9,000,000 |.. 8,853,579 [ooeeieieiiiiieeee e 30699 [ e 2222252500 ). 5.892 (A0 ...... ...101,750 |... ....10/31/2023 ...|....10/17/2028 ...
S733IN-AN-1 ... GEORGIA-PACIFIC LLC .. woo |- 1.GFE ... .. 8,910,600 |...91.3820 |......ounnnens 9,138,200 |.... .. 10,000,000 |.. 8,968,971 [ et 88,371 [ i 00022200950 |l 5.655 [MN ...... cn 12,139 | ....11/07/2023 ...|....05/15/2026 ...
37940X-AA-0 ..... GLOBAL PAYMENTS INC o |--2.CFE ... ... 29,992,500 |...96.8990 |... ....29,069,700 |.... ...30,000,000 |.. +.29,997,899 |ooooeiiiiiiiineee Jeeeeennees 1,400 [ e 00222 2.650 | 2.655 [FA ...... ... 300,333 |... ....08/07/2019 ...|....02/15/2025 ...
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC . oo |- 1.F FE ... .. 25,028,250 |...92.7010 |... ....23,175,250 |.... ...25,000,000 |.. 25,017,710 [eeniiiiiinnens v (5,392) [ o 0nn2.2.640 | 2.616 |FA ...... .. 232,833 |... ....01/28/2022 ...|....02/24/2028 ...
40139L-AG-8 ..... GUARDIAN LIFE GLOB FUND voo |- 1.BFE ... ...94.3640 |....coennnnnns 2,359,100 |.... e 2,499,305 [oiiiiiiiiiieeee Jeeeeeineee e 483 [ e e 10100 ) 1.119)D ....... ...06/16/2020 ...|....06/23/2025 ...
404119-CK-3 ..... HCA - THE HEALTHCARE COMPANY .. e |- 2.CFE ... ...89.4170 |... ... 22,354,250 |.... 24,404,026 |...ooooiiininnnns oenennnnnn 23,399 [ s 000003.625 | 3.961 [MS ...... ...08/07/2023 ...|....03/15/2032 ...
444859-B7-4 ... HUMANA  INC |--2.BFE ... . 104.5270 |... ....20,905,400 |.... 19,965,128 [oneeiciiiiieeee e e (BTT) [ o [e025.750 | 5.788 ....11/02/2023 ...|....12/01/2028 ...
446150-BC-7 ..... [HUNTINGTON BANCSHARES INC . L2.AFE .. . 103.1130 |. ..7,327,210 |. .7,106,000 7,134,818 |.. .6.103 ....12/08/2023 .. 08/21/2029
44891A-C0-8 . HYUNDA| CAPITAL AMERICA .. 2.AFE .. . 101.4680 |. .10,146,800 |. 10,000,000 9,992,293 |.. .6.289 ....10/30/2023 .. 11/03/2025
49271V-AL-4 ..... KEURIG DR PEPPER INC . ..2.BFE .. . 19,999,400 |...99.0060 |. .19,801,200 |. 20,000,000 19,999,890 |.. .. 167 . ......0.751 ....03/01/2021 .. 03/15/2024 ...
50077L-BF-2 ..... KRAFT HEINZ FOODS CO .... oo |--2.BFE ... ... 24,544,340 |...97.9560 |... .... 22,448,577 |.... ...22,917,000 |.. ...24,230,205 [P RO (166,328) [---eeeeeemnineee foeeeemenieeeeeenn [ornnn4.250 | 3.316 [MS ...... . . ...01/31/2022 ...|....03/01/2031 ...
50212Y-AF-1 ..... LPL HOLDINGS INC .... e |- 2.CFE ... .... 30,662,500 |...90.5530 |... ....27,709,218 |.... ...30,600,000 |.. ...30,643,653 (7187 [ e [ 4375 | 4.344 1IN ...... ... 171,063 |... ...05/21/2021 ...|....05/15/2031 ...
502431-AP-4 ... L3HARRIS TECH INC .. o 2B FE Ll .. 19,973,800 |. 102.0750 |... ....20,415,000 |.... ...20,000,000 |.. ...19,975,815 |.cooieeiiininnnns e 2,015 e e ee2225.400 . 5.443 U] ....... ... 453,000 |... ....07/27/2023 ...|....01/15/2027 ...
526107-AG-2 ..... LENNOX INTERNATIONAL INC 2 e [ 2B FE L . 102.6870 |... ....10,268,700 |.... .. 10,000,000 |.. 09,989,229 [oiiiiiiiinnees v (37 e e 0022252500 .l 5.524 |\S ...... ... 161,944 |... ....09/07/2023 ...|....09/15/2028 ...
539830-BZ-1 ..... LOCKHEED MARTIN CORPORATION . N2 e [ 1GFE L . 100.5300 |....ccvvnnnnns 8,498,806 |.... e 8,439,953 oo e 1T e e e 40450 | 4.491 [MN ...... .... 48,070 ... ....05/23/2023 ...|....05/15/2028 ...
55336V-AG-5 ..... 2 e [ 2B FE L ...99.4290 |......ooennnns 1,988,580 |.... 202,004,837 [oooiiiiiiiiinnees foeviennnnn (6,903) [ v o0 40875 | 4.507 [ID coeeees e 8,125 |... ....12/21/2018 ...|....12/01/2024 ...
55903V-BC-6 ..... WARNERVEDIA HOLDINGS INC .. 2 e |- 2.CFE ... . ...91.5200 |... ....22,880,000 |.... 025,093,733 [oeeeeeeeiiiineee Joeeeenneen (6,993) [oeeeieceieees oo 42279 | 4.223 ... 314,982 |... ...04/28/2023 ...|....03/15/2032 ...
571748-BF-8 ..... MARSH & MCLENNAN COS INC 2. .. 1.G FE ..|... ... 12,493,125 |...99.5870 |... ... 12,448,375 |.... 12,498,613 [ i 850 [ s 00020030875 | 3.885 .. 142,622 |... ....01/08/2019 ...|....03/15/2024 ...
571903-AP-8 ..... MARRIOTT INTERNATIONAL INC 2 .2.BFE .. . 14,926,855 |...97.6550 |. .13,934,392 |. 14,564,036 .(191,073) | .2.339 133,772 ....02/07/2022 .. 10/01/2025
571903-BL-6 ..... MARRIOTT INTERNATIONAL INC .. 2 .2.BFE .. . 100.6500 |. ..9,058,500 |. 8,897,969 ... 12,089 |. .5.146 . 93,100 ....03/23/2023 .. 04/15/2029
573284-AN-6 . MARTIN MARIETTA MATERIALS 2 .2.BFE .. ...99.2430 |. ..5,656,851 |. 5,745,815 (179,737) | .1.063 120,452 ...09/28/2020 .. 07/02/2024
573874-AP-9 ..... [MARVELL TECHNOLOGY INC .....cvvvviiviiniiniiiiiininens foon e -2 .2.CFE .. . 103.3200 |. . 4,443,793 |. . 4,182,556 |.. ..3,363 |. .6.388 . 70,757 ....10/24/2023 .. 02/15/2029 ...
581557-BT-1 ..... [MCKESSON CORP .......ceieeeremneeeeemeneeeeeeennneeeeeenes [oe o .2 L2.AFE .. . 11,975,280 |. 101.7460 |. . 12,209,520 |. 12,000,000 11,977,909 |.. ..2,629 |. oo 4.945 320,133 ....06/07/2023 .. 07/15/2028 ...
59217G-CT-4 ..... MET LIFE GLOB FUNDING | evvvnnviviiniiniiiiiiiiineeees foen e I .. 1.DFE ..|... . 14,177,981 [...99.9610 ... ....13,219,842 |.... ...13,225,000 |.. 13,282,060 [ouveeiiiiiiiiiii e (254, 7841) |ooooeeeeeiieeiiees v [2000023.600 ...t 1.649 ... 224,825 |... ...03/11/2020 ...|....01/11/2024 ...
609207-AX-3 ..... MONDELEZ INTERNTL INC ... N2 e 2B FE L .. 5,780,175 |...81.4810 |..ceuennnneens 6,111,075 |.... .7,500,000 |.. ..5,846,998 |..ooeiiiiiiiiiee e 66,828 e e eenn 1500 e 5.264 ... 45,938 |... ....08/23/2023 ...|....02/04/2031 ...
61747Y-EV-3 ..... MORGAN STANLEY 2 e | LEFE L . 15,000,000 |. 104.7540 |... ....15,713,100 |.... 15,000,000 |.. ...15,000,000 |..... e e e e [00000.6.296 | 6.296 ... 191,503 |... ....10/14/2022 ...|....10/18/2028 ...
626738-AF-5 ..... MURPHY OIL USA INC 2 e [ 3B FE L. . 10,829,786 |.. 87.0810 |......enn.eee. 9,498,795 |.... 10,908,000 |.. ....9,498,795 |......... 508,639 |.....ceeeen 7,201 [ooeiiiiiiiiis s [08.750 o 3.839 ... 154,530 |... ...07/07/2021 ...|....02/15/2031 ...
62954H-BE-7 ..... NXP BV/NXP FDG/NXP USA .. 2 e [ 2AFE L .. 4,705,786 |...98.7100 |......ovvnnens 4,717,351 |.... .4,779,000 |.. 4,706,229 [ v 443 e e e 40400 .l 4.888 . 17,528 |... ....12/20/2023 ...|....06/01/2027 ...
631103-AG-3 ..... NASDAQ INC ... 2 ... .. 2.BFE ..|... 4,823,300 |...97.4620 |.............. 4,873,100 |.... ....5,000,000 |.. 4,988,297 oo e 22,896 [ e 0222230850 | 4.377 ...06/20/2018 ...|....06/30/2026 ...
63111X-AJ-0 ..... NASDAQ INC ... 2 .2.BFE .. 9,997,200 |. 103.8850 |. .10,388,500 |. 10,000,000 .9,997,287 |.. .5.562 ....06/22/2023 .. 02/15/2034 ...
637639-AE-5 ..... NATIONAL SECS CLEARING 2 .1.BFE .. . 22,768,441 |...92.5770 |. . 23,445,125 |. 25,325,000 23,563,321 |.. . 4.549 ....01/24/2023 .. 12/07/2025
637639-AH-8 ..... NATIONAL SECS CLEARING 2 .1.BFE .. 4,998,450 |. 102.0590 |. ..5,102,950 |. .5,000,000 . 4,998,484 |.. .5.107 ... 11/14/2022 .. 1172172027
641062-BF-0 ..... NESTLE HOLDINGS INC ... 2 .1.DFE .. 9,997,400 |. 102.7660 |. .10,276,600 |. 10,000,000 .9,997,027 |.. .5.006 ....08/07/2023 .. 03/14/2028
64110L-AX-4 ..... NETFLIX INC .......... ..2.BFE .. . 17,268,750 |. 108.7260 |. .16,308,900 |. 15,000,000 16,742,024 |...... 1,588,553 oo 3.953 ....02/14/2022 .. 05/15/2029 ...
6533%K-BS-8 ..... NEXTERA ENERGY CAPITAL . B .. 2.AFE ..|... .... 14,997,000 . 100.9460 |... ....15,141,900 |.... ...15,000,000 |.. 14,995,668 |.....cccvvniiiieer Joeveennnnn (1,832) [ oo [0nn 5749 | 5.762 ...08/07/2023 ...|....09/01/2025 ...
6533%K-CM-0 ... NEXTERA ENERGY CAPITAL . 2 e [ 2AFE L .... 19,958,600 [. 100.9440 |... ....20,188,800 |.... ...20,000,000 |.. ... 19,964,482 [.oooiiiiiiinnnns Joeiinnnn 5,882 e i 0000240900 .l 4.946 ...02/06/2023 ...|....02/28/2028 ...
67103H-AM-9 ..... O'REILLY AUTOMOT N2 e 2B FE L ... 14,993,100 |. 102.3960 |... .... 15,359,400 |.... ...15,000,000 |.. 14,992,266 |...ooeeeeiiiiieeee e (834) [ e 0250750 | 5.767 ....11/13/2023 ...|....11/20/2026 ...
678858-BX-8 ..... OKLAHOMA G&E CO 2 e [ TG FE L ...9,969,200 |. 103.9670 |... ....10,396,700 |.... .. 10,000,000 |.. 9,971,486 [ i 2,286 [eiiiiiees e 002250400 |l 5.440 ....01/03/2023 ...|....01/15/2033 ...
68902V-AH-0 ..... OTIS WORLDWIDE CORP N2 e 2B FE L ...96.1320 |... ....15,573,384 |.... ...16,200,000 |.. ...16,262,381 [.cooieeiiiiiieeee foeeeennnn (52,066) [eeeeeeceiieeee [oeeeeeiiieeeeeenn [e0nn2.056 | 1.724 ....03/11/2020 ...|....04/05/2025 ...
693475-BH-7 ..... PNC FINANCIAL SERVICES GROUP I ... 2 e TG FE L ...99.9490 |.......oennnns 9,994,900 |.... .. 10,000,000 |.. O (0[O 0V O RPN AU RN RN - B AN 5.671 ....10/25/2022 ...|....10/28/2025 ...
695114-Cli-6 ..... PACIF | CORP 2 eeeeeeen |- LFFE ... ...86.6510 |..cccvnnnnnnns 8,665,100 |.... .. 10,000,000 |.. e 9,987,572 oo e 1,638 [ e [0002222.700 |- 2.720 ...04/06/2020 ...|....09/15/2030 ...
701094-AM-6 ..... PARKER HANNIFIN CORP . 2. .. 2.AFE ..|... ...98.6870 |... ....16,776,790 |.... .. 17,000,000 |.. ...17,004,023 [oeneiiiiiiinnees oeeeennnn (10,480) [oeenieiciiieees oo [0000222.700 . 2.636 ....06/05/2019 ...|....06/14/2024 ...
70450Y-AH-6 ..... PAYPAL HOLDINGS INC 2 . 1.GFE .. ...87.4070 |. ..2,185,175 |. .2,500,000 . 2,498,205 |.. 253 | ... 2.312 ....05/11/2020 .. 06/01/2030 ...
718547-AB-8 ..... PHILLIPS 66 CO ... 2 e | 2AFE L .. 15,635,908 |...97.3060 |... ...15,568,960 |.... .. 16,000,000 |. ...15,783,482 147,574 | foviiinnniiinnn e0en..2.450 ... 3.906 ...04/28/2023 ...|....12/15/2024 ...




9013

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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
718547-AF-9 ..... PHILLIPS 66 CO .....ocvvvvvnniiiiinnnnnieeinniineeeeennnns foen ven | s 2 i L 2AFE L 10,375,806 |...96.4120 |............. 10,221,600 |............. 10,602,000 |.....uvnnnees 10,417,571 |oeeeiiiiiiiiins oot 41765 | e e 3.550 |...... 4.225 | A0 ...... 188,186 |....04/28/2023 ...|[....10/01/2026 ...
7415301-CS-6 ..... PRICOA GLOB FUND .- 1.DFE ..|... . 101.1280 |... ....10,112,800 |.... .. 10,000,000 |.. 009,994,886 |....oeeeeriiiiees feeeerriiieeee 86 [ e e 5.100 |...... 5112 [MN ...... ...06/22/2023 ... |....05/30/2028 ...
T4251V-AN-4 ..... PRINCIPAL FINANCIAL GROUP . |- 1.GFE L ...95.2280 |.....counnnnns 4,570,944 |.... .... 4,518,591 PR A 1 N R R R 3.100 |...... 5.327 [MN ...... ....12/08/2023 ...|....11/15/2026 ...
75513E-BX-8 ..... RTX Corp .. |- 2.AFE L. ...97.9640 |....covnnnnnns 4,898,200 |.... +.5,086,363 |..ooeeeeiiiiieee feeeeens (121,852) [oeeeeeeeeeieeee foeeeeeeeiiieeeeee e 3.150 |...... 0.692 (D ....... .. 157,500 |....06/08/2020 ... |....12/15/2024 ...
75513E-CG-4 ..... RTX Corp .. |- 2.AFE L ...99.5070 |.....counnnnns 4,459,904 |.... o 4,486,607 [ | QAL IR UL R AR R 3.200 |...... 0.552 [MS ...... .. 143,424 |....06/08/2020 ... |....03/15/2024 ...
75951A-AQ-1 ..... RELIANCE STAND LIFE |1 . .. 1.EFE ..|... ...89.3750 |...covrnnnnnns 4,468,750 |.... . . 025,000,000 |..eeeeeeniiiieee fereerriiieeeeene e e e 1.512 |...... 1.512 |MS ...... ... 75,600 |....09/21/2021 ...|....09/28/2026 ...
760759-AU-4 ..... REPUBLIC SERVICES INC ... |- 2.AFE L ...98.0990 |.......oennnns 6,136,002 |.... .6,255,000 |.. 8,271,594 Lo e (80,357) [ e e 2.500 |...... 2.002 [FA ...... .. 156,375 |....02/09/2022 ...|....08/15/2024 ...
771196-CE-0 ..... ROCHE HOLDING INC |- 1.CFE ... . 102.1920 |... ....15,328,800 |.... ...15,000,000 |.. 15,000,000 |...eeeeemniiiieee foreerreiieeeeene e e e 5.265 |...... 5.265 ....11/06/2023 ...|....11/13/2026 ...
78016E-2D-2 ..... ROYAL BANK OF CANADA . . .. 1.EFE .. ...96.6410 |. ..9,664,100 |. 10,000,000 .9,982,812 |.. .3.625 |......3.679 ....04/12/2022 ..
78403D-AN-0 ..... SBA TOWER TRUST .. 2 1.FFE .. ...96.5670 |. ..9,656,700 |. 10,000,000 .9,667,797 |.. .2.8%6 |......6.224 ....07/19/2023 ..
824348-AV-8 ..... SHERWIN-WILLIAMS CO 2 .2.BFE .. ...98.9350 |. .. 7,914,800 |. . 7,968,004 |.. .3.125 |...... 4.091 ....12/24/2018 .. .
85208N-AD-2 ..... SPRINT SPECTRUM / SPEC | .. N2 e | LFFE L ...99.1340 |..ccornnnnnnns 6,739,873 |.... ....6,848,769 [P RO (163,583) [o+eeeeeeeevnineee foreeemmeiiinieeen Joenees 4.738 |...... 1.373 ...12/20/2021 ...|....08/20/2025 ...
853496-AG-2 ..... STANDARD INDUSTRIES INC . 2. .. 3.BFE ..|... .... 28,100,000 |...91.8390 |... ....25,714,920 |.... . . ...25,714,920 L (12,285) [ | e 4.375 |...... 4.320 ...09/24/2020 ...|....07/15/2030 ...
857477-CD-3 ..... STATE STREET CORP N2 e | LEFE L ..10,000,000 |. 101.4530 |... ....10, 145,300 |.... .. 10,000,000 |............ 10,000,000 |-eeeveuuereremmnnn forneereeemmniinnee foeeemmineeeeennes fereeeeeeeenieeee oeeees 5.272 |...... 5.2712 ....07/31/2023 ...|....08/03/2026 ...
863667-BA-8 ..... STRYKER CORP 2 e [ 2AFE L 9,976,600 |...94.5510 |......evvnnnns 9,455,100 |.... .. 10,000,000 |...........0n 9,993,074 ooeevniniiiiiiinns fooeeeeenn 4,680 oeviiiiiiiiiiis e e 1.150 |...... 1.198 ....05/26/2020 ...|....06/15/2025 ...
87264A-CZ-6 ..... T-MOBILE USA INC . 2 e 2B FE L . 101.3430 |... ....10,134,300 |.... .. 10,000,000 |......cevvnnn 9,981,247 Jooeenniiiiiiiis oo 2,7 s e e 4.950 |...... 4.998 ....02/06/2023 ...|....03/15/2028 ...
87612G-AC-5 ..... TARGA RESOURCES CORP 2 e [ 2.0 FE L . 105.2840 |.......oennnn. 8,562,219 |.... 28,123,000 |...oeeennnnnn 8,113,073 i feeeie 1,608 s e e 6.125 |...... 6.141 ....01/03/2023 ...}|....03/15/2033 ...
883556-CT-7 ..... THERMO FISHER SCIENTIFIC INC ... N2 e TG FE L .101.8700 |... ....10,187,000 |.... .. 10,000,000 |.. 009,996,317 [ e 730 [ e e 4.800 |...... 4.809 L A1714/2022 ... 1172172027 ...
891906-AC-3 ..... TOTAL SYSTEM SERVICES INC ... 2. .. 2.CFE ..|... . ...99.1280 |....covnnnnnns 1,471,060 |.... . 1,484,000 |.. .... 1,487,305 (B [ e e 4.800 |...... 4.682 ....12/27/2018 ...|....04/01/2026 ...
89236T-KQ-7 TOYOTA MOTOR CREDIT CORP 1 . 1EFE .. . 15,578,265 |. 101.2800 |. .15,698,400 |. 15,500,000 15,564,608 |.. .. (13,657) | .4.625 |......4.510 ...01/24/2023 .. 01/12/2028
89788M-AQ-5 ..... [ TRUIST FINANCIAL CORP 2 .1.GFE .. . 14,198,489 |. 108.0030 |. .15,121,500 |. 14,001,000 14,196,562 |.. (1,937) | .7.161 |......6.811 ....12/08/2023 .. 10/30/2029
91159H-HN-3 ..... [US BANCORP ........... 2 1.FFE .. . 17,934,737 |...93.8700 |. . 16,342,767 |. 17,410,000 17,624,261 |.. ..(83,804) |. .2.375 |......1.864 ....03/10/2020 .. 07/22/2026
91324P-DX-7 ..... [UNITEDHEALTH GRP INC . -2 1FFE .. ...86.4300 |. .. 8,299,009 |. .9,602,000 .9,548,351 |.. L7,778 | .2.000 |......2.094 ....06/13/2020 .. 05/15/2030 ...
91324P-EU-2 ..... [UNITEDHEALTH GRP INC . .2 1.FFE .. ...99.8370 |. ..8,685,819 |. .8,700,000 .8,685,008 |.. .4.250 |......4.288 ...08/23/2023 .. 01/15/2029 ...
92564R-AA-3 ... VICI PROPERTIES / NOTE .. 2 e [ 2.0 FE L ...96.2360 |........ounnns 2,887,080 |.... 003,028,946 [o.oniiiiiiininns foeeeennn (30,713) [ e e 4.250 |...... 3A71|dD ... .. 127,500 |....01/22/2021 ... |....12/01/2026 ...
92564R-AB-1 ..... VICI PROPERTIES / NOTE .. 2 e |- 2.CFE ... ...94.2250 |...coonnnnnnns 1,413,375 |.... .. e 1,503,974 [ e (920) [ e e 4.625 |...... 4.549 ... 69,375 |....02/14/2022 ...|....12/01/2029 ...
92564R-AH-8 ... VICI PROPERTIES / NOTE .. 2 e [ 2.0 FE L ...96.7920 |... ....16,067,472 |.... .. 16,600,000 |.. 16,440,554 [ el 54351 e e e 4.500 |...... 4.886 ....04/28/2022 ...|....09/01/2026 ...
929160-AS-8 ..... VULCAN MATERIALS CO ... N2 e 2B FE L ...98.8450 |... ....15,212,246 |.... ...15,390,000 |.. 15,539,784 |oeeeiiiiieee e (144,682) | e e 4.500 |...... 3.501 ....11/29/2017 ...|....04/01/2025 ...
929160-AZ-2 ..... VULCAN MATERIALS CO ... 2 e [ 2B FE L ...93.0130 |...covvnnnnnns 9,301,300 |.... .. 10,000,000 |.. 09,980,987 [oiiiiiiiiiinies i 2,568 [ e e 3.500 |...... 3.533 ...05/07/2020 ...|....06/01/2030 ...
94106L-BV-0 ..... WASTE MANAGEMENT INC .... 2 ... .. 1.G FE ..|... . 102.3390 |... ...15,350,850 |.... 15,000,000 |.. 14,903,122 [ e 6,022 [ e e 4.875 |...... 5.018 ....07/27/2023 ...|....02/15/2029 ...
98138H-AH-4 . WORKDAY INC ............. 2 .2.BFE .. ...95.9740 |. .. 1,385,865 |. . 1,444,000 1,350,614 |.. .3.700 |......5.119 ....06/19/2023 .. 04/01/2029 ...
98956P-AV-4 . ZIMMER BIOMET HLDGS INC 2 .2.BFE .. . 12,496,750 |...85.4390 |. .10,679,875 |. 12,500,000 12,497,194 |.. .2.600 |......2.603 ....11/15/2021 .. 11/24/2031
286181-AD-4 ..... ELEMENT FLEET MANAGEMENT . |2 .2.BFE .. 9,998,500 |...97.1650 |. ..9,716,500 |. 10,000,000 .9,999,431 |.. .3.850 |......3.853 ....06/28/2020 .. 06/15/2025
68245X-AN-1 ... 1011778 BC / NEW RED FIN |2 .4BFE .. . 42,800,000 |...89.6900 |. .38,387,320 |. 42,800,000 38,387,320 |...... 3,727,452 .4.000 |......4.000 ....10/14/2020 .. 10/15/2030
78016F-ZU-1 ..... ROYAL BANK OF CANADA .... . .. 1.EFE .. . 14,970,300 |. 104.7650 |. 15,714,750 |. 14,975,219 |.. .6.000 |......6.046 ....10/20/2022 .. 11/01/2027 ...
89352H-BA-6 ..... TRANS-CANADA PIPELINES .. A..... 2 oo |- 2.AFE )., ...95.1210 |ooeeiinnnnnnns 4,756,050 |.... e 8,994,254 | e BT e e e 4.100 |...... 4.120 ... 43,278 |... . ...04/02/2020 ...|....04/15/2030 ...
89352H-BC-2 ..... TRANS-CANADA PIPELINES .. Ao 2 woo |- 2.AFE L) ...83.5840 |........ennnns 4,179,200 |.... .. el ATBT A3 L [ 25,979 L e e 2.500 |...... 3.180 s 27,431 | .. 125,000 |....02/04/2022 ...|....10/12/2031 ...
00185A-AK-0 ... D...... 2 oo |- 2.AFE )., ...97.9550 |...coovnnnnnns 9,881,700 |.... .. 10,088,000 |.. en 9,733,078 [oeeeiiiiieeee e 28,610 [ e e 3.875 |...... 5.803 .. 17,374 |... .. 195,455 |....11/08/2023 ... |....12/15/2025 ...
00217G-AB-9 ..... APTIV PLC / APTIV CORP .... D...... 2 oo |- 2.BFE ..|... . ...88.3400 |... ....13,251,000 |.... 15,000,000 |.. 14949421 L 5269 [ e e 3.250 |...... 3.2097 .. 487,500 |....02/09/2022 ...|....03/01/2032 ...
00774M-AN-5 ..... AERCAP |RELAND CAP/GLOBA .. D...... 2 oo |--2.BFE ... .. 7,076,250 |. 101.2670 |....eennnneeen 7,088,690 |.... .7,000,000 |.. e 7,024,980 [oeeneeeeeiiiieee foeeeeeee s (15,730) [eeeeeeeeeeee o e 6.500 |...... 6.242 .. 455,000 |....06/04/2020 ...|....07/15/2025 ...
00774M-AS-4 ..... AERCAP |RELAND CAP/GLOBA .. D...... 2 oo |- 2.BFE ..|... ... 24,697,600 |...92.8630 |... ....23,215,750 |.... ...25,000,000 |.. 24,870,992 [oooiiiiiiiiiiinees e 80,057 o e e 1.750 |...... 2.004 . .. 437,500 |....01/29/2021 ...|....01/30/2026 ...
067316-AE-9 ..... BACARDI LTD D...... 2 o |--2.CFE ... .. 29,922,300 |...98.5890 |... ....29,576,700 |.... ...30,000,000 |.. ...29,981,630 e 11,726 [ e et 4.450 |...... 4.493 ... 170,583 |... ,335,000 |....04/24/2018 ...|....05/15/2025 ...
478375-AG-3 ..... JOHNSON CONTROLS INTL PL .. D...... 2 |- 2.BFE ... s ...98.9240 |.......oennnns 8,850,730 |.... +...8,965,021 [ouviiiiiiis e (LI N U R N 3.625 |...... 2.83%2 .. 161,263 |... .. 324,329 |....06/18/2019 ...|....07/02/2024 ...
629470-BA-5 ..... NXP BV/NXP FUNDING LLC .|D. L2.AFE .. 8,797,586 |...99.8070 |. .. 8,250,047 |. .8,288,304 |.. .(266,120) | .4.875 |......1.612 134,323 ....01/25/2022 .. 03/01/2024 ...
716973-AA-0 ..... PFE ... .[D...... . 1.FFE ..|.. .. 14,991,450 |...99.6720 |... ...14,950,800 |.... ...15,000,000 |. ... 14,993,283 |..... e 10832 s e o 4.650 |...... 4.680 |IN ...... ... 81,375 |... ...05/16/2023 ... |....05/19/2025 ...
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86803U-AD-3 ..... SUNTORY HOLDINGS LTD ..ievvvenniiiiiininniiiiiiininninncens foan e D...... 2 iiiiinnns L2AFE L 19,967,200 |...97.3100 |............. 19,462,000 |.............. 20,000,000 |...ccvvnnnnns 19,994,246 |....ooovvvviniins foiiinnnnns 6,739 |ooeiiiiiiiiiinns oo e 2.250 |...... 2.285[A0 .o fiiiiiiiinnns 93,750 |..eevunnnnnnns 450,000 |....10/09/2019 ...|....10/16/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,881,863,198 | XXX 1,820, 340,099 1,877,210,750 1,861,810,847 XXX XXX XXX 18,663,907 48,937,839 XXX XXX
12530B-AA-7 ... CFMT 2021-HB7 A .. ...96.5410 |..ccovnnnnnnns 8,432,832 |.... .8,734,975 |.. 8784972 s e e e e 1.151 |...... 1.154 [MON ..... .. 100,557 |....10/22/2021 ...|....10/27/2031 ...
20753Y-CH-3 ..... CAS 2022-R04 1M1 . . 100.9430 |... ....18,581,702 |.... 18,408,113 |.. ... 18,404,182 [.oiiiiiiiinnens e (130,796) [oveneccceiiees o e 7.337 |...... 6.323 [MON ..... . . 1,279,900 |....04/04/2022 ... |....03/25/2042 ...
22540V-G6-3 ..... CSFB 2002-9 1A1 ...90.9360 |... 15,050 |oeeeiiiieieeennnn 13,686 [nnieeenn i (839) i B30 [ e e 7.000 |...... 6.028 | MON ..... ...1,054 |....04/02/2002 ...|....03/25/2040 ...
35564K-ED-7 ..... STACR 2021-DNA3 M1 . ...99.7130 |... .. 2,973,952 |.... 2,982,512 | 2,995,046 [ e (10,249) [ e [ 6.087 |...... 4.728 ....04/19/2021 ...|....10/25/2033 ...
35564K-RE-1 ..... STACR 2022-DNA2 M1A . 100.0000 |... ... 37,928,521 |.... 37,928,521 |oevuneeennn 38,044,417 [ e (223,142) [ e [l 6.637 |...... 5.598 ...02/07/2022 ...|....02/25/2042 ...
3622N6-AG-4 ..... GSR 2007-AR2 4A1 .... ...96.2870 |... 133447 120,894 [ e (12,748) [ e [ 6.334 |...... 5.767 ....09/12/2007 ...|....02/25/2051 ...
45660L-DG-1 ..... INDX 2005-AR1 4A1 .. ...97.6480 |... o l3,981 e 83,966 [ e T [ e e 3.932 |...... 4.455 ....05/30/2006 ...]|....03/25/2035 ...
46590Y-AA-2 ..... JPMMT 2017-5 A1 ...98.5620 |... .2,890,983 |.. 002,992,236 [onnieeiiiiiinnees foeveennnnnn 1,638 [ e e 3.684 |...... 2.954 ....06/07/2019 ...|....10/26/2048 ...
46591IN-BU-0 ..... JPMMT 2020-LTV1 B2A .. B ...85.1030 |... 9,313,748 |.. e 9,847 571 [ e (8,286) [ [ e 3.49% |...... 3.417 ...02/04/2022 ...|....06/25/2050 ...
46628K-AT-7 ..... JPMNMT 2006-A3 6A1 4 ...95.6500 |. ..173,057 |. ..180,928 .189,328 |.. .4.528 |......4.300 ....11/14/2006 .. 08/25/2034 ...
46647TH-AA-2 ..... JPMNMT 2016-5 A1 .. 4 ...99.3000 |. ..2,766,033 |. . 2,785,531 .2,917,166 |.. .7.023 |......3.646 ....06/22/2019 .. 12/25/2046 ...
46651F-AD-3 ..... JPMMT 2019-HYB1 A2 . 4 ...98.9140 |. ..2,676,855 |. .3,062,546 |.. .4.863 |......3.130 . ....08/13/2019 .. 10/25/2049 ...
71085P-AW-3 ..... PCHLT 2004-2 M2 N .. 2,689,178 |...95.5740 |.eoeunnnneen. 4,266,809 |.... . . 8,908,798 [ e BTLTB2 s e e 6.460 |...... 7.122 [MON ..... .. 175,222 |....09/07/2007 ... |....11/25/2041 ...
T4969T-AA-8 ..... RBIT 2021-HB1 A 4 8,095,530 |...96.2430 |... .8,095,540 |.. 8,095,536 [oniiiiiiiinines v e i e 1.259 |...... 1.262 [MON ..... ..102,201 |....11/17/2021 ...|....11/25/2031 ...
855541-AB-4 ... STARM 2007-S1 2A1 .. 4. L LAFRM L. .. 210,156 |...97.1710 |... ..239,289 |eevvvineeeeennn208,555 | oo (11,581) | o e 6.137 |...... 5.643 [MON ..... ... 11,844 |....09/13/2007 ...|....01/25/2037 ...

1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 97,212,981 | XXX 96,784,487 98,923,266 99,287,894 (639) (360,995) XXX XXX XXX 141,784 4,956,440 XXX XXX

055522-AA-4 ..... BLOX 2021-BLOX A ... |4 ... 56,050,000 |...92.9270 |... ....52,085,584 |.... ...56,050,000 |.. +..56,050,000 Jouuevieieieniiin fereeeen (800, 117) | o s 6.227 |...... 4.220 | MON ..... ... 164,817 |... ....08/18/2021 ... |....09/15/2026 ...
056054-AF-6 ..... BX TRUST 2019-XL C . |4 .... 36,843,037 |...99.4550 |... ....36,646,681 |.... ...36,847,500 |.............36,846,434 |......ooooiiiis o (19,361) | e [ 6.726 |...... 6.832 | MON ..... . 117,082 ... ....00/25/2020 ... |....10/15/2036 ...
056054-AG-4 ..... BX TRUST 2019-XL D .... |4 ... 28,262,500 |...99.3930 |... ....28,000,947 |.... ...28,262,500 |.....00eennnn28,261,623 |oeeiiiiiiiiinins Lo (,712) | e [ 6.926 |...... 7.038 | MON ... ... 92,440 |... ....03/05/2020 ... |....10/15/2036 ...
05606F-AN-3 ..... BX TRUST 2019-0C11 E . |4 .... 38,840,375 |...84.2980 |... ....32,111,637 |.... ...38,093,000 |.............38,620,715 |.ooeeiiiiiiiiis [oneennn  (86,483) |ooeeeiiiiins e e 4.075 |...... 3.752 | MON ..... ... 129,372 |... ....06/22/2021 ... |....12/09/2041 ...
056083-AA-6 ..... BXP 2017-GM A ... |4 .. 6,600,088 |...93.0590 [.............. 5,744,532 |..............6,173,000 |.............. 6,385,054 |...ccocoiiriiinss [oonnnnnnn (60,302) [ooveeniiiiiiiiins Joiiiiieiiiies feeens 3.379 |...... 2.319 | MON ..... ... 17,382 ... ....05/28/2020 ... |....06/13/2039 ...
056083-AG-3 ..... BXP 2017-GM B . |4 ...1,429,027 |...91.2510 |.............. 1,222,763 |.... ....1,390,684 |..... o o (17,000) feveeeees e s 3.539 [...... 2119 IMON ... [ 3,952 |... . ...10/26/2021 ... |....06/13/2039 ...
05608K-AJ-9 ..... BX TRUST 2021-VINO E ... |4 ... 38,459,484 1...95.1080 |... ....36,661,517 |.... . ...36,661,517 |......... 662,448 |t 2,107 [ s o 7.428 |...... 7.498 .. 135,217 |... .. 2,734,766 |....05/03/2021 ...|....05/15/2038 ...
05608R-AJ-4 ..... BX TRUST 2021-ARIA D . 4 .58,705,000 |...95.2520 |. .56,198,680 |. 59,000,000 70,859 |. 7.3 |......7.506 205,375 4,145,001 |....10713/2021 .. 10/15/2036

05609J-AA-0 ..... BXHPP 2021-FILM A .. 4 7,338,000 |...94.2560 [. ..6,916,505 |. .7,338,000 (96,807) .6.126 |...... 4.052 .21,228 422,862 |....08/17/2021 .. 08/15/2036

05609R-AG-9 ..... BX TRUST 2021-BXMF B . 4 . 30,657,924 |...97.9220 |. .30,325,806 |. 30,969,349 62,457 .6.518 |......5.138 . 95,322 1,907,817 |....10/28/2021 .. 10/15/2026

05609T-AE-0 ..... BX TRUST 2022-VAWF C . . 19,950,000 |...97.0230 |. .19,404,600 |. 20,000,000 ..9,392 .6.942 |......7.007 . 65,562 1,331,536 |....01/20/2022 .. 01/15/2039 ...
12433E-AN-1 . BX TRUST 2022-LBA6 E . N . 39,590,000 |...96.2580 |. .38,108,542 |. 39,590,000 ...... 3,581,049 .. (33,549) | .8.062 |......8.113 150,718 3,085,341 [....01/21/2022 .. 01/15/2039 ...
12433X-AG-4 ..... BX TRUST 2020-VIVA D .... |4 .... 55,735,119 1...83.2790 |... ....45,628,564 |.... ...54,790,000 |.. ...55,461,639 | [ (107,780) [oveeeeiiiiiieans feniriiieeiiiiies feeees 3.667 |...... 3.387 ... 167,431 |... .. 1,971,365 |....07/09/2021 ...|....03/09/2044 ...
12433%-AJ-8 ..... BX TRUST 2020-VIVAE .... |4 ....50,880,338 |...79.7070 |... ....41,643,388 |.... ...52,245,585 |.. ...41,643,388 |...... 4,608,064 [.........130,098 |..cccoiiiiiiiiis foriiiiis | 3.667 |...... 3.967 ... 159,656 |... 1,879,816 |....06/30/2021 ...|....03/11/2044 ...
12433Y-AN-7 ... BX TRUST 2020-VKNG E ... |4 A ... 13,650,000 |...97.7770 |... .... 13,346,561 |.... ...13,650,000 |............. 13,649,508 |..coooiriiiiiiiss forrneeae e (7,887) | Joiiiineeiiens [ 7.576 |...... 7.709 ... 48,836 |... .. 996,582 |....09/18/2020 ...|....10/15/2037 ...
124778-AG-9 ..... CAMB 2021-CX2 C |4 A .... 58,984,663 |.. 77.7000 |... ....46,620,000 |.... .. 60,000,000 |.. ..59,170,242 o [l 84,000 | e 2.864 |...... 3.018 ... 143,179 ... 1,685,813 |....10/22/2021 ... |....11/10/2046 ...
12482H-AL-8 ..... CAMB 2019-LIFE D ... |4 A .... 10,200,623 |...98.8740 |... ....10,086,137 |.... ...10,201,000 |.. 210,202,959 o [ (1,782) | e 7.189 |...... 7.488 ... 34,486 |... ..698,729 |....03/05/2020 ...|....12/15/2037 ...
12482H-AN-4 ... CAMB 2019-LIFE E ... A ...5,242,000 |...98.0470 |.............. 5,130,624 |.... .5,242,000 |.. 05,243,027 o e (925) | e 7.569 |...... 7.900 .. 18,711 [ ..380,316 |....12/20/2021 ...|....12/15/2037 ...
12508E-AF-9 ..... COMM 2020-8BX C .. E. . 15,255,458 |...85.0830 |. .12,634,826 |. 14,850,000 15,011,086 |.. ..(81,581) | .2.056 |...... 1.490 . 25,443 305,316 |....11/15/2021 .. 01/10/2038 ...
12654Y-AJ-8 ..... CPTS 2019-CPT D .. .D.. . 64,722,622 |...69.5020 |. .43,388,014 |. 63,985,145 |.. .(256,69) |- .3.097 |......2.577 161,008 ,896,796 |....11/16/2021 .. 11/13/2039

12656K-AL-1 ..... COMM 2020-CX E o . 13,675,781 |...72.5730 |. .10,885,950 |. 14,038,188 |.. .. 118,527 |. .2.773 |...... 3.804 . 34,662 ..408,115 |....10/27/2020 .. 11/10/2046

126500-AA-8 ..... COMM 2022-HC A . A . 57,678,105 |...87.5820 |. .49,045,920 |. 57,030,784 |.. .(338,680) | .2.819 |......2.176 131,553 ,578,640 |....01/12/2022 .. 01/10/2039

23305J-AJ-1 . DBUBS 2017-BRBK D A . 16,917,343 |...83.4260 |. . 14,349,272 |. 17,152,472 |.. ... 38,898 | .3.648 |......3.858 . 52,283 ..615,593 |....06/03/2021 .. 10/10/2034 ...
20420M-AA-1 ... CGCMT 2019-SWRT A e |4 LA .... 82,913,299 |...99.8410 |... ....79,366,631 |.... . ...79,493,025 R R (1,398,863) |. UV R 4.149 |...... 2.325 ...274,847 |... 3,298,166 |....12/08/2021 ...|....01/10/2024 ...
20420M-AC-7 ... CGCMT 2019-SWRT X 10 wovveeeeiiiiiieieeiiiiiieeieiiiiiis]ees e | e 4. LABFE 6,518,475 ]....0.0040 |.........c..e... 10,440 foovveeeeiiiiiiiieiiins o i foee (1,141,894) [oovveeeeiiiiens e fonnd 0.671 |...... 0.001 145,860 |........... 1,509,511 |....01/10/2019 ... [....01/10/2024 ...
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44421G-AA-1 ... HY 2019-30HY A ..ooieeeieeie s [ U, 51,390,333 |...88.6980 |............. 40,858,734 |...euvnnnnnns 46,065,000 |...ccvvnnnnns 49,415,417 ovvveiiiiiiies oo (B77,708) | [ s 3.228 |...... 1.834 [MON ... |ovveniinns 123,915 |oveeennnns 1,486,978 |....07/17/2020 ...|....07/10/2039 ...
44421L-AA-0 ..... HY 2016-10HY A ... . 39,130,866 |...93.0360 |... ....35,115,677 |.... 37,744,182 |.. 88 417,191 [ e (258,986) [ [ e 2.835 |...... 2.112 [ MON ..... ... 89,171 [... 1,070,048 |....12/21/2021 ...|....08/10/2038 ...
4442M-AE-O ..... HY 2019-55HY B ... ...4,438,426 |...84.0630 |.............. 3,588,649 |.... .4,269,000 |.. 4,395,783 [ e (20,348) [ e e 3.041 |...... 2.447 [MON ..... .... 10,818 |[... .. 127,373 |....11/02/2021 ... |....12/10/2041 ...
46592F-AE-3 ..... JPNCC 2021-2NU B ... ... 15,432,142 ...75.9370 |... .... 11,390,550 |.... ...15,000,000 |.. 15,254,292 |.eovveeeeeeinis e (62,284) | e e 2.146 |...... 1.669 | MON ..... .... 26,821 |... .. 315,798 |....01/13/2021 ...|....01/05/2040 ...
466521I-AG-8 ..... JPNCC 2021-410T C .. ... 128,379,962 |...73.7360 |... ....92,907,360 |.... . 126,000,000 |........... 127,426,386 |......cooevvvvnnnn feeeeennn(350,813) |oocvvniniiiiiiis e s 2.662 |...... 2.322 ... 279,536 |... 3,291,313 |....02/25/2021 ...|....03/05/2042 ...
55282F-AC-3 ... MFTII 2019-B3B4 B .. .... 50,049,486 |...62.0850 |... ....32,489,081 |.... ...52,330,000 |.. +..50,893,920 [oenieeeieniiieee foeeeennnn 217,965 [ oo e 3.857 |...... 4.376 ... 140,156 |... 1,980,271 |....05/21/2020 ... |....06/10/2044 ...
55293B-AD-7 ... MHP 2021-STOR B .... 11,357,875 |...97.8280 |... 11,113,261 ... ...11,360,000 |.. L A1371,978 [ [ (120,983) [ e e 6.376 |...... 4.252 ... 34,204 ... ..683,468 |....12/30/2021 ...|....07/15/2038 ...
552930-AA-9 ..... MHP 2022-MHIL A B .... 68,083,563 [...97.9300 |... ....66,955,762 |.... ...68,371,043 |.. 68,413,918 | e (B92,447) | e e 6.176 |...... 4.482 .. 199,414 |... ....01/07/2022 ...|....01/15/2027 ...
55316P-AA-5 . MKT 2020-525M A .. 4 . 46,349,170 |...76.8560 |. .34,585,200 |. 45,000,000 45,854,309 |.. .2.6% |......2.357 101,025 ....10/29/2020 .. 02/12/2040
61763X-BK-1 ..... MSBAM 2014-C18 300C 4 . 35,607,344 |...60.2620 |. .21,091,700 |. 35,000,000 35,064,890 |.. - 4,490 |......4.282 . 74,210 ....05/13/2020 .. 08/15/2031
61763X-BM-7 ..... MSBAM 2014-C18 300D 4 . 26,448,438 |...55.2800 |. .13,820,000 |. 25,000,000 13,820,000 |.....(7,607,578) |. .5.279 |...... 3.519 113,645 ....04/30/2021 .. 08/15/2031 ...
682413-AC-3 ..... ONP 2021-PARK B N .... 33,000,000 |...93.1140 |... ....30,727,620 |.... ...33,000,000 |.. 83,196,692 |o.enieeeieiiiieee feeeeeeeen (15,123) [ o e 6.426 |...... 3.574 ...100,146 |... ...02/10/2021 ...|....03/15/2036 ...
T4824D-AL-4 ..... QCMT 2013-QCA D .. I L ... 12,762,695 |...89.4010 |... LG 11,175,125 ... ...12,500,000 |.. LAATEAD [ 343,748 | (52,123) [ e e 3.590 |...... 3.114 ... 37,39 |... ....07/02/2019 ...|....01/11/2037 ...
T844R-AN-5 ... SLG 2021-0VA F ... N .... 71,868,397 [...70.9560 |... ....55,700,460 |.... ...78,500,000 |.............78,277,075 |oeeeveeieeeennns feeeeeeen 575,990 |ooviniiiiiiiiiis e oo 2.851 [...... 3.883 ... 186,477 |... ....06/29/2021 ...|....07/15/2041 ...
78457J-AG-7 ..... SVRT 2022-MINI B .... N R A .... 51,760,000 |...97.4990 |... ....50,465,482 |.... ...51,760,000 |.. ..51,760,000 |...ooveieiinnnnnns oerennnn(632,011) e o e 6.712 |...... 4.903 ... 164,056 |... ....01/21/2022 ...|....01/15/2024 ...
852361I-CE-4 ..... SREIT 2021-MFP2 A .. v [4 e | LA L .. 67,721,540 |...98.5890 |... ...67,020,802 |.... ...67,980,000 |.. ...68,831,442 | foeeena 83,499 | e e 6.298 |...... 4.905 ...202,170 |... ...11/24/2021 ... |....11/15/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,528,879,498 | XXX 1,294,668,584 1,513, 188,433 1,492,100,612 1,588,621 (6,521,313) XXX XXX XXX 4,479,622 69,351,626 XXX XXX
00218G-AB-8 ..... ARIFL 2023-A A2 1AFE L) .... 11,273,194 |...99.8090 |... ... 11,251,995 |.... ...11,273,527 |.. L A1,278,340 [ e 146 e e e 5.410 |...... 5.473 [MON ..... .. 421,846 |....03/30/2023 ...|....02/17/2032 ...
04016G-BF-4 ..... ARES 2016-40A A3RR . .1.BFE ..|... .... 14,500,000 |...98.5980 |... .... 14,296,710 |.... ...14,500,000 |.. ... 14,500,000 |....oeeeeennnnieee foeeeennn(401,663) |ounnniiiiiiiiees o e 7.085 |...... 6.168 | JAJO .... ..927,080 |....11/10/2021 ...|....01/15/2029 ...
055979-AB-4 ..... BMWLT 2023-2 A2 .. I AFE ). .... 14,999,162 |. 100.2830 |... .... 15,042,450 |.... ...15,000,000 |.. L 14,973,314 [ e (25,847 [ e e 5.950 |...... 6.304 [MON ..... .. 183,458 |....10/03/2023 ...|....08/25/2025 ...
056820-AU-0 ..... BCC 2017-1A BR ... N .1.CFE ..|... .... 15,000,000 |...99.1340 |... ....14,870,100 |.... ...15,000,000 |.. +..15,000,000 |...oeeeemnniieee foreeennn(671,584) |oeeeiiiieees o e 7477 |...... 5.958 | JAJO ... .. 984,322 |....05/06/2021 ... |....07/20/2030 ...
08179H-AE-O ..... BSP 2017-12A A1R ... I L 1AFE L) ... 11,757,852 |...99.9480 |... ... 11,751,738 |.... ...11,757,852 |.. L A1TE7,852 [ [ (333,362) [ [ e 6.605 |...... 5.095 | JAO ... ..698,259 |....10/04/2021 ...|....10/15/2030 ...
08180E-BL-7 BSP 2013-111A A2R2 . 4 1AFE .. .30,000,000 |...99.8340 |. .29,950,200 |. 30,000,000 30,000,000 |.. .(1,176,263) |. .7.327 |......5.453 | JAJO ... 2,014,269 |....04/20/2021 .. 07/20/2029
12510H-AD-2 . CAUTO 2020-1A A4 . 4 .1EFE .. . 37,510,716 |...95.7110 |. .35,907,976 |. 37,517,083 37,507,689 |.. ... (1,938) |. .3.190 |......3.211 ,196,795 |....01/15/2020 .. 02/15/2050
12549B-AY-4 . CIFC 2013-2A A1L2 . 4 LAFE .. . 28,697,616 |...99.8030 |. .28,641,082 |. 28,697,616 28,697,616 |.. .(1,227,082) | .6.657 |......4.999 ....04/13/2021 .. 10/18/2030
12549B-BA-5 . CIFC 2013-2A A2L2 .....oovieiiiiiiiiiniie e [een e U .1.CFE .. .10,000,000 |...99.2920 |. ..9,929,200 |. 10,000,000 .. 10,000,000 |.. .(476,525) |. 7157 |......5.838 ....04/13/2021 .. 10/18/2030 ...
12660D-AB-3 ..... CNH 2022-A A2 .. 1AFE .. 1,878,336 |...99.7130 |. ..1,872,987 |. .1,878,378 1,878,374 |.. .2.390 |......2.404 ...08/24/2022 .. 08/15/2025 ...
12664J-AB-6 ..... CNH 2022-C A2 .. 1AFE L) . 14,217,981 1...99.8770 |... .... 14,200,538 |.... 14,218,026 |.. L A8217,961 [ i 39 e e e 5.420 |...... 5.482 ... 11/17/2022 ...|....07/15/2026 ...
13876G-AJ-7 ..... CANYC 2017-1A AR ... 1AFE ... .... 31,186,569 |...99.7980 |... ....31,123,578 |.... ...31,186,569 |.. ...31,186,569 |...ooeeeeeniieeee [oeeen (1,064,673) |oeeeeeeceiiees o e 6.655 |...... 5.225 ....08/08/2021 ...|....07/15/2030 ...
14044E-AB-4 ..... COPAR 2023-2 A2A .... 1AFE L) .... 12,498,896 |. 100.4800 |... ....12,560,000 |.... ...12,500,000 |.. 12,498,828 |....ooiiiiiiiines i (B9) [ e e 5.910 |...... 5.982 ....10/04/2023 ...|....10/15/2026 ...
14318X-AB-1 ..... CARMX 2023-4 A2A . 1AFE ... ...7,999,458 |. 100.7840 |.............. 8,062,720 |.... e 1,999,362 eneeeiiiiieeee feeeernieeee e (95) [ o e 6.080 |...... 6.154 ....10/12/2023 ...|....12/15/2026 ...
14576A-AA-0 ..... CARM 2020-1A A1 .. 1AFE L) .. 8,771,368 |...85.2810 |.....eunnnnnns 7,483,408 |.... el BUTT2,875 e vl 271 e o e 2.010 |...... 2.025 ....11/18/2020 ...|....12/15/2050 ...
165183-CJ-1 ..... CFI1 2020-1A A1 .. 1AFE ... .. 2,778,103 ...99.3130 |eeeuennnneens 2,758,054 |.... 2,777,201 [ e (133) s o e 0.870 |...... 0.851 ...05/12/2021 ...|....08/16/2032 ...
165183-CU-6 ..... CFI1 2023-1A A1 .. 1AFE .. . 27,515,248 |. 100.2630 |. .27,588,385 |. .5.650 [......5.719 ....04/19/2023 .. 05/15/2035 ...
17295F-AD-6 ..... CITZN 2023-2 A3 .. 1AFE .. . 11,499,385 |. 101.4180 |. .11,663,070 |. .5.830 |......5.901 ...09/06/2023 .. 02/15/2028
20267T-AA-O ..... CBSLT 2016-A A1 .. 1AFE .. . 84,374 ...95.2650 |. ...78,9% |. .3.320 |......2.897 ....11/08/2016 .. 05/25/2040
20267T-AB-8 ..... CBSLT 2016-A A2 .. 1AFE .. 844,659 . 100.6470 |. ..850,124 |. .7.670 |......7.848 ....04/15/2016 .. 05/25/2040
20267V-AA-5 ..... CBSLT 2017-AGS A1 1AFE .. 1,067,001 |...93.7830 |. ..1,000,849 |. .. .2.550 |......2.570 . ....06/02/2017 .. 05/25/2041 ...
20268K-AB-6 ..... CBSLT 2017-BGS A2 1AFE ... .. 1,738,713 ]...97.4920 |....eennneeeen 1,695,106 |.... e 1T TA3 [ e (87,382) [ o e 6.120 |...... 2.374 [MON ..... ..100,634 |....10/19/2017 ...|....09/25/2042 ...
23291Y-AD-7 ..... DLLAA 2021-1A A4 ... AFE ). ... 14,730,560 |...93.6200 |... .... 14,979,200 |.... . . L 14,834,442 | [ 103,882 [ e e 1.030 |...... 6.067 |MON ..... ... 27,467 |....11/07/2023 ...|....02/19/2030 ...
232989-AB-9 ... DLLMT 2023-1A A2 ... v |- TLAFE L.l .... 19,998,144 [. 100.0140 |... ....20,002,800 |.... ...20,000,000 |.. 019,998,946 |....oooeeviiiiies e 802 [ e e 5.780 |...... 5.858 [MON ..... ..661,489 |....05/17/2023 ... |....11/20/2025 ...
233046-AN-1 ... DNKN 2021-1A A21 . e | 2B FE ... ...2,068,490 |...90.8770 |......evvnnnnn 2,140,099 |.... . 2,354,940 |.. BN 11T TV R R [+ 111 I AU AR N 2.045 |...... 6.570 |FMAN ... ... 12,040 |....11/03/2023 ...|....11/20/2061 ...
233258-AB-8 ..... DLLAD 2023-1A A2 . oo | eeveeeen | LA FE Ll . 32,349,652 |...99.6610 |... 32,241,734 |.... 32,351,406 |.. ...32,346,662 JUTP PO 5.190 |...... 5.256 [MON ..... ,487,814 |....01/25/2023 ... |....04/20/2026 ...
24702E-AB-6 ..... DEFT 2023-3 A2 ....iivivveeniiiiiinniniiiiiinnnnnnnnnnnnnns foee ven | oneeees | ceeeeenens LLAFE L 18,998,947 |. 100.6120 |............. 19,116,280 |............. 19,000,000 J.....ovvnnens 18,998,821 [..oovvvvnnniiinn ovvnneenenn (126) oo o fonnndd 6.100 |...... 6175 MON ... oveennnnnnnn 28,975 [ 206,044 |....10/10/2023 ...|....04/23/2029 ...
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24702H-AE-3 ..... 0= W17 oy K TR (e R N LLAFE L 14,999,394 [. 100.7750 |....eeeeenen 15,116,250 |....oeeenne 15,000,000 BA2) [ i fes 5.650 |...... 5. 73 [MON ... [oevvivnnnnnnn 21,188 | 640,333 |....03/14/2023 ...|[....09/28/2028 ...
25267T-AN-1 ..... SHINE 2021-1A A 4 | LFFE L . 52,000,000 |...88.0950 |... ....45,809,400 |.... 52,000,000 |-.eeevnnnnnn52,000,000 f.eeneeiemnniiines foreemmniineeeinn Jeeeeeeeeenieees foeeeeeeiieeeeeen e 2.305 |...... 2.316 [MON ..... 1,198,600 |....11/10/2021 ...|....11/20/2051 ...
25755T-Ad-9 ..... DPABS 2018-1A A2l .. 4 [ 2AFE L ...5,469,105 |...97.1540 |........e.eees 5,537,778 |.... .5,700,000 |eevenneennnn 5,541,754 oo e 72,648 [ i [ 4116 |...... 5.793 | JAL ... .. 175,959 |....02/01/2023 ... |....07/25/2048 ...
25755T-AL-4 ..... DPABS 2019-1A A2 .... 4 [ 2.AFE L ...3,230,011|...91.2340 |.ceevennnneens 2,861,817 |.... 3,136,788 |ovvvneeeeennn 3,209,978 [ e (11,087) [ s s 3.668 |...... 3.222 | JAJO ... .. 115,057 |....01/26/2022 ... |....10/25/2049 ...
25755T-AP-5 ... DPABS 2021-1A A2I1 . 4 [ 2AFE L . 29,250,000 |...85.7260 |... ....25,074,855 |.... 29,250,000 |.. 229,250,000 ..eniiiiiiininiees forrirniiiiniiiin e o e 3.151 [...... 3.163 | JAL ... ..921,668 |....04/08/2021 ...|....04/25/2051 ...
26245E-AJ-8 ..... DRSLF 2017-47A ATR .... N .. 1.AFE ..|... .... 12,003,978 |...99.9390 |... ....11,996,656 |.... ...12,003,978 |.. ...12,003,978 |...oeeeeiiiiiieee [oeeeennn(435,866) [ounnnieiiiiiiees [ e 6.635 |...... 4.240 .. 717,635 |....04/15/2021 ... |....04/15/2028 ...
26245E-AL-3 ... DRSLF 2017-47A AR .... I L .. 1.AFE ..|... .. 33,000,000 |. 100.1100 |... ...33,036,300 |.... ...33,000,000 |.. +..33,000,000 |...weevervnnnnnees foeeen (1,388,427) |eeeeniiiiiiiienes o e 6.925 |...... 5.329 ....04/15/2021 ...|....04/15/2028 ...
268571-AB-2 ..... ELFI 2018-A A2 ... N .. 1.AFE ..|... ...95.4830 |... s ..658,367 |eevvnineeeennnn888,328 | e 10 [ e e 3.430 |...... 3.459 ....04/11/2018 ...|....08/25/2042 ...
26857L-AA-0 ..... ELFI 2020-A A . 4 1AFE .. ...87.8790 |. 4,260,419 . 4,848,052 .1.748 ...06/18/2020 .. 08/25/2045
29374E-AB-2 . EFF 2021-1 A2 .. 4 1AFE .. ...98.9110 |. 2,243,517 |. .2,268,218 ......0.443 ....02/17/2021 .. 12/21/2026 ...
20374G-AB-7 ..... EFF 2022-4 A2 .. 1.AFE .. . 13,060,291 |. 100.2990 |. 13,101,472 |. 13,062,415 .5.760 |......5.839 ....11/16/2022 .. 10/22/2029 ...
29374L-AB-6 ..... EFF 2023-3 A2 .. .. 1.AFE ..|... ... 20,999,630 |. 102.2120 |... ....21,464,520 |.... ...21,000,000 |.. 020,999,387 |oeieeeiiiiiieee feeeereeeee e (283) [ e e 6.400 |...... 6.483 ...10/18/2023 ...|....03/20/2030 ...
20375N-AB-1 ... EFF 2023-2 A2 .. 1.AFE ..|... . 14,497,500 |. 100.2700 |... .... 14,539,150 |.... 14,500,000 |.. 14,498,120 [ i 820 [ e e 5.560 |...... 5.634 ....06/23/2023 ...|....04/22/2030 ...
362541-AB-0 ..... GMALT 2023-1 A2A . .. 1.AFE ..|... ...5,891,523 |...99.9220 |.............. 5,887,409 |.... .5,892,004 |.. 5,891,842 [ e 319 e e e 5.270 |...... 5.337 ....02/08/2023 ...|....06/20/2025 ...
379930-AB-6 ..... GMCAR 2023-4 A2A . .. 1.AFE ..|... .... 19,998,094 . 100.5360 |... ....20,107,200 |.... ...20,000,000 |.. 019,998,207 [oeeniiiiiiininns v 118 e e e 5.890 |...... 5.965 ....10/03/2023 ...|....11/16/2026 ...
39154T-80-0 ..... GALC 2021-2 A3 ... .. 1.AFE ..|... ... 17,525,122 |...97.5420 |... ... 18,448,441 |.... ...18,913,331 |.. 18,436,940 |o.eieeiiiiiiieee et 813,220 [ e e 0.670 |...... 6.126 . ....11/21/2022 ...|....07/15/2025 ...
41285J-AB-4 ... HOMOT 2023-A A2A . .. 1.AFE ..|... .... 19,385,665 |...99.8080 |... .... 19,348,943 |.... ...19,386,165 |.. 19,385,913 [ e 249 e o e 5.320 |...... 5.382 .. 836,535 [....02/13/2023 ...|....06/15/2026 ...
437927-AB-2 ..... HAROT 2023-2 A2 .. .. 1.AFE ..|... .. 34,997,904 |...99.9960 |... ...34,998,600 |.... ...35,000,000 |.. 34,998,732 oo e 828 e e e 5.410 |...... 5.477 1,025,646 |....05/23/2023 ... |....04/15/2026 ...
448978-AB-2 ..... HALST 2022-C A2A . .. 1.AFE ..|... ...99.7950 |... .. 3,315,010 |.... .3,321,820 |.. 03,321,805 [ i 31 e e e 4.340 |...... 4.381 ...09/12/2022 ... |....01/15/2025 ...
46591H-AU-4 . CACLN 2020-2 B .1.CFE .. ...99.6120 |. ..181,760 |. ..182,468 .182,468 |.. .0.840 |......0.841 ....11/17/2020 .. 02/25/2028
46591H-BR-0 . CACLN 2021-1 B .1.CFE .. ...98.2030 |. ..2,212,570 |. . 2,253,057 . 2,253,057 |.. .0.875 |......0.877 ....03/16/2021 .. 09/25/2028
466365-AD-5 . JACK 2022-1A A2 . . .. 2.BFE .. . 72,375,000 |...91.9870 |. .66,575,591 |. 72,375,000 72,375,000 |.. .3.445 |......3.460 ....02/02/2022 .. 02/26/2052
48128U-201-0 ..... CACLN 2021-2 B ...eviiviiiiiiiicieiie e eeecenans [een e .1.CFE .. 3,901,859 |...97.7550 |. ..3,814,263 |. .3,901,859 .3,901,859 |.. . .0.889 |......0.891 ....07/13/2021 .. 12/26/2028 ...
500945-AB-6 ..... KCOT 2023-2A A2 .. 1.LAFE .. . 12,499,355 |. 100.3010 |. . 12,537,625 |. 12,500,000 12,499,490 |.. 135 | .5.610 |......5.680 . ...07/18/2023 .. 07/15/2026 ...
50184K-BL-1 ..... LCM 13A AR3 .. 1.AFE ..|... ...5,213,091 ...99.9300 |........enwees 5,209,441 |.... .5,213,091 |.. ....5,213,091 6.528 |...... 4.038 | JAL ... ....11/29/2021 ... |....07/19/2027 ...
551925-AA-8 ..... MTLRF 2023-1A A2 . .. 1.AFE ..|... . 12,999,536 |. 100.2200 |... ....13,028,600 |.... 13,000,000 |.. ...12,999,631 6.090 |...... 6.171 ....08/08/2023 ...|....07/15/2030 ...
55317R-AB-8 ..... MMAF 2022-A A2 ... .. 1.AFE ..|... ...4,889,804 ...99.4970 |.............. 4,865,467 |.... .4,890,064 |.. .... 4,890,037 2.770 |...... 2.790 ....04/04/2022 ...|....02/13/2025 ...
56578J-AL-6 ..... MCLO 2017-10A A1AR . .. 1.AFE ..|... . 16,370,705 |...99.8980 |... ....16,354,007 |.... 16,370,705 |.. ...16,370,705 6.641 |...... 4.9% ....12/07/2021 ...|....11/15/2029 ...
58768P-AB-0 ..... MBART 2022-1 A2 .. 1.AFE ..|... ...6,303,389 ...99.9220 |.......oe..ee. 6,298,875 |.... .6,303,792 |.. ....6,303,674 5.260 |...... 5.325 ....11/15/2022 ...|....10/15/2025 ...
58768P-AC-8 ..... MBART 2022-1-A3 .. 1.AFE ..|... ... 24,995,055 |. 100.1380 |... ...25,034,500 |.... ...25,000,000 |.. ...24,997,233 U A 5.210 |...... 5.276 ... 11/15/2022 ...|....08/16/2027 ...
58769F-AC-9 ..... MBART 2023-2 A3 .. .. 1.AFE .. . 18,998,376 |. 102.8250 |. . 19,536,750 |. 19,000,000 18,998,376 |..oovvvviiiiiiinn Jovnnnniiiiiinnnns . .5.950 |......6.028 ....10/19/2023 .. 11/15/2028 ...
606940-AB-0 ..... MMAF 2022-B A2 . .. 1.LAFE .. . 12,409,203 |...99.8710 |. 12,394,797 |. 12,410,276 |.. L2937 | .5.570 |......5.645 ....11/01/2022 .. 09/09/2025
62432L-AL-5 . MVEW 2017-2A AR .. 4 1AFE .. . 30,308,370 |...99.8600 |. .30,265,938 |. 30,308,370 |.. .(973,929) |. .6.695 |......5.033 ....07/29/2021 .. 01/16/2031
641310-AJ-9 . NEUB 2017-26A AR . 4 1AFE .. . 22,050,789 |...99.7570 |. .21,997,205 |. 22,050,789 |.. (609,770) |. .6.577 |......5.489 ....10/22/2021 .. 10/18/2030
671026-AA-0 ..... 0SD 2021-23A A 4 1AFE .. . 17,696,348 |...99.5860 |. .17,631,901 |. 18,262,777 |.. 88,492 |. .6.534 |......5.486 ....12/01/2021 .. 04/17/2031 ...
67571A-AA-3 ..... OCTL 2021-1A A ... N .. 1.AFE ..|... ...2,394,021...98.4940 |.............. 2,358,185 |.... e 2,8393,984 o e 295 [ e e 0.930 |...... 0.967 ...04/27/2021 ...|....08/22/2027 ...
675710-AB-6 ..... OCTL 2023-2A A2 .. 1.AFE ..|... .. 7,668,287 |. 100.1920 |.......eennees 7,683,346 |.... .. e 1,668,369 [o.eniiiiiiiiiinins i 82 e i e 5.880 |...... 5.956 ....06/17/2023 ...|....06/20/2031 ...
67590E-BJ-2 ..... 0CT15 2013-1A BRR .. .. 1.CFE ..|... .11,000,000 |...99.1560 |... ....10,907,160 |.... .. 11,000,000 |.. 11,000,000 |...oeeeeenninnee foeeeennn(431,406) |oeeeneeeenieees oo e 7.158 |...... 6.106 | JAJO .... ....07/20/2021 ...|....07/19/2030 ...
69701Y-AA-O ..... PSTAT 2021-1A A1 . .. 1.AFE ..|... ...3,063,419 ...99.8940 |.............. 3,062,622 |.... ....3,065,872 |.. 3,152,346 [ el 27,416 [ o e 6.577 |...... 5.275 | JALO ... ....02/10/2022 ...|....04/20/2029 ...
732916-AD-3 ..... PFAST 2023-2A A3 . .. 1.AFE ..|... . 17,998,837 |. 102.1470 |... ....18,386,460 |.... .. 18,000,000 |.. 17,998,899 [ e B2 [ e e 5.790 |...... 5.860 ....11/01/2023 ...|....01/22/2029 ...
733280-AB-0 ..... PFAST 2023-1A A2 . .. 1.AFE ..|... ... 12,127,272 |...99.8800 |... ... 12,113,643 ... ...12,128,196 |.. ...12,127,507 23 [ e [ 5.420 |...... 5.483 . ....06/17/2023 ...|....12/22/202%6 ...
80286P-AB-7 ..... SDART 2023-5 A2 .. .. 1.LAFE ..|... ... 13,199,872 . 100.3700 |... .... 13,248,840 |.... ...13,200,000 |.. ...13,199,561 e (BN [ e [ 6.310 |...... 6.384 .. 131,879 |....10/11/2023 ...|....07/15/2027 ...
80287G-AB-6 ..... SDART 2023-1 A2 ..... .. 1.AFE ..|... .. 6,780,984 ...99.9270 |......onnnnenn 6,776,309 |.... ....6,781,179 n 195 [ i [ 5.360 |...... 5.426 .. 323,089 [....01/18/2023 ...|....05/15/2026 ...
83390U-AF-4 ..... SOFI 2020-C AFX .. 1AFE . 3,345,575 |...90.9580 |. .. 3,040,800 |. .3,345,3%8 |.. ... (267)|. 1,950 |......1.927 . . 65,190 |....05/27/2020 .. 02/15/2046 ...
863162-AA-1 ..... STRAS 2021-1A A ..... L 1AFE ... .. 23,451,602 )...99.6070 |... ... 23,359,438 |.... ...23,451,602 |. ...23,451,602 |..... P PP (582,411) |oeeiiiiiininnns oo oennnd 6.477 |...... 5.204 | JAL ... .. 1,372,487 |....11/15/2021 ...)....12/29/2029 ...




oLoL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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
87230A-AW-6 ..... TFLAT 2016-TA AR3 ..evvniiiiiiiineiniineineeecreniineees foee ven | e | s .. 1.AFE .. .... 39,003,330 |...99.6510 |............. 38,867,208 |............. 39,003,330 39,003,330 |eevunnerriinnnnns foeeeennn(821,927) | s 1000 6.508 .l 6.198 |JAJO ... |eeeenn...... 535,444 (... 2,294,933 |....01/14/2022 ... |....01/17/2032 ...
87342R-AC-8 ..... BELL 2016-1A A23 ...ooiieiieieeeeeeeee e eeeeeneeeeeen [ e | s 4 s .. 2.BFE .. ... 21,957,224 |...98.4520 |............. 21,708,666 |............. 22,050,000 21,851,060 |-eevvvneeeeeennnn o 89,581 i s [ 42970 [ 5.409 ....01/19/2023 ...|....05/25/2046 ...
891941-AB-2 ..... TAOT 2023-B A2A ...cevvvviiiiiiiiinieccenineeevennns oo een | e | s 1AFE .. ... 26,449,754 |...99.8510 26,410,954 |............. 26,450,365 26,449,970 |ooeveneeiiiiniins fooviiinnnnn 216 | [ 020.5.280 ..l 5.341 ....06/16/2023 ...|....05/15/2026 ...
89238F-AB-9 ..... TAOT 2022-B A2A .. .. 1.AFE ..|.. .. 924,138 ]...99.8630 |.. 922,912 | 924,178 28T s o B8 e e 0002222350 . 2.378 ....04/07/2022 ...|....01/15/2025 ...
89239F-AD-4 ... TAOT 2023-D A3 ... .. 1.AFE ..|.. 9,998,922 |. 101.9510 |.. ..10,195,100 |... 10,000,000 09,998,915 |oeveeiiiiiiiins oo (B) e e 0050540 |l 5.606 ....11/07/2023 ...|....08/15/2028 ...
90291V-AB-6 ..... USAOT 2023-A-A2 .. .. 1.AFE ..|.. . 14,998,961 |. 100.2280 |.. 15,034,200 ...15,000,000 .. 14,998,820 |...ooeeeenniieeee Jeeeeenneee (140) [ e 0222252830 | 5.899 ...09/07/2023 ...|....07/15/2026 ...
92348K-BK-8 ..... VZMT 2023-1 C .... .. 1.EFE ..|.. . 20,430,572 |...99.2100 |.. 20,273,564 .20,435,000 |.....oeeeennn20,431,313 [ o 782 [ i [ 42980 ol 5.037 ....01/20/2023 ...|....01/22/2029 ...
92558E-AJ-1 ..... VIBR 2017-6A AR .. .. 1.AFE ..|.. ...3,423,978 |...99.8860 |.. .3,420,074 |... 3,423,978 v 3,423,977 [ e (9,977 [ e [ 6.582 [ 3.044 ....05/17/2021 ...|....06/20/2029 ...
92916M-AG-6 ..... VOYA 2017-1A A2R .. 1.AFE .. ....30,000,000 |...99.3670 |............. 29,810,100 |[............. 30,000,000 |.............30,000,000 |.......ccevureeee foruen (1,335,856) |ouvvnviivvnnnnns foovvvinniiiiiiiinn e 7,164 | 5.7 ....04/30/2021 ...|....04/17/2030 ...
96328D-BX-1 ..... WHLS 2021-1A A e foe e | s 4 s L AFE e 6,806,840 |...99.4990 |.............. 6,772,737 |oeeeeeeennnnn 6,806,840 |..............6,806,840 |......ccoeeiiiieee |oeeennna(159,772) |oeeeeiiiiieies oo [0 5752 | 2.121 ....04/26/2021 ...|....08/20/2029 ...
96328G-BG-1 ..... WFLF 2023-2A A ... .. 1.AFE ..|.. . 26,996,501 |. 101.2070 |.. ..27,325,890 |... ....27,000,000 L (13,282) | e |10.6.460 ...l 6.581 ....10/19/2023 ...|....08/18/2038 ...
97314C-AC-4 ... WINDR 2013-2A BR2 |- 1.CFE ..].. .10,000,000 |...99.5650 |.. ... 9,956,500 |... .. 10,000,000 (892,900) |-eeevvneeeeennnn e el 72227 | 6.129 ...07/20/2021 ...|....10/18/2030 ...
974153-AB-4 ..... WSTOP 2020-1A A2 ... [ PR (FOURRONS .. 2.BFE .. ... 11,820,000 |...89.9280 10,629,490 11,820,000 |.............11,820,000 [.......ccoooevnene Jovvinnnnniiiinnns fooonnniiiiniinnnns fovvenninnnnnenns oo 2.841 | 2.851 ...10/09/2020 ... |[....12/05/2050 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,278,653,841 [ XXX 1,259,039,228 1,281,889, 948 1,280,246, 162 (12,096,937) XXX XXX XXX 7,525,367 49,577,813 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,786,609,518 | XXX 4,470,832,398 4,771,212,397 4,733,445,515 18,934,862 (20,865,800) XXX XXX XXX 30,810,680 172,823,718 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 9,620,691,008 | XXX 9,300,729,024 9,607,914,750 9,598,443,574 17,346,880 (142,075) XXX XXX XXX 63,221,482 187,492, 147 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 97,262,427 | XXX 96,830,266 98,970,428 99,334,240 (639) (360,975) XXX XXX XXX 141,987 4,958,714 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,715,939,851 | XXX 1,393,901, 441 1,513, 188,433 1,595,856,425 1,588,621 (28,112,002) XXX XXX XXX 6,900,520 94,547,679 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,278,653,841 | XXX 1,259,039, 228 1,281,889, 948 1,280,246, 162 (12,096,937) XXX XXX XXX 7,525,367 49,577,813 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 XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 12,712,547, 127 [ XXX 12,050,499,959 12,501, 963,559 12,573,880,401 18,934,862 (40,711,989) XXX XXX XXX 77,789,356 336,576,353 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS .. 9,996,386,978 1B..$........... 71,123,309 1C..$... 85,503,400 1D ..$.......... 103,771,118 1E..$.......... 178,451,460 1F ..$.......... 296,980,209 1G..$.......... 235,925,218
1B 2A..$.......288,472,258 2B..$.........765,055,802 2C..$ . 326,895,385
1C 3A.S$ ., 13,686 3B..$...........120,940,921 3C..$ 20,189,925
1D 4A.$.. 31,873,412 4B..$ .. ..52,207,320 4C..$
1E BA .S e BB 8 5C..$...
1F 6..... S
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
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nation,
NAIC
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Rate Foreign nation
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Share Current Year's Total Change | Change in and

Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}

CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-

Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
902613-AD-0 ... [UBS GROP AG .......cceeeeeeeeeiiiiiiiiiiinenees [eeeeeeenns | Y R 22,000,000.000 |............ 1.00 )i o, 17,375,160 |....... 0.790 [..ceeeennnns 17,375,160 |............. 22,000,000 [.............. 376,979 ... 962,500 |..oooeeiiiiiiiiis i 660,440 | | [ 660,440 |.....oooeeeennnn. .. 2.C FE ..|..02/01/2021 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 17,375, 160 17,375, 160 22,000,000 376,979 962,500 660,440 660,440 XXX XXX
247131-30-3 ... [DELPHI FINANCIAL GROUP ..........evvvvvvvmnnns [eemeeennns 500,000.000 [....0vveere25.00 [ervvvvvvinnnns foereeiieeens 6,100,000 ....11,810,000 |.............. 6,100,000 .. 2.B FE ..|..05/30/2007 ..
20250N-AS-4 ... [ENBRIDGE INC . .15,000,000.000 |.. ..15,000, 000 . .13,710,900 |. ..15,000,000 ... e |- .. 2.C FE ..|..07/10/2017 ..
89356B-AE-8 .. [TRANSCANADA TRUST .....cecevvveviriirnnnnnnnne | oeeeeeeenns A 3,000,000.000 I 3,004,711 |....... 0.853 [c.vvvvrinnnnne 2,558,940 |.............. 3,120,990 ) 22 165,000 [.evveeeeiririiiiiiiinns [ [ (14,125)| (14,125).... .. 2.C FE ..|..02/07/2022 ..
80356B-AG-3 ... [ TRANSCANADA TRUST .......ceeeveeeeeeeeeeeeeeens [eeeeeennns A 25,000,000.000 00 [eeiiiiiiiiins foeeeiien 25,000,000 |....... 0.838]............ 20,943,500 ............. 25,000,000 [.............. 443,333 ........... 1,400,000 [....evveeeenennnnnnnnnn fooneeiiiiiiiiiiiiss Joveeeeiiiiiiieiiees fooiiiiiiiiiiiiiiiss o o, .. 2.C FE ..].. 03/02/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 49,194,711 XXX 49,023,340 49,220,990 872,333 3,441,418 (14,125)| (14,125 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 66,569,871 XXX 66,398,500 71,220,990 1,249,312 4,403,918 660,440 (14,125) 646,315 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX
4509999999 - Total Preferred Stocks 66,569,871 XXX 66,398,500 71,220,990 1,249,312 4,403,918 660,440 (14,125)| 646,315 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1B $ i 1C.8... TE .8 e TF 8 e 1G .8 e
1B 2B .. 6,100,000 2C..$
1C 3B .. 3C..$
1D 4B .. 4C ..$
1E 5B .. 5C..$..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
00206R-10-2 ... [AT&T INC .... ....51,069.000 |.... .... 856,938 . 1,014,148 |.. ....56,687 |... ... (83,242)]... (83,242) |... . |- 06/01/2022 ..
00287Y-10-9 ... [ABBVIE INC .. ....38,934.000 |.... ..6,033,602 ... (268,522)]... ... (258,522) |... . |- 06/11/2020 ..
00724F-10-1 ... [ADOBE INC .15,332,620 . 6,683,799 [... ...6,683,799 |... . |- 02/05/2010 ..
00751Y-10-6 ... [ ADVANCE AUTO PARTS .... 195,296 ...(275,200)f... ... (275,200) |... . |- 06/24/2010 ..
00773T-10-1 ... [ADVANSIX INC . (3,005)|... . |.. 10/03/2016 ..
007903-10-7 ... [ADVANCED MICRO DEVICES . 11,466,582 ..4,388,713 |.. . 6,428,318 |... . . |.. 10/07/2021 ..
00846U-10-1 ... [AGILENT TECHNOLOGIES INC .... 625,635 .. 64,733 |.. ... (47,790)... (47,790) |... . |- 09/28/2004 ..
009158-10-6 ... [AIR PRODUCTS & CHEMICALS INC .. . 567,865 |.. ...(368,722)f... ... (368,722) |... . |- 06/24/2010 ..
009717-10-1 ... | AKAMAI TECHNOLOGIES .. ... 319,049 |.. . 275,805 |... | 1271772012 ..
012653-10-1 ... [ALBEMARLE CORP .. ..1,822,385 .. (1,937) .. 12/21/2023 ..
013872-10-6 ... [ALCOA CORP .. .53,200.000 |. . 1,668,530 . 140,270 .. 12/21/2023 ..
020002-10-1 ... [ ALLSTATE CORP . .13,900.000 |. ..1,945,722 |.. LA412,74 .. 60,882 .. 06/24/2010 ..
02005N-10-0 ... [ALLY FINANCIAL INC ... ....12,300.000 |.... .... 429,516 .... 240,939 |.. . 128,781 ... . |- 06/23/2020 ..
02079K-10-7 ... | ALPHABET C ...349,560.000 |.... .49,263,491 ..5,449,500 |.. 18,247,032 ... . |.. 07/19/2022 ..
022098-10-3 ....[ALTRIA GROUP INC ...5,272,438 ..5,272,438 ..3,092,991 |.. ...(701,859)... . |- 06/08/2011 ..
023135-10-6 ... | AMAZON.COM INC . . . 21,803,390 21,803,390 ..1,344,568 |.. ..9,749,390 |... . . | 1271772012 ..
023608-10-2 ... [ AMEREN CORPORATION ... ....11,900.000 |.... ... 294,100 |.. ...(197,302)f... ... (197,302) |... . |- 02/05/2010 ..
025537-10-1 ... | AMERICAN ELECTRIC PONER .. .21,500.000 |.... ... 034,968 |.. ... (295,195)]... .. (295,195) |... | 1271772012 ..
025816-10-9 ... [AMERICAN EXPRESS CO ..6,300.000 |.... ....630,899 |.. ... 249,417 |... 249,417 |... . |- 06/23/2020 ..
025932-10-4 ... [ AMERICAN FINANCIAL GROUP INC .. ....28,350.000 [......0vveneennnnn 3,370,532 |...nne 118.890 .... 985,817 |.. ... (621,357)f... .. (521,367) |... . |- 03/17/2011 ..
03027X-10-0 ... [AMERICAN TOWER CORP ....... .12,700.000 |. .215.880 |.. . 183,642 .. 51,054 .. 09/28/2004 ..
03076C-10-6 ... [AMERIPRISE FINANCIAL INC . 120.000 |. .379.830 |.. ...45,580 |.. .4,559 .8,215 .. 06/24/2010 ..
031100-10-0 ... [AMETEK INC .. .13,050.000 |. .164.8%0 |.. ..2,151,815 |.. . 239,489 . 328,469 .. 06/24/2010 ..
031162-10-0 ... [ AMGEN INC .38,200.000 |. 11,002,364 |.. . 2,086,861 . 969,516 .. 03/15/2011 ..
032095-10-1 ... [ AMPHENOL CORP CLASS A .22,400.000 |. ..2,220,512 |.. . 231,377 .514,976 .. 06/24/2010 ..
032654-10-5 ....[ ANALOG DEVICES INC ....22,678.000 |.... .. 4,502,944 ... 879,544 |.. ... 783,071 |... . |- 06/08/2011 ..
037833-10-0 ... [APPLE COMPUTER INC .. 380,600.000 |.... 73,276,918 23,825,560 |... . |- 12/18/2013 ..
03784Y-20-0 ... |APPLE HOSPITALITY REIT INC . ....96,121.000 |.... ..1,596,570 . | 03/25/2020 ..
038222-10-5 ....[APPLIED MATERIALS INC ..7,000.000 |.... ..1,134,490 . |- 09/26/2017 ..
039483-10-2 ... | ARCHER-DANIELS-MIDLAND CO .55,665.000 |.... ..4,020,126 . .| 1272172011 ..
039653-10-0 ... [ARCOSA INC .. .. 7,333.000 |.... .... 605,999 . ... 207,524 |... . |.. 11/01/2018 ..
044186-10-4 ... [ASHLAND INC . .11,300.000 |. . 952,703 |.. . 332,283 (262,386) .. 06/23/2011 ..
04621X-10-8 ... [ASSURANT INC ..... 4,500.000 |. . 758,205 |.. . 161,760 . 195,435 .. 06/24/2010 ..
047726-10-4 ... [ATLANTA BRAVES HOLDINGS INC A 532.000 22,759 |.. .5,212 17,547 .. 07/19/2023 ..
047726-30-2 ... [ATLANTA BRAVES HOLDINGS INC C 115.000 4,552 |.. 536 .4,015 .. 08/02/2023 ..
052769-10-6 ... [AUTODESK INC ................ .10,000.000 |. ..2,434,800 |.. . 348,644 .566,100 .. 12/17/2012 ..
053015-10-3 ... [AUTOMATIC DATA PROCESSING ..5,600.000 |.... ... 199,852 |.. . ... (32,984)... . |- 06/24/2010 ..
053611-10-9 ... [AVERY DENNISON CORP ..6,700.000 |.... ... 227,866 |.. ....21,306 |... LM TT2 | 1271772012 ..
05605H-10-0 ... [BWX TECHNOLOGIES INC ... .. 7,450.000 |.... ... 118,029 |.. ... 138,943 |... . |- 08/02/2010 ..
060505-10-4 ... [BANK OF AMERICA CORP ... .. 210,100.000 |.... ..2,292,191 |.. ... 115,555 |... | 1271772012 ..
075887-10-9 ... [BECTON DICKINSON & CO .. ....11,013.000 |.... ....604,478 |.. ...(115,306)f... . |- 08/17/2015 ..
084670-70-2 ... [BERKSHIRE HATHAWAY INC . .. .48 ... . |- 1173072015 ..
090043-10-0 ... [BILL HOLDINGS INC . 179,498 |.. . |- 10/13/2023 ..
09062X-10-3 ... [BIOGEN INC .......evvvvvvvvrvnnnnrnnvnrnninnnninnnnnnnnnnnns [eennnnnnnns [eeeeeenfonnnl.... 15,100,000 |..................3,907 427 |........ 258.770 ... 137,456 |.. ...(274,085)|... . |- 02/05/2010 ..
097023-10-5 ... |BOEING CO ... .260.660 |.. . 446,868 . 463,122 .. 06/24/2010 ..
09857L-10-8 ... [BOOKING HOLDINGS INC ... .. 6,739,718 |..... 3,547.220 ..6,739,718 |..... ..1,540,565 |.. . 2,910,686 |.. .. 06/25/2013 ..




A

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
101137-10-7 ... |BOSTON SCIENTIFIC CORP ....67,100.000 |.... . 1,072,728 |.. 774,334 |... ... 774,334 ... . |- 09/29/2015 ..
11120U-10-5 ... |BRIXMOR PROPERTY GROUP INC . ....66,900.000 |.... ... 764,399 |.. ....40,140 |... . | 03/25/2020 ..
111337-10-3 ... | BROADRIDGE FINANCIAL SOLUTIONS .. .12,000.000 |.... . 233,450 |.. . |- 06/24/2010 ..
11135F-10-1 ... | BROADCOM INC ..1,900.000 |.... .. 60,213 |.. . |- 04/05/2018 ..
115236-10-1 ... | BROWN & BROWN INC ....10,000.000 |.... .. 90,607 |.. . |- 03/26/2008 ..
115637-20-9 ... |BROWN FORMAN CORP CLASS B ... ....20,950.000 |.... . . 318,798 |.. . |- 06/24/2010 ..
125269-10-0 ... |CF INDUSTRIES HOLDINGS INC . ..1,525.000 |.... ... 121,238 .. 19,835 |.. . |- 06/24/2010 ..
125523-10-0 ....| THE CIGNA GROUP ..8,036.000 |.... ..2,406,380 L431,446 |.. .... (256,268) |... . |- 1272172018 ..
125720-10-5 ... | CME GROUP ....23,660.000 |.... ..4,982,79%6 ,231,662 |.. ...1,004,130 |... | 1271772012 ..
126408-10-3 ... | CSX CORPORATION . .81,900.000 |. ..2,830,473 |.. 302,211 .. 02/05/2010 ..
13765N-10-7 ... | CANNAE HOLDINGS INC .. 4,299.000 |. ...83,873 |.. .. (4,901) .(4,901) .. 11/20/2017 ..
14040H-10-5 ... | CAPITAL ONE FINANCIAL CORP . .31,400.000 |. . ..4,117,168 |.. ..1,198,224 1,198,224 .. 06/23/2011 ..
143130-10-2 ... | CARMAX 640,626 |......... 76.740 .... 640,626 ... 132,316 |... 132,316 |... . |- 09/28/2004 ..
151358-10-1 ... | CENTENE CORP L 743,881 ...l 74.210 ... 743,881 . (78,187)f... .. (78,187) |... . | 03/25/2020 ..
158721-10-4 ... | CHAMPIONX CORP ... . 5,575. .... 162,846 el L 227 | e 1,227 |... . |- 06/05/2020 ..
15961R-10-5 ... | CHARGEPOINT HOLDINGS INC . ....70,000.000 |.... ... (81,613)... ...(81,613) |... . |- 10/13/2023 ..
163851-10-8 ... | CHEMOURS CO/THE ....86,000.000 |.... .... 105,338 |... ...105,338 |... . |- 1272172028 ..
166764-10-0 ... | CHEVRON CORP ....27,493.000 |.... . ...(833,863)... .. (833,863) |... .| 1272272022 ..
171340-10-2 ... | CHURCH & DWIGHT INC .. ....66,000.000 |.... . 1,260,638 |.. .... 920,700 |... 920,700 |... . |- 03/15/2011 ..
171779-30-9 ... | CIENA CORPORATION .. ....33,400.000 |.... ... 371,846 |.. ... (199,308)f... ... (199,398) |... .| 1272172011 ..
17275R-10-2 ... | CISCO SYSTEMS INC . .47,800.000 |. ..1,241,285 . 137,664 ...137,664 .. 09/26/2017 ..
185899-10-1 ... | CLEVELAND-CLIFFS INC .84,600.000 |. ..1,760,924 33,392) .. 12/21/2023 ..
189054-10-9 ... | CLOROX COMPANY ..... 7,500.000 |. . 395,250 16,950 .. 09/28/2004 ..
18915M-10-7 ... | CLOUDFLARE INC A .10,900.000 |. . . 664,796 242,738 .. 10/13/2023 ..
191216-10-0 ... | COCA-COLA CO ........ .96,400.000 |. ..5,680,852 |.. ..2,995,085 (451, 152) .. 06/08/2011 ..
192446-10-2 ....| COGNIZANT TECH SOLUTIONS-A . +...28,000.000 [....uunnnnnnnnnnnn2,114,840 |......... . ..2,114,840 . 1,021,771 |.. .... 513,520 |... | 1271772012 ..
194162-10-3 ... | COLGATE-PALMOLIVE CO ... ....59,800.000 [........euuee.. 4,766,658 |......... 79.710 ..4,766,658 ..2,438,671 |.. .. 55,016 |... . |- 06/08/2011 ..
20030N-10-1 ... [ COMCAST CORP ....43,800.000 [......00uveeennn. 1,920,630 |.......e. 43.850 ..1,920,630 .... 303,455 |.. .388,944 |... . |- 06/24/2010 ..
200340-10-7 ... [COMERICA INC ..5,500.000 |.... ... 156,076 |.. ....(60,720)f... . |- 12/15/2009 ..
200525-10-3 ... [ COMMERCE BANCSHARES INC .53,027.000 |.... . 1,113,861 |.. ...(605,322)f... . |- 12/29/2023 ..
20825C-10-4 ... | CONOCOPHILLIPS ...18,000.000 |.... , . , . 900,496 |.. .... (34,740)... . |- 06/08/2011 ..
217204-10-6 ... [ COPART INC .. .43,200.000 |. 2,116,800 ..49.000 |.. .2,116,800 |.. .801,576 .. 08/22/2023 ..
22052L.-10-4 ....[CORTEVA INC ... 2,312.000 |. .. 110,791 |. .. 47.920 |.. . 110,791 |.. . (25,108) .. 07/02/2019 ..
22160K-10-5 ... [ COSTCO WHOLESALE CORP .14,800.000 |. 9,769,184 .660.080 |.. ..9,769,184 |.. ..3,012,984 .. 06/24/2010 ..
22822V-10-1 ... [CRONN CASTLE INC ... 8,900.000 |. 1,025,191 115,190 .. ..1,025,191 |.. (182,005)f . (182,005) .. 02/05/2010 ..
220663-10-9 ... | CUBESMART ...... .11,500.000 |. .. 533,025 |. .. 46.350 |.. . 533,025 |.. .. 70,150 .... 70,150 .. 06/23/2020 ..
235851-10-2 ....[DANAHER CORP .. ....63,200.000 |.... . 14,620,688 |........ 231.340 14,620,688 ,306,280 |.. ...(248,100)f... .... (248,100) |... . |- 02/05/2010 ..
244199-10-5 ....|DEERE & CO ....15,500.000 |.... ..6,197,985 ..1,348,506 |.. ... (447,795)... .. (447,795) |... . |- 03/15/2011 ..
247361-70-2 ... |DELTA AIR LINES INC .. ....33,900.000 |.... ..1,363,797 ... 315,148 |.. ... 249,843 |... . |- 06/08/2011 ..
254687-10-6 ... [DISNEY WALT CO ....72,669.000 |.... ..2,744,032 |.. ... 247,801 |... . |- 03/20/2019 ..
254709-10-8 ... [DISCOVER FINANCIAL ... ....13,900.000 |.... ... 199,915 |.. ... 202,528 |... . |- 06/24/2010 ..
256746-10-8 ... [DOLLAR TREE INC .... ....19,968.000 |.... ... 812,537 |.. .. 12,180 |... . |.. 07/07/2015 ..
26884U-10-9 ... |EPR PROPERTIES ..... ...42,300.000 |.... 1,193,211 |.. . 453,879 |... . |- 03/25/2020 ..
278642-10-3 ... [EBAY INC .... 48,800.000 ... 544,427 |.. .... 104,920 |... . |- 06/08/2011 ..
278865-10-0 ... [ECOLAB INC .. 4,574.000 . 210,542 . 241,461 .. 06/24/2010 ..
281020-10-7 ... [EDISON INTERNATIONAL ... ...37,800.000 |.... ..2,702,322 ,080,737 |.. .. 297,486 |.. .. 02/05/2010 ..
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28176E-10-8 ... [EDWARDS LIFESCIENCES CORP ... ....22,200.000 |.... 76.250 ..1,692,750 ... 196,39% |.. ....36,408 |... . |- 06/24/2010 ..
28414H-10-3 ....[ELANCO ANIMAL HEALTH INC .... ....18,937.000 |.... .... 282,161 ... 144,427 ). ....50,751 |... . |- 03/08/2019 ..
20082K-10-5 ... [EMBECTA CORP ..3,062.000 |.... .. 21,047 |.. ...(19,474) |... . |- 04/01/2022 ..
202720-10-9 ....[ENERGIZER HOLDINGS INC . . 267,561 |.. . |.. 07/01/2015 ..
204429-10-5 ... [EQUIFAX INC ... ... 424,237 |.. . |- 03/15/2011 ..
20444U-70-0 ... [EQUINIX INC ... . ... 794,220 |.. . |- 1171072015 ..
20476L-10-7 ... [EQUITY RESIDENTIAL . 574,904 .521,883 |.. | 12/17/72012 ..
30190A-10-4 ... [F&G ANNUITIES & LIFE INC . . ...40,342 ....3,931 .. . | 12/01/2022 ..
30212P-30-3 ....|EXPEDIA GROUP INC .... ,848. 151.790 .... 280,508 36,351 |.. . |- 07/29/2019 ..
30231G-10-2 ... [EXXON MOBILE CORP . 108,800.000 99.980 10,877,824 |.. ..5,105,571 .. 06/23/2020 ..
302491-30-3 ....[FMC CORP .. 8,800.000 63.050 . 554,840 |.. . 232,402 .. 06/24/2010 ..
30303M-10-2 ... [META PLATFORMS INC ... .15,600.000 |. 353.960 ..5,521,776 |.. . 1,851,977 .. 09/26/2016 ..
31620M-10-6 ... [FIDELITY NATIONAL INFORM . ....13,372.000 |.... 60.070 ... 803,256 ... 344,400 |.. . . . |- 06/24/2010 ..
31620R-30-3 ....[FIDELITY NATIONAL TITLE .. ....12,900.000 |.... .... 658,158 .. 97,591 |.. . 172,860 |... . |.. 07/01/2014 ..
316773-10-0 ... [FIFTH THIRD BANCORP ....37,400.000 |.... . 459,918 |.. .. 62,832 ... .| 1272172011 ..
337738-10-8 ... [FISERV INC .. ....12,000.000 |.... L. 141.394 ) ... 381,240 |... . |- 06/24/2010 ..
343412-10-2 ....|FLUOR CORP .. ....45,848.000 |.... ... 280,379 |.. ... 206,774 |... . |- 03/25/2020 ..
34354P-10-5 .... | FLOWSERVE CORP ....12,900.000 |.... .... 101,265 |.. .... 135,966 |... . |- 09/28/2004 ..
34959J-10-8 ....[FORTIVE CORPORATION .. ....31,452.000 |.... . . .. 392,089 |.. ... 295,020 |... . |.. 07/05/2016 ..
34964C-10-6 ....[FORTUNE BRANDS INNOVATIONS INC ....ccooeeeeeeeereenenns rmmnnnnnnnn e 7,500.000 |.... 76.140 .... 571,050 142,725 |... . |- 10/04/2011 ..
35671D-85-7 ... | FREEPORT-MCMORAN COPPER & GOLD CLASS B 138,000.000 |. ..5,874,660 |.. .. 68,724 .. 12/21/2023 ..
36262G-10-1 ... [GXO LOGISTICS INC .... 4,000.000 |. . 244,640 |.. , .. 73,880 .. 08/02/2021 ..
363576-10-9 ... [GALLAGHER ARTHUR J. & CO . .16,900.000 |. ..3,800,472 |.. 388,881 .614,146 .. 02/05/2010 ..
370334-10-4 ....[ GENERAL MILLS INC .... .25,200.000 |. ..1,641,528 |.. . 565,614 (471,492) . (471,492) .. 09/28/2004 ..
372460-10-5 ... [GENUINE PARTS CO ... 4,000.000 |. . 554,000 |.. . 161,100 (140,040)f . (140,040) .. 06/24/2010 ..
37611X-10-0 ... [GINKGO BIOWORKS HOLDINGS INC .. ...615,400.000 |.... ,070,858 |.. .... (30,832)f... L |- 1272172023 ..
40434L-10-5 ... ..1,149,834 |.. ....570,191 |... | 1271772012 ..
412822-10-8 ... [HARLEY-DAVIDSON INC ... 182,916 |.. .... (39,032)f... . |- 02/05/2010 ..
416515-10-4 ... |HARTFORD FINANCIAL SVCS GRP ... .... 409,240 |.. .... 118,300 |... . |- 12/23/2008 ..
427866-10-8 ... | THE HERSHEY CO . . ... 242,861 |.. . |- 06/24/2010 ..
42809H-10-7 ... [HESS CORP ....29,000.000 [......0evnneennn. 4,180,640 |........ 144.160 ,265,867 |.. . |- 12/20/2017 ..
42824C-10-9 ....[HP ENTERPRISE CO 188,678.000 |. ..16.980 |.. . . 856,222 .. 11/02/2015 ..
436440-10-1 ... [HOLOGIC INC . 8,100.000 |. .. 71.450 |.. . 578,745 |.. . 116,074 . (27,216) .. 06/24/2010 ..
437076-10-2 ... [HOME DEPOT INC .. .66,400.000 |. . 346.550 |.. 23,010,920 |.. ..3,386,588 . 2,037,816 .. 12/17/2012 ..
438516-10-6 ... [HONEYWELL INTERNATIONAL INC 2,013,216 |. .209.710 |.. ..2,013,216 |.. . 376,997 . (44,064) .. 06/24/2010 ..
443510-60-7 ... [HUBBELL INC ... .. 822,325 | .328.930 |.. . 104,592 . 235,625 .. 06/24/2010 ..
444859-10-2 ....|HUMANA INC .. 6,729,807 |........ 457.810 . ... 983,667 |.. ...(799,386)|... . | 1271772012 ..
447011-10-7 ... [HUNTSMAN CORP . .. 585,529 . . 585,529 . 260,743 |.. . (54,755)]... ...(54,785) |... . | 12/15/2009 ..
44891N-20-8 .... .. 476,658 |......... 52.380 .... 476,658 .. 88,319 |.. .. 72,618 |... ....72,618 |... . |.. 07/01/2020 ..
452308-10-9 ....[ ILLINOIS TOOL WORKS L. 284712 .. ... 233,184 |... . . |- 06/24/2010 ..
452327-10-9 ....[ ILLUMINA INC ... 245,819 |.. ... (440,720)f... ... (440,720) |... . |- 02/05/2010 ..
45784P-10-1 ... [ INSULET CORP .. ... 217,583 |.. ... (114,567)|... .o (114,567) ... . |- 10/30/2019 ..
458140-10-0 ... | INTEL CORP ..3,174,838 |.. ..1,433,426 |... ... 1,433,426 |... . |- 10/13/2023 ..
45866F-10-4 ... [ INTERCONT INENTALEXCHANGE GROUP ..........ccvvvvvvvenne [emmmmmmnnns femmmnnncfiiiiiiiiinnnnnnnnn.9,000.000 |ovvvvvveeeeennnn 1,155,870 | 128.430 L. 143,311 ). .... 232,560 |... ...232,560 |... . |- 12/23/2008 ..
459506-10-1 ... [ INTL FLAVORS & FRAGRANCE . ..80.970 |.. . 156,382 . (62,611) ...(62,611) .. 02/04/2021 ..
46120E-60-2 ... [ INTUITIVE SURGICAL INC ..oooeveeiiiiiiiiiiiiiiiiieei ....25,200.000 [..................8,501,472 |........ 337.360 |..... ..8,501,472 .. 967,540 |.. . 1,814,652 .. ...1,814,652 |.. .. 06/08/2011 ..
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46284V-10-1 ... | IRON MOUNTAIN INC . 480,553 .... 480,553 ... 174,58 |.. .. 4,464 .. 17,205 ... ... 138,233 |... 138,233 |... . |.. 11/04/2014 ..
478160-10-4 ... [ JOHNSON & JOHNSON .. . . .. 8,450,010 ...253,382 |... (1,073,368)|... . | 03/25/2020 ..
49177J-10-2 ... [KENVUE INC .. ....32,442.000 |.... .. 698,476 . 183,575 |... . |- 08/24/2023 ..
493267-10-8 ... ....29,900.000 |.... . |- 12/23/2008 ..
49338L-10-3 ....|KEYSIGHT TECHNOLOGIES IN .... ..2,250.000 |.... . . . |.. 11/03/2014 ..
50050N-10-3 ... [KONTOOR BRANDS INC ..1,485.000 |.... 11,437 .. . |- 06/23/2019 ..
501044-10-1 ... [KROGER CO ....27,800.000 |.... ... 281,653 |.. . |- 06/24/2010 ..
502431-10-9 ....|L3HARRIS TECH INC . ....19,200.000 |.... ....675,247 |.. .| 1272172011 ..
512816-10-9 ... |LAMAR ADVERTISING CO ..7,500.000 |.... .... 190,335 |.. .| 1272172011 ..
518439-10-4 ....|ESTEE LAUDER COMPANIES INC CLASS A .12,400.000 |. . 339,571 .. 02/05/2010 ..
521865-20-4 ....[LEAR CORPORATION .14,400.000 |. . 542,359 .. 12/21/2011 ..
526057-10-4 ... [LENNAR CORP A . .19,100.000 |. ..2,846,664 |.. . 372,592 .. 12/21/2011 ..
526057-30-2 ....[LENNAR CORP ... 382.000 [..eveeenennnnnnnnnnn. 51,207 | 134.050 ...51,207 . |- 1170972017 ..
530307-10-7 ... |LIBERTY BROADBAND A .. .. 1,331,000 [o.ovnniiiiiiinnnnnn 107,332 | 80.640 .... 107,332 . |.. 11/05/2014 ..
530307-30-5 ....|LIBERTY BROADBAND C .. ..7,930.000 |.... . |- 01/13/2021 ..
531220-72-2 ....LIBERTY MEDIA CORP LIBERTY C .... ..3,152.000 |.... . |- 08/17/2023 ..
531220-74-8 ....[LIBERTY MEDIA CORP LIBERTY A .... ..1,387.000 |.... . |- 08/04/2023 ..
531229-75-5 ....|LIBERTY MEDIA CORP C ... ..2,663.000 |.... . |- 08/04/2023 ..
531220-77-1 ....|LIBERTY MEDIA CORP A ... . |- 08/04/2023 ..
531229-78-9 ....[LIBERTY MEDIA CORP . . . . |- 08/04/2023 ..
531220-81-3 ....|LIBERTY MEDIA CORP A 28.740 . 153,098 |.. 111,007 .. 08/04/2023 ..
532457-10-8 ....[ELI LILLY & CO ..... .64,979.000 |. 582.920 37,877,559 |.. 14,105,641 .. 12/17/2012 ..
534187-10-9 ... [LINCOLN NATIONAL CORP .37,800.000 |. .. 1,019,466 |. 26.970 |.. ..1,019,466 |.. (141,750)f . (141,750) .. 12/21/2011 ..
53814L-10-8 ... [LIVENT CORP ... 8,230.000 |. .. 147,975 | .. 17.980 |.. . 147,975 |.. . (15,555) ...(15,565) .. 03/04/2019 ..
548661-10-7 ... [LOW ........... .48,948.000 |. . 10,893,377 |. 222.550 10,893,377 |.. . 1,140,978 ,140,978 .. 12/17/2012 ..
55024U-10-9 ....[LUMENTUM HOLDINGS INC .. ..7,900.000 |.... 414,118 |......... 52.420 AT | BBLB2T [ e [ [ 1975 oo e 1,975 |... . |- 08/04/2015 ..
55087P-10-4 ... [LYFT INC A ....31,100.000 [....eevvnnnnnnee.... 466,189 |......... 14.990 .... 466,189 ... 151,143 |... ...151,143 |... . |- 10/13/2023 ..
552953-10-1 ... [MGM RESORTS INTERNATIONAL +...25,300.000 [....uuvnnnnnnnnnnn 1,130,404 | 44.680 ..1,130,404 .... 282,09 |... ...282,095 |... . | 12/15/2009 ..
553368-10-1 ... [MP MATERIALS CORP ....57,100.000 [....evnvnnnnnnnn. 1,133,435 | 19.850 ..1,133,435 59T e e 4,501 |... . |- 1272172028 ..
56585A-10-2 ... [MARATHON PETROLEUM CORP .. ....26,600.000 |.... 148.360 ..3,946,376 . 850,402 |... ...850,402 |... . |- 07/01/2011 ..
57164Y-10-7 ... [MARRIOTT VACATIONS WORLD .. 1,329.000 [ooeeniiiiiiiinnnnnn 112,819 o, 84.8%0 ... 112,819 ....(66,051)... (66,051) |... . |-. 09/04/2018 ..
571903-20-2 ....[MARRIOTT INTERNATIONAL INC CLASS A .14,960.000 |. .225.510 |.. ..3,373,630 |.. ..1,146,235 ,146,235 .. 09/23/2016 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS 1,600.000 |. .498.910 |.. . 798,256 |.. . 159,136 . 257,504 257,504 .. 06/25/2013 ..
573874-10-4 ... [MARVELL TECHNOLOGY INC . .22,000.000 |. ..60.310 |.. ..1,326,820 |.. . 482,555 .511,940 511,940 .. 0472172021 ..
574599-10-6 ....|MASCO CORP ..... .15,500.000 |. ..66.980 |.. ..1,038,190 |.. . 161,680 . 314,805 314,805 .. 06/24/2010 ..
57636Q-10-4 ... [MASTERCARD INC CLASS A . .24,417.000 |. .426.510 |.. 10,414,005 |.. ,047,942 ,923,571 ,923,571 .. 12/17/2012 ..
57638P-10-4 ... [MASTERBRAND INC ........eevvvmmmmmmmmmmnnnnnnnnnnnnnnnnnnns [evvnmnnnnns [eeveeeecfoniiiiiin 7,500,000 foveeveeeeveevennnn 111,375 |l 14.850 ... 111,375 . .| 12/15/2022 ..
57667L-10~7 ... [MATCH GROUP INC .......eevvvvvrrrrrrninnrrrrnnrnnnnnnnnnnns [ennnnnnnnns [eomeenncfo. 19,641,000 [ooeennennnnnnn, 716,897 | 36.500 ... 716,897 ... 283,724 |.. ... (98,000)... | 1271772012 ..
576866-10-5 ... [MATSON INC ..1,018,204 .... 200,339 |.. ... 437,513 |... .| 1272172011 ..
594918-10-4 ....|MICROSOFT CORP . . 77,577,052 ..6,434,875 |.. ,102,186 |... . |- 09/29/2015 ..
595017-10-4 ... [MICROCHIP TECHNOLOGY INC .... ....44,242.000 |.... ... 124,496 |.. ....881,743 |... . |- 04/05/2016 ..
595112-10-3 ....[MICRON TECHNOLOGY INC .. ....25,500.000 |.... ...901,680 |... . . |- 06/24/2010 ..
60770K-10-7 ... [MODERNA INC ............... ...23,700.000 |.... . . ,900,029)]... ..(1,900,029) |... . |- 06/28/2021 ..
609207-10-5 ... [MONDELEZ INTERNTL INC .. 59,900.000 . 1,115,461 |.. ... 346,222 |... ...346,222 |... . |- 06/24/2010 ..
60937P-10-6 ... [MONGODB INC ............ 3,400.000 . 563,230 . 720,834 720,834 .. 06/24/2019 ..
61174X-10-9 ... [MONSTER BEVERAGE CORP ..... ...71,328.000 |.... ..4,109,206 |..... ... 354,959 |.. .. 488,240 |.. ...488,240 |.. .. 03/28/2023 ..
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615369-10-5 ... [MOODY'S CORP ..5,900.000 |.... ... 122,6% |.. ... 18,172 ... .... 660,446 |... ...660,446 |... . |- 06/24/2010 ..
620076-30-7 ... [MOTOROLA SOLUTIONS INC . ..3,470.000 |.... ... 185,507 |.. 12,214 ... 192,169 |... ...192,169 |... . |- 06/24/2010 ..
620377-50-8 ... [NRG ENERGY INC .. ....53,600.000 |.... ... 759,710 |.. ....80,936 |... . 1,065,568 |... ... 1,065,568 |... . |- 06/22/2016 ..
631103-10-8 ... [NASDAQ INC ....21,900.000 |.... ... 134,659 |.. .... (70,290)... . |- 06/24/2010 ..
64110L-10-6 ... [NETFLIX INC ... .11,900.000 |.... ..2,088,253 |.. . 2,284,800 |... |- 1272272022 ..
652498-10-9 ....[NEWS CORP A ... ..8,225.000 |.... . |.. 07/01/2013 ..
65339F-10-1 ... [NEXTERA ENERGY INC ... ....60,000.000 |.... . . | 12/17/72012 ..
654106-10-3 ... [NIKE INC CLASS B .. 100,600.000 |.... . 10,922,142 . .... (849,064) |... . |- 06/08/2011 ..
655844-10-8 ... [NORFOLK SOUTHERN CORP .. ....16,000.000 |.... .. 3,782,080 |........ 236.380 ..3,782,080 , ...(160,640)|... .... (160,640) |... . |- 06/08/2011 ..
67066G-10-4 ... [NVIDIA CORP ......... .68,200.000 |. . 33,774,004 |. 495.220 33,774,004 |.. 7,401,004 23,807,256 ..23,807,256 .. 10/07/2021 ..
67103H-10-7 ... [O'REILLY AUTOMOT 950.080 ..7,410,624 |.. 298,961 . 827,190 .. 02/05/2010 ..

. (15,600) (15,600)
.. 23,504 |...
...502,228 |...

.. 02/03/2014 ..
. |-. 06/24/2010 ..
.. 06/24/2010 ..

68235P-10-8 ... [ONE GAS INC ...
682680-10-3 ... [ONEOK INC

...82,836 |..
. 365,144

.. 14,490
101,852 |..

68389X-10-5 ... | ORACLE CORPORATION . . ...2,235,116 |........ 105.430 ..2,235,116 ... 475,056 |.. . .

693475-10-5 ....|PNC FINANCIAL SERVICES GROUP I .. ....24,100.000 |.... ,731,885 [........ 154.850 ..3,731,885 ..1,304,963 |.. ... (74,469)|... .| 1271772012 .
701094-10-4 ... | PARKER HANNIFIN CORP . ..6,000.000 |.... ..2,764,200 . 327,109 |.. . 1,018,200 |... . . . |.. 02/05/2010 ..
70450Y-10-3 ... | PAYPAL HOLDINGS INC .. .48,800.000 |.... ..2,996,808 ... 749,124 |.. ...(478,728)... ... (478,728) |... . |-. 07/20/2015 ..
717081-10-3 ... [PFIZER INC ...354,063.000 |.... 10,193,474 ..7,200,526 |.. (7,948,714))... ..(7,948,714) |... .| 1271772012 .
718172-10-9 ... |PHILIP MORRIS INTL ... ....13,500.000 |.... ... 917,204 |.. ... (96,255)... (96,255) |... . |-. 06/08/2011 ..
718546-10-4 ... [PHILLIPS 66 ..9,000.000 |.... ....280,761 |.. ....261,540 |... ...261,540 ... . |.. 05/01/2012 ..
72919P-20-2 ....PLUG POWER INC .. .81,100.000 | . 598,275 (233,325), ..(233,325) .. 10/13/2023 ..

.. 06/24/2010 ..
.. 06/24/2010 ..

741447-10-8 ... | T ROWE PRICE GROUP INC .
74251V-10-2 ... [PRINCIPAL FINANCIAL GROUP

. 143,863
.278,910

3,100.000 |.
.11,100.000 |

743400-10-3 ... [PROLOGIS INC ..... 4,927.000 | . 222,630 101,348 .. 02/04/2020 ..
744600-10-9 ... |PUBLIC STORAGE .16,700.000 | ..2,466,337 . 414,327 .. 06/25/2013 ..
747525-10-3 ....| QUALCOMM INC ....33,700.000 |.... . 1,169,053 |... .. 07/26/2019 ..

.. 06/24/2010 ..

749685-10-3 ... | RPM INTERNATIONAL INC 126,202 |... .

754730-10-9 ... |RAYMOND JAMES FINANCIAL INC . |.. 06/24/2010 ..
7591EP-10-0 ... |REGIONS FINANCIAL CORP .| 1271772012 .
759509-10-2 ....|RELIANCE STEEL & ALUMINUM .. . . . . |.. 10/01/2013 ..
761152-10-7 ... [RESMED INC . . ... 191,202 .. ... (223,882) |... . |-. 06/24/2010 ..
770323-10-3 ... [ROBERT HALF INC . 6,800.000 |. .. 87.920 |.. . 597,856 |.. . 170,268 .95,812 .. 06/24/2010 ..
771049-10-3 ... |ROBLOX CORP ... .12,600.000 | .. 45.720 |.. . 576,072 |.. .518,428 217,476 .. 07/20/2022 ..
773903-10-9 ... |ROCKWELL INTERNATIONAL CORP .11,600.000 | .310.480 |.. ..3,601,568 .. . 507,465 613,756 .. 06/24/2010 ..
780287-10-8 ... [ROYAL GOLD INC ..... 3,700.000 |. .120.960 |.. . 447,552 |.. . 180,011 .30,488 .. 10/01/2013 ..
78409V-10-4 ... [S&P GLOBAL INC ..... .18,029.000 | .440.520 |.. ..1,022,762 1,908,502 .. 02/28/2022 ..
78410G-10-4 ... | SBA COMMUNICATIONS CORP .. ....10,100.000 |.... ,562,269 |........ 253.690 . ... 985,623 |.. . .... (268,862) |... . |-. 03/24/2016 ..
78442P-10-6 ... [SLM CORP ....40,300.000 |.... . . 770,536 ...300,445 |.. .... 101,556 |... ...101,556 |... . |.. 06/23/2020 ..
78646V-10-7 ... [ SAFEHOLD INC .. ....15,919.000 |.... .. 372, . .... 372,505 ... 239,195 |... ...239,195 |... . |- 03/31/2028 ..
79466L-30-2 ... | SALESFORCE INC ....28,365.000 |.... . 3,703,061 ... ...3,703,051 |... . |.. 03/25/2020 ..
808513-10-5 ... | CHARLES SCHWAB CORP .. ....59,500.000 |.... .... (860,370) [... . |-. 06/23/2020 ..
808625-10-7 ... [SCIENCE APPLICATIONS INTE ... 14.000 |.... . |.. 0973072013 ..
810186-10-6 ... [ SCOTTS MIRACLE GRO ......... 3,900.000 |.... . .| 1272172028 ..
81762P-10-2 ... | SERVICENOW INC ........... ..7,000.000 |.... ...4,945,430 |........ 706.490 . |.. 03/25/2020 ..
83088M1-10-2 ... | SKYWORKS SOLUTIONS INC . .21,800.000 | 112,420 |.. .. 12/17/2012 ..
833445-10-9 ....| SNOWFLAKE INC . ..2,300.000 ).... .. 457,700 |........ 199.000 |..... ... 457,700 |..... ... 400,055 |.. ... 127,558 |.. .. 09/22/2022 ..
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84265V-10-5 ... [SOUTHERN COPPER CORP .........cccooveiiinnnnnnnnnnnnns [ evvmnnnnnns [evveenncfoiiiiiinn. 5,255,000 [oeneeieeinneneee... 452,208 | ... 452,298 ... 152,555 |.. ... 134,048 |... ...134,948 |... . |- 06/24/2010 ..
848637-10-4 ... [SPLUNK INC . . ... 632,705 |.. ....801,746 |... . |- 06/23/2014 ..
85208M-10-2 ... [SPROUTS FARMERS MARKET INC .... ....19,360.000 |.... .... 335,426 |.. .... 304,726 |... . |- 03/25/2020 ..
855244-10-9 .... | STARBUCKS CORP ....43,200.000 |.... L. 775,902 .. ...(137,808)f... . |- 06/08/2011 ..
858119-10-0 ... [STEEL DYNAMICS INC ....18,900.000 |.... ... 319,875 |.. .... 385,560 |... . |-. 10/01/2013 ..
8677111-10-5 ... [ SUNRUN INC ....27,300.000 |.... ... 319,623 |.. ....216,276 |... . |- 10/13/2023 ..
871607-10-7 ... [ SYNOPSYS INC .12,200.000 |.... .... 265,986 |.. ..2,386,564 |... . |- 06/24/2010 ..
87161C-50-1 ... [ SYNOVUS FINANCIAL CORP . ..6,600.000 |.... ... 142,831 ). . . |- 06/23/2020 ..
87165B-10-3 ... [ SYNCHRONY FINANCIAL .. ....33,557.000 |.... ...518, 111 |.. .... 178,859 |... . |- 1171772015 ..
872590-10-4 ... [T-MOBILE US INC ....... .23,520.000 |. . 478,162 .. 07/22/2020 ..
875372-20-3 ....| TANDEM DIABETES CARE INC . 4,200.000 |. .. 50,744 .. 10/13/2023 ..
88160R-10-1 ... [TESLA INC ...cooeennnnnnn .34,564.000 |. ..4,330,869 .. 06/23/2014 ..
882508-10-4 ... [ TEXAS INSTRUMENTS INC .. ....23,200.000 |.... .... 760,679 |.. ... 121,568 |... . |- 06/08/2011 ..
883203-10-1 ... [ TEXTRON INC ....39,400.000 |.... ... 724,938 |.. .... 379,028 |... .| 1272172011 ..
88339J-10-5 ....| TRADE DESK INC A ... ...35,000.000 |.... .. 818,575 |.. .... 949,550 |... . |- 06/24/2019 ..
883556-10-2 ... [ THERMO FISHER SCIENTIFIC INC .. ... (173,130)f... | 1271772012 ..
89055F-10-3 ... [ TOPBUILD CORP .... 375,000 |... . . |.. 07/01/2015 ..
898320-10-9 ....[ TRUIST FINANCIAL CORP . . . ... (456, 118)f... .... (456,118) |... . |- 12/09/2019 ..
902494-10-3 ....[TYSON FOODS INC CLASS A .. .... 478,375 ....675,486 |.. .... (75,650)f... (75,650) |... . |- 09/26/2016 ..
902681-10-5 ... [UGI CORP .... 221,400 .. 167,313 ). ... (112,230)]... ... (112,230 ... . |- 06/24/2010 ..
903537-10-0 ... [UBER TECHNOLOGIES INC . 492,560 |.. . 221,039 . 294,720 ...204,720 .. 10/10/2022 ..
907818-10-8 ... [UNION PACIFIC CORP ... .17,200.000 |. ..4,224,664 |.. . 862,496 .663,060 663,060 .. 06/08/2011 ..
910047-10-9 ... [UNITED AIRLINES HLDGS INC ... .23,100.000 |. . 953,106 |.. . 379,733 .. 82,236 . 82,236 .. 10/01/2010 ..
911312-10-6 ... [UNITED PARCEL SERVICE INC CLASS B . 2,900.000 |. . 455,967 |.. . 175,157 . (48,169) (48,169) .. 06/24/2010 ..
911363-10-9 ... [UNITED RENTALS INC ...... .10,800.000 |. ..6,192,936 |.. . 458,415 ..2,354,400 2,354,400 .. 12/17/2012 ..
912008-10-9 ... [US FOODS HOLDING CORP .. ....37,400.000 |.... ,698,334 ..1,698,334 .... 588,900 |.. ... 425,986 |... 425,986 |... . | 03/25/2020 ..
91332U-10-1 ....[UNITY SOFTWARE INC ... ....10,000.000 |.... .. 408,900 . 408,900 ... 392,99 |.. ....15,905 |... . |- 1272172028 ..
918204-10-8 ... | VF CORPORATION ....10,400.000 |.... .. 195,520 ... 195,520 .... 183,306 |.. ...(91,624) |... . |- 06/24/2010 ..
92047W-10-1 ... [ VALVOLINE INC .31,022.000 |.... ,165,807 ..1,165,807 . 346,859 |.. ...152,938 |... . |- 05/15/2017 ..
92214X-10-6 ... [VAREX IMAGING CORP ... ..5,280.000 |.... 108,240 .... 108,240 .. 63,517 |.. B 1,056 |... . |- 0173072017 ..
92338C-10-3 .... [ VERALTO CORP ...21,066.000 |.... ,732,889 .1,732,889 . 167,428 |.. . 1,565,461 |... ... 1,565,461 . |- 10/12/2023 ..
925550-10-5 ....[VIAVI SOLUTIONS INC .39,500.000 |. .. 397,764 |. . 397,764 |.. .. 77,253 . (17,380) .. 12/23/2008 ..
928881-10-1 ... [VONTIER CORP ..... .12,580.000 |. .. 434,638 |. . 434,638 |.. .. 76,820 . 191,468 .. 10/09/2020 ..
92039U-10-6 ....[WEC ENERGY GROUP INC .10,000.000 |. ..841,700 |. . 841,700 |.. . 253,686 . (95,900) .. 06/24/2010 ..
934423-10-4 .... | WARNER BROS DISCOVERY INC .34,565.000 |. . 393,350 |.. . 406,120 .. 65,674 .. 04/11/2022 ..
95058-10-0 ... [WENDY'S CO/THE ..... .45,729.000 |. .890,800 |.. . 165,810 .. 09/30/2008 ..
969457-10-0 ... [WILLIAMS COS INC ... ....20,600.000 |.... ... 717,497 ... 273,525 |.. . . |- 03/25/2020 ..
977852-10-2 ... |WOLFSPEED INC .... ....19,500.000 |.... ... 848,444 .... 405,575 |.. ... (497,835)]... .| 1272172011 ..
98389B-10-0 ... [XCEL ENERGY INC . ....10,100.000 |.... , ... 625,290 ....210,911 |.. ... (82,820)f... . |- 06/24/2010 ..
98850P-10-9 ... [ YUM CHINA HOLDINGS INC .... ....25,800.000 |.... 1,004,693 .1,004,693 ... 145,548 |.. ...(315,276)... . |.. 1170172016 ..
98956P-10-2 ... ZIMMER BIOMET HLDGS INC .. ....12,800.000 |.... 1,557,760 ..1,557,760 ....841,801 |.. ... (74,240)|... | 1271772012 ..
989701-10-7 ... [ZIONS BANCORPORATION . ....19,600.000 |.... . .... 859,851 ... 256,170 |.. ...(103,684)]... . | 12/15/2009 ..
98978V-10-3 ... | ZOETIS INC e ...14,175.000 |.... 2,797,720 .2,797,720 ... 246,610 |.. ... 720,374 |... . |- 06/21/2013 ..
761310-10-3 ... |RESTAURANT BRANDS INTERN . AL .. 1,803,787 ..1,803,787 .... 363,550 |.. .310,751 |... ...310,751 . |- 12/15/2014 ..
733174-70-0 ... [POPULAR INC ......... .|D.. .. 377,522 |. . 377,522 .. 178,117 .. 72,450 . 72,450 .. 06/23/2020 ..
806857-10-8 ... [ SCHLUMBERGER LTD ... .1D...... ....79,754.000 |.... ,150,398 ,150,398 |..... ..1,153,602 |.. .. (113,251)].. ... (113,251) .. .. 03/25/2020 ..
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60176J-10-9 ... [ALLEGION PLC .. +..11,466.000 [..eevveeennnnnnns 1,452,628 |........126.690 |............... 1,452,628 245,716 |... 245,716 |.... .| 12/02/2013 L ...ell el
(G0403H-10-8 ... [AON PLC ...19,597.000 [..ovvvvvvvninnnns 5,703,119 |........291.020 [......evnnnnene 5,703,119 (178,725)|... . |.. 1070472010 ..|...... ......
G1151C-10-1 ... [ ACCENTURE PLC ...57,600.000 |.... ... 20,212,416 |.... 20,212,416 oo 2,340,320 [ [ 267,840 [ [ 4,842,432 |... . |- 03/15/2011 ..
625839-10-4 ....|COCA COLA EUROPACIFIC PTNRS . 16,400.000 .. 187,288 . |- 05/31/2016 ..
629183-10-3 ... |EATON CORP PLC ...21,100.000 |.......evvv......5,081,302 |........ 240.820 [....eevennnnnnn5,081,302 |oevvvvennnnnnnnns 1,105,851 | [ T2,884 [ [ 1,769,657 |... | 1271772012 ..
G6095L-10-9 ... [APTIV PLC ...36,000.000 |.... ( | 1271772012 ..
66700G-10-7 ... [NVENT ELECTRIC PLC 25,481.000 . . |- 05/01/2018 ..
G7S00T-10-4 ... [PENTAIR PLC ...... 14,415.000 . |.. 10/01/2012 ..
H1467J-10-4 ... [CHUBB LTD ... . 4,500.000 . |- 06/08/2011 ..
H2906T-10-9 ... [GARMIN LTD . .|D.... .4,200.000 . |- 06/24/2010 ..
H8817H-10-0 ... | TRANSOCEAN LTD . ..|D.... 08,891.000 |. .. 03/25/2020 ..J....
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 976,338,588 XXX 976,338,588 224,492,946 1,009,428 12,510,508 192,959,991 63,685 192,896, 306 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 976,338,588 XXX 976,338,588 224,492,946 1,009,428 12,510,508 192,959,991 63,685 192,896, 306 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
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 976,338,588 XXX 976,338,588 224,492,946 1,009,428 12,510,508 192,959,991 63,685 192,896, 306 XXX XXX
5999999999 - Total Preferred and Common Stocks 1,042,908, 459 XXX 1,042,737,088 295,713,936 2,258,740 16,914,426 193,620,431 63,685 193,542,621 XXX XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1C..8 ... DS e TE S e TF LS e 168 e,
1B 2C..$.

1C 3C..$...

1D 4C..$ ...

1E 5C..$ ...
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912820-GB-1 ......... US TREASURY NOTES ~ 3.875% 12/31/29 ... .|-...01/03/2023 ... |Citigroup .. ...25,000,977 |.. ...25,000,000 |..
91282C-GC-9 ......... US TREASURY NOTES ~ 3.875% 12/31/27 ... . |--..01/24/2023 ... |Various ..202,566,406 |.. ..200,000,000 |..
912820-GH-8 ......... US TREASURY NOTES ~ 3.500% 01/31/28 ... ...02/06/2023 ... |Various ...89,063,672 |.. ...90,000,000 |..
912820-GJ-4 ......... US TREASURY NOTES ~ 3.500% 01/31/30 ... . [Morgan Stanley . .... 4,963,086 |.. .... 5,000,000 |..
912820-GP-0 ......... US TREASURY NOTES ~ 4.000% 02/29/28 ... .|Various .. ... 69,324,414 |.. ...68,000,000 |..
91282C-G0-8 . ..|US TREASURY NOTES ~ 4.000% 02/28/30 .| Various .. 146,694,531 ..145,000,000
912820-GS-4 . ..|US TREASURY NOTES  3.625% 03/31/30 . .| Various 65,253,125 65,000,000
91282C-GT-2 . ..|US TREASURY NOTES ~ 3.625% 03/31/28 . 04/27/2023 ... |Various ..100, 307,680 ..100,000,000 . 232,753
912820-GU-9 ......... US TREASURY NOTES ~ 3.875% 03/31/25 ... . |-...04/24/2023 ... |Various .. 119,373,633 |.. 120,000,000 |.. . 272,007
91282C-GV-7 ......... US TREASURY NOTES  3.750% 04/15/26 ... veer|-...05/11/2023 ... [Various .. 179,950,602 |.. 180,000,000 |.. . 286,885
912820-GX-3 ......... US TREASURY NOTES ~ 3.875% 04/30/25 ... ..|....05/22/2023 ... |Various .. 368,709,962 |.. 370,000,000 |..
91282C-GZ-8 ......... US TREASURY NOTES ~ 3.500% 04/30/30 ... . |--..05/24/2023 ... |Various .. ... 79,977,824 |.. ...80,000,000 |..
91282C-HA-2 ......... US TREASURY NOTES ~ 3.500% 04/30/28 ... .|-...05/24/2023 ... |Various .. .. 204,755,915 |.. ..205,000,000 |..
91282C-HB-0 ......... US TREASURY NOTES ~ 3.625% 05/15/26 ... . |--..05/22/2023 ... [Bank of America Corp .. ... 19,800,781 |.. ...20,000,000 |..
912820-HE-4 ......... US TREASURY NOTES ~ 3.625% 05/31/28 ... .|-...06/02/2023 ... |Citigroup ... 19,864,844 |.. ...20,000,000 |..
91282C-HJ-3 .. .. |US TREASURY NOTES ~ 3.750% 06/30/30 ... ...07/19/2023 ... |Various ..108,977,539 |.. ..105,000,000 |..
91282C-HJ-3 .. .. |US TREASURY NOTES ~ 3.750% 06/30/30 12/21/2023 ... |Progressive Casualty Insurance . ... 69,442,100 ...70,000,000
91282C-HK-0 . ..|US TREASURY NOTES ~ 4.000% 06/30/28 07/25/2023 ... |Various .. ..109,328,005 ..110,000,000
91282C-HK-0 . ..|US TREASURY NOTES  4.000% 06/30/28 12/21/2023 ... |Progressive Casualty Insurance . 85,325,550 85,000,000
91282C-H2-7 ......... US TREASURY NOTES ~ 4.125% 07/31/28 ... .|-...08/25/2023 ... |Various ... 64,314,223 |.. ...65,000,000 |.. ... 132,829
91282C-Hii-4 ......... US TREASURY NOTES ~ 4.125% 08/31/30 ... .|-...09/13/2023 ... |Various .. ... 39,405,469 |.. ...40,000,000 |.. .. 47,59
91282C-HX-2 ......... US TREASURY NOTES ~ 4.375% 08/31/28 ... . |--..09/28/2023 ... |Various .. ... 41,422,000 |.. .. 76,130
912820-HX-2 ......... US TREASURY NOTES ~ 4.375% 08/31/28 ... .|-...12/21/2023 ... |Progressive Casualty Insurance . ... 25,516,500 |.. . 336,538
91282C-HZ-7 ......... US TREASURY NOTES ~ 4.625% 09/30/30 ... . |--..10/23/2023 ... | Various ... 99,150,586 |.. . .
91282C-JA-0 ......... US TREASURY NOTES ~ 4.625% 09/30/28 ... .|-...10/23/2023 ... |Various .. 149,292,969 |.. 150,000,000 |..
91282C-JF-9 ......... US TREASURY NOTES ~ 4.875% 10/31/28 ... .|--..11/07/2023 ... |Various .. 116,409,961 |.. 115,000,000 |..
912820-JG-7 ......... US TREASURY NOTES ~ 4.875% 10/31/30 ... ... 1172172023 ... |Various .. 350,535,156 |..
91282C-JM-4 . . |US TREASURY NOTES ~ 4.375% 11/30/30 12/12/2023 ... |Wells Fargo Bank 58,233,984

912820-IN-2 ......... [US TREASURY NOTES  4.375% 11/30/28 ... L 12/2772023 ... [Wells Fargo Bank uv...iiiiiiessssiiiiieussniiiiiisiniiiiiissssisiiresi s sssrert s s s srern s e srrrrnseserrrennseaarees |os ... 21,399,641 |.. ... 20,900,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 3,029,361,135 3,023,500,000
47770V-BR-0 .........[ JOBSOHIO BEVERAGE SYS STWD LIQ  4.433% 01/01/33 .... ...01/19/2023 ... [Citigroup .... 5,000,000 |.. .... 5,000,000 |..
88258\1-AA-3 .........[ TEXAS NATURAL GAS SECURITIZTN  5.102% 04/01/35 ...03/10/2023 ... [Jefferies & Co Inc .. ...20,000,000 |.. ...20,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 25,000,000 25,000,000
00218G-AB-8 ......... ARIFL 2023-A A2 5.410% 02/17/32 oot e e e e e e e e e e ennnnn s [ rneeeeenn [on .03/30/2023 ... [MitSUDiShi SECUITTIES .uuiieeieieieeeeeiee e e e e et e e e e e e e e e e e e ennne e e e e ennnn e e e eernnnnaaeeernnnnans [reeennnuaneeernnnneeeerennnnneees |ernnneee e e e 11,273,194 | 11,278,527
00914A-AH-5 AIR LEASE CORP  3.375% 07/01/25 ... 12/12/2023 ... [US Bank ... 3,842,560 |.. .... 4,000,000 |..
023608-A0-5 . ..| AMEREN CORPORATION  5.000% 01/15/29 12/18/2023 ... |Goldman Sachs 14,966, 100 15,000,000
025816-CP-2 . .. | AMERICAN EXPRESS CO  3.300% 05/03/27 . 11/07/2023 ... |Key Bank NA, Cleveland . 9,275,800 10,000,000
026650-EC-1 . ..| AMERICAN HONDA FINANCE ~ 4.750% 01/12/26 01/10/2023 ... |VWells Fargo Bank .... . 7,995,360 . 8,000,000
026650-EQ-0 . ..| AMERICAN HONDA FINANCE ~ 5.800% 10/03/25 10/02/2023 ... |Mitsubishi Securities . 18,837,465 18,855,000
04316J-AF-6 . ..| ARTHR J GALLAGHER & CO  6.500% 02/15/34 . 10/30/2023 ... |Bank of America Corp .. . 5,988,300 . 6,000,000
053332-BC-5 ......... [AUTOZONE INC ~ 4.500% 02/01/28 .|-...01/23/2023 ... [ JP Morgan Securities Inc ... ... 19,980,400 |.. ...20,000,000 |..
055979-AB-4 ......... BMWLT 2023-2 A2 5.950% 08/25/25 ... .|--..10/03/2023 ... [Societe Generale ... 14,999,162 |.. ... 15,000,000 |..
06368L-WU-6 ......... BANK OF MONTREAL ~ 5.717% 09/25/28 .. .|--..10/04/2023 ... |Jane Street Execution Svcs ... .... 9,819,700 |.. ...10,000,000 |..
06406R-BT-3 ......... BANK OF NY MELLON CORP  6.317% 10/25/29 ... .|--..10/18/2023 ... |Morgan Stanley .... ... 15,000,000 |.. ... 15,000,000 |..
075887-C0-0 ......... BECTON DICKINSON & CO  4.693% 02/13/28 .... .|-...02/06/2023 ... |Barclays Capital .. ...10,000,000 |.. ...10,000,000 |..
125523-CP-3 ......... | THE CIGNA GROUP  1.250% 03/15/26 ... ...09/07/2023 ... |Bank of America Corp .... 4,508,650 |.. .... 5,000,000 |..
14044E-AB-4 . ..| COPAR 2023-2 A2A  5.910% 10/15/26 10/04/2023 ... |Bank of America Corp .. 12,498,896 12,500,000
14318X-AB-1 . ..| CARMX 2023-4 A2A  6.080% 12/15/26 .. 10/12/2023 ... |Royal Bank of Canada . 7,999,458 . 8,000,000
164110-AP-6 . ..| CHENIERE ENERGY PARTNERS ~ 5.950% 06/30/33 06/06/2023 ... |Morgan Stanley ....... . 7,483,050 . 7,500,000
165183-CU-6 . .| CFI1 2023-1A A1 5.650% 05/15/35 ... 04/19/2023 ... [Mitsubishi Securities . 27,515,248 27,516,018
17295F-AD-6 . ..|CITZN 2023-2 A3~ 5.830% 02/15/28 09/06/2023 ... |JP Morgan Securities Inc 11,499,385 11,500,000
20030N-ED-9 ......... COMCAST CORP  4.550% 01/15/29 . |---.05/01/2023 ... |Morgan Stanley ... 14,967,600 |.. ... 15,000,000 |..
21036P-BC-1 ......... CONSTELLATION BRANDS INC ~ 4.650% 11/15/28 .|-...03/08/2023 ... |Barclays Capital .. .... 9,634,700 |.. ...10,000,000 |..
210518-DS-2 ......... CONSUMERS ENERGY CO  4.650% 03/01/28 .|--..01/03/2023 ... |Wells Fargo Bank .. .. .... 9,981,400 |.. ...10,000,000 |..
22822V-BD-2 ......... CROWN CASTLE INC  5.600% 06/01/29 ......euuuniiiiiuuiniiiiiiiuiiisiiiiiiiesiiisunssesseessussesseesnnsseeeesnnns | anneeeeeesnnnnees ... 12/04/2023 ... [Cantor Fitzgerald ... .iiceeuiiiiiiiuuuiiiiiiiieiiii ittt i i s i iitis s s estees s s e s reesn s sessreannssesrennnssesrnnnnns |oeennnneereennnnererernnnneeerees |oennnseesreennnnieeeees 9,993,100 |..eevvunniiiiiinnnnnns 10,000,000
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23291Y-AD-7 ......... DLLAA 2021-1A A4 1.030% 02/19/30 .... .|....11/07/2023 ... |Wells Fargo Bank ... 14,730,560 |.. ... 16,000,000 |..
232989-AB-9 ......... DLLMT 2023-1A A2 5.780% 11/20/25 .... ....05/17/2023 ... |Bank of America Corp .. ... 19,998,144 |.. ...20,000,000 |..
233046-AN-1 ......... DNKN 2021-1A A21 2.045% 11/20/51 .. ...11/03/2023 ... [Various 1000 2,068,490 |oueeinniiiiiiiis 2,354,940 |..
233258-AB-8 ......... DLLAD 2023-1A A2 5.190% 04/20/26 .. .| JP Morgan Securities Inc ... ... 32,349,652 |.. ... 32,351,406 |..
233853-AN-0 ......... DAIMLER TRUCKS FINAN NA  5.200% 01/17/25 . .|JP Morgan Securities Inc ... .... 9,991,400 |.. ...10,000,000 |..
24702E-AB-6 . .| DEFT 2023-3 A2 6.100% 04/23/29 ... .|Societe Generale ........ 18,998,947 19,000,000

24702H-AE-3 . ..|DEFT 2023-1 A3 5.650% 09/28/28 . .|Bank of America Corp 14,999,394 15,000,000

25755T-AJ-9 . .. | DPABS 2018-1A A2l 4.116% 07/25/48 ... 02/01/2023 ... |Goldman Sachs ........ . 5,469,105 .5,700,000

264420-A0-7 ......... DUKE ENERGY PROGRESS LLC ~ 5.250% 03/15/33 ... ....03/06/2023 ... |Mitsubishi Securities . .... 4,998,800 |.. .... 5,000,000 |..
29374L-AB-6 ......... EFF 2023-3 A2 6.400% 03/20/30 ... veer|....10/18/2023 ... [Societe Generale ... 20,999,630 |.. ...21,000,000 |..
20375N-AB-1 ......... EFF 2023-2 A2 5.560% 04/22/30 ... ..|....05/23/2023 ... [JP Morgan Securities Inc ... ... 14,497,500 |.. ... 14,500,000 |..
29444U-BQ-8 ......... [EQUINIX INC 1.450% 05/15/26 . |--..10/02/2023 ... Bank of America Corp .... 2,932,826 |.. .... 3,287,000 |..
30040W-AW-8 .........|EVERSOURCE ENERGY ~ 5.950% 02/01/29 ... .|....11/08/2023 ... |JP Morgan Securities Inc ... .... 9,988,700 |.. ...10,000,000 |..
361841-AK-5 ......... GLP CAPITAL LP / FIN I1 5.750% 06/01/28 . ....03/07/2023 ... |Barclays Capital .. ... 2,948,940 |.. .... 3,000,000 |..
362541-AB-0 ......... GMALT 2023-1 A2A  5.270% 06/20/25 ....02/08/2023 ... |Wells Fargo Bank .. ... 5,891,523 |.. .... 5,892,004 |..
36267V-AF-0 ......... GE HEALTHCARE HLDG LLC  5.650% 11/15/27 ...10/24/2023 ... |Various ... 3,512,642 |.. .... 3,546,000 |..
36267V-AF-0 . ..| GE HEALTHCARE HLDG LLC ~ 5.650% 11/15/27 06/07/2023 ...|Tax Free Exchange 19,926,348 20,000,000

370334-Cli-2 . ..|GENERAL MILLS INC ~ 5.500% 10/17/28 10/31/2023 ... |VWells Fargo Bank . 8,849,880 . 9,000,000

3733IN-AN-1 . .| GEORGIA-PACIFIC LLC ~ 0.950% 05/15/26 . 11/07/2023 ... |Goldman Sachs ... . 8,910,600 10,000,000

....10/03/2023 ... [Mitsubishi Securities .
....08/07/2023 ... | Tax Free Exchange
. |....02/13/2023 ... | JP Morgan Securities Inc ...

...05/23/2023 ... |Barclays Capital

379930-AB-6 ......... GMCAR 2023-4 A2A  5.890% 11/16/26 ....
404119-CK-3 ......... HCA - THE HEALTHCARE COMPANY  3.625% 03/15/32 .
41285J-AB-4 ......... HOMOT 2023-A A2A  5.320% 06/15/26

... 19,998,004 |..
... 24,380,627 |..
... 19,385,665 |..
.. 34,997,904 |..

...20,000,000 [..
...25,000,000 |..
... 19,386,165 |..
...35,000,000 |..

437927-AB-2 ......... HAROT 2023-2 A2 5.410% 04/15/26 ... .| .

444859-BZ-4 ......... HUMANA INC ~ 5.750% 12/01/28 .|----11/02/2023 ... |Bank of America Corp .. ... 19,966,000 |.. ...20,000,000 |..
446150-BC-7 ......... HUNTINGTON BANCSHARES INC ~ 6.208% 08/21/29 .. -|-...12/08/2023 ... |JP Morgan Securities Inc ... . 7,134,992 .. .... 7,106,000 [..
44891A-C0-8 ......... HYUNDAI CAPITAL AMERICA  6.250% 11/03/25 .... ....10/30/2023 ... [Societe Generale .... 9,992,800 [.. ...10,000,000 |..
500945-AB-6 KCOT 2023-2A A2 5.610% 07/15/26 ... ...07/18/2023 ... [ JP Morgan Securities Inc ... .. 12,499,355 |.. ... 12,500,000 |..
502431-AP-4 . ..|L3HARRIS TECH INC ~ 5.400% 01/15/27 07/27/2023 ... |Bank of America Corp .. 19,973,800 20,000,000
526107-AG-2 . ..[LENNOX INTERNATIONAL INC ~ 5.500% 09/15/28 ... 09/07/2023 ... |VWlelIs Fargo Bank . 9,989,600 10,000,000
539830-BZ-1 . .. | LOCKHEED MARTIN CORPORATION  4.450% 05/15/28 . |Barclays Capital .. . 8,438,783 . 8,454,000
551925-AA-8 . .. |MTLRF 2023-1A A2 6.090% 07/15/30 .... .| SMBC Nikko Securities Inc . 12,999,536 13,000,000
55903V-BC-6 . .. | WARNERMEDIA HOLDINGS INC ~ 4.279% 03/15/32 04/28/2023 ...|Tax Free Exchange ......... 25,100,726 25,000,000
571903-BL-6 ......... MARRIOTT INTERNATIONAL INC ~ 4.900% 04/15/29 ... ....03/23/2023 ... [P Morgan Securities Inc ... .... 8,885,880 [.. ....9,000,000 f..
573874-AP-9 ......... MARVELL TECHNOLOGY INC  5.750% 02/15/29 ...10/24/2023 ... | Various ... 4,179,198 |.. .... 4,301,000 [..

...06/07/2023 ... [Goldman Sachs

581567-BT-1 ......... MCKESSON CORP  4.900% 07/15/28 .|
...10/19/2023 ... |Bank of America Corp ..

.. 11,975,280 |..

. ..12,000,000 |..
.. 18,998,376 |..

..19,000,000 |..

58769F-AC9 ......... MBART 2023-2 A3 5.950% 11/15/28 .| . .

609207-AX-3 ......... MONDELEZ INTERNTL INC ~ 1.500% 02/04/31 . -|-...08/23/2023 ... | Deutsche Bank ....5,780,175 |.. .... 7,500,000 [..
62954H-BE-7 NXP BV/NXP FDG/NXP USA  4.400% 06/01/27 .. ...12/20/2023 ... |Stifel Nicolaus .... 4,705,786 |.. .... 4,779,000 [..
63111X-AJ-0 . ..[NASDAQ INC ~ 5.550% 02/15/34 ............... 06/22/2023 ... |Goldman Sachs ... . 9,997,200 10,000,000
637639-AE-5 . ..|NATIONAL SECS CLEARING ~ 0.750% 12/07/25 01/24/2023 ... |Stifel Nicolaus ... 22,768,441 25,325,000
641062-BF-0 . ..[NESTLE HOLDINGS INC ~ 5.000% 03/14/28 .... 03/07/2023 ... | JP Morgan Securities Inc . 9,997,400 10,000,000
65339K-BS-8 . ..|NEXTERA ENERGY CAPITAL  5.749% 09/01/25 08/07/2023 ... |Bank of America Corp .. 14,997,000 15,000,000
6533%K-Ci-0 . .|NEXTERA ENERGY CAPITAL  4.900% 02/28/28 02/06/2023 ... |Morgan Stanley ....... 19,958,600 20,000,000

67103H-AM-9 ......... O'REILLY AUTOMOT  5.750% 11/20/26 ...11/13/2023 ... |Bank of America Corp ..

K .. 14,993,100 |..
...06/17/2023 ... [ SMBC Nikko Securities Inc .

. .. 15,000,000 |..
.... 1,668,287 |..

.... 7,668,623 |..

675710-AB-6 ......... OCTL 2023-2A A2 5.880% 06/20/31 ... K

678858-BX-8 ......... OKLAHOMA G&E CO  5.400% 01/15/33 ... .|----01/03/2023 ... |Mitsubishi Securities .... 9,969,200 [.. ...10,000,000 |..
718547-AB-8 ......... PHILLIPS 66 CO  2.450% 12/15/24 .... -|-...04/28/2023 ...|Tax Free Exchange ... ... 15,635,908 |.. ... 16,000,000 |..
718547-AF-9 ......... PHILLIPS 66 CO  3.550% 10/01/26 ... .|-..-04/28/2023 ...|Tax Free Exchange ... ... 10,375,806 |.. ...10,602,000 |..
732916-AD-3 ......... PFAST 2023-2A A3 5.790% 01/22/29 .. -|----11/01/2023 ... |Bank of America Corp .. ... 17,998,837 |.. ... 18,000,000 |..
73328Q-AB-0 ......... PFAST 2023-1A A2 5.420% 12/22/26 .. ...06/17/2023 ... |Wells Fargo Bank ... 12,127,272 |.. ... 12,128,196 |..
74153)i-CS-6 ......... PRICOA GLOB FUND  5.100% 05/30/28 ............. ...05/22/2023 ... [Morgan Stanley .... .... 9,994,800 [.. ...10,000,000 |..
74251V-AN-4 . ..|PRINCIPAL FINANCIAL GROUP  3.100% 11/15/26 12/08/2023 ... Wells Fargo Bank . 4,513,872 . 4,800,000
771196-CE-0 . ..|ROCHE HOLDING INC ~ 5.265% 11/13/26 . 11/06/2023 ... [Barclays Capital 15,000,000 15,000,000
78403D-AN-0 . ..|SBA TOWER TRUST ~ 2.836% 01/15/25 07/19/2023 ... |Barclays Capital . 9,532,031 10,000,000
80286P-AB-7 ......... SDART 2023-5 A2 6.310% 07/15/27 ... ...10/11/2023 ... [Wells Fargo Bank .. .. 13,199,872 |.. .. 13,200,000 |..
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80287G-AB-6 ......... SDART 2023-1 A2 5.360% 05/15/26 .|-...01/18/2023 ... |Wells Fargo Bank .. ... 6,780,984 |.. ....6,781,260 |..
857477-CD-3 ......... STATE STREET CORP  5.272% 08/03/26 ... .|--..07/31/2023 ... |Morgan Stanley .... ...10,000,000 |.. ...10,000,000 |..
87264A-CZ-6 ......... T-MOBILE USA INC ~ 4.950% 03/15/28 .. ...02/06/2023 ... |Wells Fargo Bank .. .... 9,979,100 |.. ...10,000,000 |..
87342R-AC-8 ......... BELL 2016-1A A23  4.970% 05/25/46 . .| Various ...11,721,863 |.. ... 11,906,250 |..
87612G-AC-5 ......... TARGA RESOURCES CORP  6.125% 03/15/33 .| SRH Truist Securities . ... 8,111,465 |.. .... 8,123,000 |..
891941-AB-2 . ..| TAOT 2023-B A2A  5.280% 05/15/26 ...... . |Royal Bank of Canada 26,449,754 26,450,365
89236T-KQ-7 . ..| TOYOTA MOTOR CREDIT CORP  4.625% 01/12/28 01/24/2023 ... |Various .. 15,578,265 15,500,000
89239F-AD-4 . ..|TAOT 2023-D A3 5.540% 08/15/28 .......... 11/07/2023 ... | JP Morgan Securities Inc ..9,998,922 10,000,000
89788M-AQ-5 ......... TRUIST FINANCIAL CORP  7.161% 10/30/29 .... .|...12/08/2023 ... | Various ... 14,198,489 |.. ... 14,001,000 |..
90291V-AB-6 .........|USAOT 2023-A-A2  5.830% 07/15/26 veer]-...09/07/2023 ... |JP Morgan Securities Inc ... ... 14,998,961 |.. ... 15,000,000 |..
91324P-EU-2 ......... [UNITEDHEALTH GRP INC ~ 4.250% 01/15/29 .. ..|....03/23/2023 ... [Wells Fargo Bank ... 8,683,644 |.. .... 8,700,000 |..
92348K-BK-8 ......... VZMT 2023-1 C 4.980% 01/22/29 .|--..01/20/2023 ... |Wells Fargo Bank .. ... 20,430,572 |.. ... 20,435,000 |..
94106L-BV-0 ......... WASTE MANAGEMENT INC ~ 4.875% 02/15/29 .. .|....07/27/2023 ... |Barclays Capital .. ... 14,897,100 |.. ... 15,000,000 |..
963286-BG-1 WFLF 2023-2A A 6.460% 08/18/38 .... ...10/19/2023 ... |Mizuho Securities ... 26,996,501 |.. ...27,000,000 |..
98138H-AH-4 . ..|WORKDAY INC  3.700% 04/01/29 05/19/2023 ... [Goldman Sachs . 1,341,375 . 1,444,000
00185A-AK-0 ......... AON PLC  3.875% 12/15/25 ....11/08/2023 ... |Various .. .... 9,708,467 |.. ...10,088,000 |..
716973-AA-0 ......... PFE  4.650% 05/19/25 ... iiiiuuuiiiiiiiuni ittt st s ettt s e st rr s s et e s e s e e r e s e s e s e e rrra e [ ...05/16/2023 ... [Bank Of AMEriCa COMP ..iiiieeeusiiiiiuusniisiiussniiseressesstseeesssssessessssssssssssnnsssssrsssnnssssennssnsssssnns |oesnnnseeseesnnnnsessessnnnneereess |oosesseseessnnnneenees 14,991,450 15,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,203,099,719 1,215,954,754 1,765,148
2509999997. Total - Bonds - Part 3 4,257,460, 854 4,264,454, 754 9,210,642
2509999998. Total - Bonds - Part 5 589,530,687 591,516,694 860,746
2509999999. Total - Bonds 4,846,991,541 4,855,971,448 10,071,388
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
012653-10-1 ......... ALBEMARLE CORP ... ....12/21/2023 ... |State Street Bank ... ...12,600.000 |.. ... 1,822,385 |..
013872-10-6 ......... ALCOA CORP ....12/21/2023 ... |State Street Bank ... ...53,200.000 |.. .... 1,668,530 |..
047726-10-4 ......... ATLANTA BRAVES HOLDINGS INC A . ....07/19/2023 ... |Tax Free Exchange ... .532.000 |..
047726-30-2 ......... ATLANTA BRAVES HOLDINGS INC C . ....08/02/2023 ... [ State Street BanK ..........ieieeieieiieieeiiii e e e e e e e e e e e e e e e e e rnnn e e e ennnnn e e eeennnnnn |eennn e e e eeen e eennnan 2.000 |..
047726-30-2 ......... ATLANTA BRAVES HOLDINGS INC C . ....07/20/2023 ... |Spin Off
090043-10-0 ......... BILL HOLDINGS INC ....10/13/2023 ... |State Street Bank ...
15961R-10-5 ......... CHARGEPOINT HOLDINGS INC .. ....10/13/2023 ... |State Street Bank ... . . ..
163851-10-8 ......... CHEMOURS CO/THE ....12/21/2023 ... |State Street Bank ... ...86,000.000 |.. .... 2,607,102 |..
185899-10-1 CLEVELAND-CLIFFS INC . ....12/21/2023 ... |State Street Bank ... ...84,600.000 |.. ... 1,760,924 |..
18915M-10-7 . ..| CLOUDFLARE INC A ...... ....10/13/2023 ... |State Street Bank 10,900.000 |.. .664,7%
200525-10-3 . .. | COMMERCE BANCSHARES INC ... ....12/29/2023 ... |State Street Bank ... 5.000 |.. 154
35671D-85-7 . ..| FREEPORT-MCMORAN COPPER & GOLD CLASS B . ....12/21/2023 ... |State Street Bank ..138,000.000 |.. . 5,805,936
37611X-10-0 . ..| GINKGO BIOWORKS HOLDINGS INC ..... ....12/21/2023 ... |State Street Bank ..615,400.000 |.. . 1,070,858
458140-10-0 . .| INTEL CORP ..... ....10/13/2023 ... |State Street Bank 68,750.000 |.. . 2,471,459
491774-10-2 ......... KENVUE INC . |....08/24/2023 ... |Tax Free Exchange ... ... 32,442.000 |..
531229-72-2 .. .. |LIBERTY MEDIA CORP LIBERTY C ....08/17/2023 ... [ State Street BanK ...........ieieeieeeiieieeiiii e e e e e e e e e e e e e e e e e e e e rnn e e e ennnn e e e eennnnnn |ennnaeeeerenn e eennnan 1.000 |..
531229-72-2 .. .. |LIBERTY MEDIA CORP LIBERTY C ....08/04/2023 ... |Spin Off .... 3,151.000 |..
531229-74-8 . ..|LIBERTY MEDIA CORP LIBERTY A .. ....08/04/2023 ... |Spin Off ....1,387.000 |..
531229-75-5 .. . |LIBERTY MEDIA CORP C ....08/04/2023 ... |Tax Free Exchange ... ....2,663.000 |..
531229-77-1 LIBERTY MEDIA CORP A . ....08/04/2023 ... |Tax Free Exchange ... ....1,331.000 |..
531229-78-9 . .. |LIBERTY MEDIA CORP . ....08/04/2023 ... |State Street Bank ... 1.000 |..
531229-78-9 . .. |LIBERTY MEDIA CORP . ....08/04/2023 ... |Tax Free Exchange 12,155.000 |..
531229-81-3 . .. |LIBERTY MEDIA CORP A . ....08/04/2023 ... |State Street Bank ... 1.000 |..
531229-81-3 . .. |LIBERTY MEDIA CORP A . ....08/04/2023 ... |Tax Free Exchange .5,326.000 |..
55087P-10-4 . L|LYFT INC A ....10/13/2023 ... |State Street Bank 31,100.000 |..
553368-10-1 ......... MP MATERIALS CORP .. ....12/21/2023 ... |State Street Bank ... ...57,100.000 |.. ... 1,128,844 |..
72919P-20-2 ......... PLUG PONER INC ....10/13/2023 ... |State Street Bank ... ...81,100.000 |.. ....598,275 |..
78646V-10-7 ......... SAFEHOLD INC ... ....08/31/2023 ... |Tax Free Exchange ... ...15,919.000 |.. .... 133,310 |..
810186-10-6 ......... SCOTTS MIRACLE GRO . ....12/21/2023 ... |State Street Bank ... ....3,900.000 |.. .... 250,022 |..
86771M-10-5 ......... SUNRUN' INC P ...10/13/2023 ... [State Street Bank ... ...27,300.000 |.. ....319,623 |..
875372-20-3 ......... TANDEM DIABETES CARE INC ... iiieuuunuiiiiiuunnniiiiiusnniiiiinssnssssiessusssesssssnnsssssrssnnsssssrssnnnsssssnsnsnnses | oersnnnneeenenns [oens 10/13/2023 ... | State Street Bank iiiue.iiiiiieeeiiiiiiiiieiiiiiiiin it r e e e e rre e s e rrrn s s s rrrrnnesees [seseeererninieereinnns 4,200.000 J..eeuniiiiiiiiiiiiiiiiinnns 73,492
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913320-10-1 UNITY SOFTWARE INC ....12/21/2023 ... |State Street Bank 10,000.000

92338C-10-3 .| VERALTO CORP ...... ....10/12/2023 ... |State Street Bank . ... 1.000

923380-10-3 VERALTO CORP ....covvvennies FE OSSOSO PO PO P TP U O PO P U PO PUPOPPPPPPT TP 2. 10/02/2023 ... [SPIN OF f 1.teuitetit ettt ettt sttt sttt ettt ekttt sttt eb bt et ebenesrenes [srebenesrenesrenenrens 21,085.000 [.veveiveiriiainiiienas 167,416

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Trade 22,496,447

5989999997. Total - Common Stocks - Part 3 22,496,447

5989999998. Total - Common Stocks - Part 5 64,147

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

22,560,594

22,560,594

4,869,552, 135

10,071,388
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912828-5P-1 .. |US TREASURY NOTES  2.875% 11/30/23 ..11/30/2023 . [Maturity ...5,000,000 |.......... 5,000,000 |......... 5,045,508 |......... 5,008,785 |.. ...(8,785)|... ..5,000,000 |.... ..11/30/2023 .
912828-52-9 .. |US TREASURY NOTES ~ 2.500% 01/31/24 . ..12/07/2023 . [Wells Fargo Bank . ..24,89%,484 25,000,000 |.. 25,062,500 |.. 25,013,921 .25,001,164 |. ..01/31/2024 .
912828-VS-6 .. |US TREASURY NOTES ~ 2.500% 08/15/23 . ..08/15/2023 . [Maturity ... . 6,150,000 |.. . 6,299,404 |.. 6,162,104 ..6,150,000 |. ..08/15/2023 .
912828-Y6-1 .. |US TREASURY NOTES ~ 2.750% 07/31/23 . ..05/30/2023 . [Barclays Capital . .5,000,000 |.. . 4,984,570 |.. 4,998,023 ..4,99,214 |. ..07/31/2023 .
912828-ZH-6 .. |US TREASURY NOTES ~ 0.250% 04/15/23 .........|....... .04/15/2023 . [Maturity R ...20,000,000 |........ 20,014,083 |........ 20,001,372 |.. .20,000,000 |.... ..04/15/2023 .
91282C-Al-1 .. |US TREASURY NOTES ~ 0.250% 11/15/23 .........[....... .. 11/15/2023 . [Maturity ..ocooooeiiiiiiics o s 25,000,000 |......... 25,000,000 |........ 25,041,016 |........ 25,012,211 |.. .25,000,000 |.... ..11/15/2023 .
91282C-DM-0 .. |US TREASURY NOTES ~ 0.500% 11/30/23 .........|....... .. 1173072023 . [Maturity ..oooooviiiiiiiiss e | 30,000,000 |......... 30,000,000 |........ 29,901,563 |........ 20,954,433 |.. .30,000,000 |.... ..11/30/2023 .
91282C-EA-5 .. |US TREASURY NOTES ~ 1.500% 02/29/24 .........|....... ..11/20/2023 . [Morgan Stanley ...........loeeeeeiiiiiiiiiniins |oeens 56,551,305 |......... 57,100,000 |........ 56,828,4% |........ 56,937,961 |.. .57,063,887 |.... ... (512,583) ..02/209/2024 .
91282C-EG-2 .. |US TREASURY NOTES ~ 2.250% 03/31/24 .........|..ccce |-. 12/08/2023 . |Wells Fargo Bank ........fccccooeiiiiiiiiiiins [oeeenns 39,625,000 |......... 40,000,000 |........ 39,773,438 |........ 39,852,922 |.. .39,962,456 |.... ... (337,456) ..03/31/2024 .
91282C-EX-5 .. |US TREASURY NOTES ~ 3.000% 06/30/24 .........|....... ..12/08/2023 . [Wells Fargo Bank ........|ocooeeeriinnenninins |oeees 217,258,5% |........ 220,446,484 |....... 220,341,006 |....evvveenennnnnnn Jooveeeen (215,382) feeiiiiiiiiiiiiiins foeeeeen (215,382) | e, 220,125,714 | | (2,867, 120) ..06/30/2024 .
91282C-FG-1 .. |US TREASURY NOTES ~ 3.250% 08/31/24 .........|....... ..03/10/2023 . [Barclays Capital 39,073,438 |......... 40,000,000 |........ 39,429,297 |........ 39,509,487 [ Jeeeeeennnnn 85,387 [ | 88,387 [ | 30,564,873 |.ooevviiiiiiiiies s (491,436) ..08/31/2024 .
91282C-FK-2 .. |US TREASURY NOTES ~ 3.500% 09/15/25 ......... ....... ..03/10/2023 . | Wells Fargo Bank 34,190,625 |......... 35,000,000 |........ 34,569,336 |........ 34,606,634 |.. .34,635,090 |.... .. (444,465) ..09/15/2025 .
91282C-FN-6 .. |US TREASURY NOTES ~ 4.250% 09/30/24 . 03/10/2023 . |Wells Fargo Bank . ..34,674,609 35,000,000 |.. 34,856,055 |.. 34,869,498 .34,884,601 |. (210,082)|. . (210,082) ..09/30/2024 .
91282C-FP-1 .. |US TREASURY NOTES ~ 4.250% 10/15/25 . 03/10/2023 . |Morgan Stanley . .. 14,920,313 15,000,000 |.. 14,882,227 |.. 14,888,450 .14,896,073 |. 24,240 |. . 24,240 ..10/15/2025 .
91282C-FQ-9 ...|US TREASURY NOTES  4.375% 10/31/24 . ..03/10/2023 . [Morgan Stanley . .. 44,692,383 45,000,000 |.. 44,879,297 |.. 44,883,420 .44,893,683 |. (201,300)|. . (201,300) ..10/31/2024 .
91282C-FV-8 .. |US TREASURY NOTES ~ 4.125% 11/15/32 .........|....... ..06/06/2023 . [Barclays Capital .... 20,634,375 |......... 20,000,000 |........ 20,589,844 |........ 20,583,999 |.. (21,053)]... ...(21,083) ... .20,562,945 |.... 71,430 [, 71,430 ..11/15/2032 .
91282C-FW-6 .. |US TREASURY NOTES  4.500% 11/15/25 .........|....... ..03/10/2023 . | Morgan Stanley ......ccoofeeeeeeeeeeeeeeeeeens |oeees 100,128,906 |........ 100,000,000 |....... 100,708,208 |....... 100,676,824 |....ovvvvvvvennnnns foeeeenns (44,826).cceveeeeeeeieiiins foeeiiiinns [C2R:7L) ] R 100,631,998 [.....ccceeeeeeees fovnnnns (508,092))........ (503,092))......... 1 466,851 |..11/15/2025 .
0109999999 Subtotal - Bonds - U.S. Governments 717,774,352 723,250,000 723,311,301 723,301,140 70,651 70,651 723,371,788 (5,597,438) (5,597, 438)| 14,770,758 XXX
20775C-KZ-6 .. | CONN ST FIN AUTH HSG MTG ~ 2.050% 05/15/23 |....... ..05/15/2023 . [Maturity ...oooooeviiiiiiss oenennnni | 600,000 |............. 600,000 |.....cce... 600,000 |............ LT O ) ) AP R L O Y E 6,150 |..05/15/2023 .
CONN ST FIN AUTH HSG MTG ~ 2.100% 11/15/23
20775C-LM=4 .. | e [ ..11/156/2023 . | Maturity ... .. 590,000 ....590,000 .590,000 |[.. ..11/15/2023 .
3137B2-HP-8 .. | FHMS 2013-K028 X1 10 0.155% 02/25/23 ... ..01/01/2023 . [ Paydown ... .. 564,945 ..02/25/2023 .
3137F8-2T-9 .. |FHLMC 2020-K122 X1 10 0.969% 11/25/30 ... ..12/01/2023 . [Paydown ... .. (30,778)]... ..11/25/2030 .
3137F9-YZ-8 .. |FHMS 2021-K124 X1 [0 0.809% 12/25/30 ... ..12/01/2023 . [Paydown . (19,291) .. 12/25/2030 .
3137F9-ZA-2 .. |FHMS 2021-K125 X1 10 0.673% 01/25/31 ... ..12/01/2023 . [Paydown . (11,372) ..01/25/2031 .
3137FB-TC-0 .. | FHMS 2017-K728 X1 10 0.587% 08/25/24 ... ..12/01/2023 . [Paydown . (74,830) ..08/25/2024 .
3137FE-ZN-3 .. |FHMS 2018-K076 X1 10 0.257% 04/25/28 .....|....... ..12/01/2023 . [Paydown ... ...(28,329)[... ..04/25/2028 .
3137FH-PL-1 .. | FHMS 2018-K080 X1 10 0.260% 07/25/28 .... |....... ..12/01/2023 . [Paydown ... .. (22,570)]... ..07/25/2028 .
3137FJ-XX-2 .. |FHMS 2018-K083 X1 10 0.174% 09/25/28 .....|....... |.. 12/01/2023 . | Paydown .... .. (13,216)]... ..09/25/2028 .
3137FK-JE-7 .. | FHMS 2018-K085 X1 10 0.210% 10/25/28 .... |....... ..12/01/2023 . [Paydown ... .(12,453)]... ..10/25/2028 .
3137FK-SK-3 .. | FHMS 2018-K086 X1 10 0.384% 11/25/28 .... |....... .12/01/2023 . [Paydown ... . . .(29,959)]... ..11/25/2028 .
3137FL-6G-4 .. |FHMS 2019-K088 X1 10 0.654% 01/25/29 .....|....... ..12/01/2023 . [Paydown ... .. 21,706 |.. .. (21,706)]... ..01/25/2029 .
3137FL-6R-0 .. | FHMS 2019-K089 X1 10 0.687% 01/25/29 .....|....... ..12/01/2023 . [Paydown ... .. 36,169 |.. .. (36,169)/... ..01/25/2029 .
3137FL-N5-9 .. |FHMS 2019-K734 X1 [0 0.784% 02/25/26 .....|....... ..12/01/2023 . [Paydown ... .. 13,513 |.. .. (13,513)[... ..02/25/2026 .
3137FL-NB-6 .. | FHMS 2019-K091 X1 10 0.706% 03/25/29 ... ..12/01/2023 . [Paydown . 14,519 (14,519) ..03/25/2029 .
3137FM-CT-7 .. | FHMS 2019-K093 X1 [0 1.083% 05/25/29 ... ..12/01/2023 . [Paydown . . 132,013 . (182,913) ..05/25/2029 .
3137FM-U2-6 .. |FHMS 2019-K094 X1 10 1.013% 06/25/29 ... ..12/01/2023 . [Paydown . 25,840 (25,840) ..06/25/2029 .
3137FN-WZ-9 .. | FHMS 2019-K736 X1 10 1.408% 07/25/26 .....|....... .12/01/2023 . [Paydown ... .. 81,634 |.. .. (81,634)[... ..07/25/2026 .
3137FN-X7-0 .. | FHMS 2019-K097 X1 10 1.219% 07/25/29 .....|....... ..12/01/2023 . [Paydown ... .. 13,978 |.. .. (13,978)]... ..07/25/2029 .
3137FP-HI-0 .. | FHMS 2019-K098 X1 10 1.266% 08/25/29 .....|....... |.. 12/01/2023 . | Paydown .... .. 48,797 |.. .. (48,797)]... ..08/25/2029 .
3137FQ-3C-5 ...|FHMS 2019-K 100 X1 10 0.772% 09/25/29 ... |....... ..12/01/2023 . [Paydown ... .. 48,699 .. .. (48,699)]... ..09/25/2029 .
3137F-G9-5 .. | FHMS 2020-K115 X1 10 1.426% 06/25/30 .....|....... |.. 12/01/2023 . | Paydown .... L1971 | . (19,711)]... ..06/25/2030 .
3137FU-HV-5 .. |FHMS 2020-K116 X1 10 1.527% 07/25/30 .....|....... ..12/01/2023 . [Paydown ... .. 36,390 |[.. .. (36,390)... ..07/25/2030 .
3137FX-25-0 .. |FHMS 2021-K127 X1 10 0.419% 01/25/31 ..... ....... ..12/01/2023 . [Paydown ... .. 10,477 |.. .. (10,477)]... ..01/25/2031 .
3137H5-DZ-7 .. |FHMS 2022-K747 X1 10 0.213% 11/26/28 .....|....... ..12/01/2023 . [Paydown ... 28,489 |.. (28,489)|... ..11/25/2028 .
313021-6F-0 .. |FNW 2001-3 A 7.000% 09/01/41 ... ..12/01/2023 . [Paydown . ..2,004 ..09/01/2041 .
31392C-MS-0 ...|FNW 2002-1 2A  4.664% 02/25/42 ..12/01/2023 . | Paydown ... L5412 .. ..02/25/2042 .
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MAINE ST HSG AUTH MTGE PURCHAS ~ 3.500% Redempt ion
56052F-CE-3 .. | 11/15/35 .ooooiiiiiiiiiiiiiiiii 1271172023 .[100.0000 ...cooeeeeeeeeeees e e 435,000 [..eevvennnnes 435,000 | 456,476 |............ 42,207 |ooeeeeeeeee [ [WA:\10] R R (WA:\10 ) PO R 435,000 [oeeeeeniininiiinn Joerereiiiiiiiiiees o e 16,325 [.. 11/15/2035 .
MARYLAND ST CMNTY DEV ADMIN DE ~ 3.500% Redempt ion
57419R-D6-9 ...| 00/01/47 .eevvvveieiiiiiiiiiiiiieieieeeeeeeeeeiieaes [ ceeees ..08/28/2023 . [100.0000 ......cooveeeeiins e | 985,000 [..evvveennns 985,000 |......... 1,019,977 ...l 995,349 [....evuiiinn foeeeeees [QIURZEeD ] R RN (10,349) [ceeveniis v 985,000 |oooeeveiiiiiiinns o e e 22,016 |..09/01/2047 .
MINNESOTA ST HSG FIN AGY  3.000% 07/01/31 Redempt on
604165-BU-3 .. | .evvrrrrririiiiiiiiiiiiiii e [ e ..09/01/2023 . 100.0000 .....cceeveveeeees o e 125,000 [.oooeeennnns 125,000 |.eovvveenns 131,294 |............ 126,008 [...eeeeniiins foeeeieeens [RIVL1)] A R (R ) ) PO R A V[0/C R R R A R 3,750 [..07/01/2031 .
Redempt ion
61212R-5G-7 .. |MONTANA ST BRD HSG ~ 3.000% 12/01/43 ....... |[....... ..12/01/2023 . 100.0%00 ................................................... 235,000 [..evvrennnns 235,000 |..cceennnns 242,080 | 236,464 |..ooooeeeenennn [ [QIRZS] R (1,464) |oooeeeeeeeeeens o 235,000 [oueveeneiininnnnn Joereriiiiiiiiiiies o e 4,200 |..12/01/2043 .
Redempt ion
708796-5R-4 .. | PENNSYLVANIA HSG FIN ~ 4.000% 04/01/39 .....{....... ..10/01/2023 . 100.0%00 ................................................... 780,000 |............. 780,000 |......cc.... 835,408 |............ FLT 7 P [QA117::) ] R (17,029) | o 780,000 |..evvvveeeeinnnnn Joorreeiiiiiiiiiees [ o 21,378 |..04/01/2039 .
Redempt ion
83712D-XJ-0 .. | SOUTH CAROLINA HSG ~ 4.000% 01/01/47 ....... [....... ..07/01/2023 . 100.0%00 ................................................... 380,000 |............. 380,000 |.....cceun.. 407,862 |............ 388,275 |ooeeeeeeieeeeeen [ (C-7P74:) ]| S (C- 774} R . 380,000 |ooeveiiiiiiiinns s e e 11,350 [..01/01/2047 .
Redempt ion
917436-8L-4 .. |UTAH HSG CORP SF  3.875% 01/01/50 .......ooof ...t ..07/01/2023 . 100.0%00 ................................................... 840,000 |............. 840,000 |............ 869,602 |............ 858,714 [..eveeeeieiiiiiinns [ (18, 714)]. s |, (18,714) oo [ 840,000 |..ooovveieiniinns foviiiiiiiiiiiiiies e e, 28,481..01/01/2050 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,977,544 4,977,544 7,238,579 5,817,181 (839,638) (839,638) 4,977,544 XXX
025816-DB-2 .. | AMERICAN EXPRESS CO  5.850% 11/05/27 ......|....... ..11/07/2023 . [Key Bank NA, Cleveland ...10,000,000 |......... 9,992,800 1,856 |... ..11/05/2027 .
0266511-DC-2 .. | AMERICAN HONDA FINANCE ~ 2.050% 01/10/23 .. |....... ..01/10/2023 . [Maturity ....cccoonnnnnnns K .... 6,080,000 |......... 6,077,750 .49 . ..01/10/2023 .
03066J-AB-9 .. | AMCAR 2021-3 A2 0.410% 02/18/25 . ..05/18/2023 . [Paydown .........ceevvvveens]oriinnninninnnnnnnns Joeenn. 5,251,017 o, 5,251,017 |......... 5,250,938 .38 ... ..02/18/2025 .
03066P-AC-3 .. | AMCAR 2020-3 A3 0.530% 06/18/25 . ..08/18/2023 . [Paydown ........ccevvvveenns]ovnnnninnennnnnnnnnns Jonnnn.. 3,870,213 o, 3,870,213 ......... 3,869,691 ..3,870, ..06/18/2025 .
03073E-AS-4 .. |CENCORA INC ~ 0.737% 03/15/23 ........oceeeees | oo .03/15/2023 . [Maturity ... 19,675,000 |........ 19,711,766 .19 675,000 |ooeeeiiiiiiinnns fos ..03/15/2023 .
03522A-AG-5 .. | ANHEUSER-BUSCH CO/INBEV ~ 3.650% 02/01/26 . ..12/15/2023 . [Wells Fargo Bank . ..3,862,000 |.. ..4,043,244 |.. .3,956,801 (31,526) ..3,925,275 |. (145,149)). . (145,149) ..02/01/2026 .
03522A-AG-5 .. | ANHEUSER-BUSCH CO/INBEV ~ 3.650% 02/01/26 . ..12/05/2023 . [Cal | 97.0370 . ..9,138,000 |.. . 8,743,726 |.. . 8,957,014 (89,773) ..8,867,241 |. ..02/01/2026 .
05531F-BF-9 .. | BB&T CORPORATION  3.750% 12/06/23 .. ..12/06/2023 . [Maturity ... .5,000,000 |.. . 4,992,300 |.. 4,998,351 ... 1,649 ..5,000,000 |. o | ..12/06/2023 .
056083-AL-2 .. |BXP 2017-GM D 3.425% 06/13/39 ........ooooes | oot |n 03/27/2023 . |Various .... ... 30,080,000 |........ 31,719,502 |........ 31,214,169 |.. (57,154)]... 31,157,015 | s (8,300,928)|...... (8,309,928)|... ..06/13/2039 .
05608K-AJ-9 .. |BX TRUST 2021-VINO E  7.428% 05/15/38 .....|....... ..07/15/2023 . [Paydown ... ... 12,452,752 |........ 12,424,399 |........ 11,628,877 |.. 12,452,782 |.... ..05/15/2038 .
05609R-AG-9 .. | BX TRUST 2021-BXMF B 6.518% 10/15/26 .... |....... 1071572023 . [Paydown ........ccevvvveeensfoorreeninnnniinnnnnns [ 2,030,651 ..., 2,030,651 ......... 2,010,231 |.......... 2,049,450 |.. ..2,030,651 |.... ..10/15/2026 .
08179H-AE-0 .. |BSP 2017-12A AR 6.605% 10/15/30 .......cee|.oonnn ..10/16/2023 . [Paydown ........ceevvvveeens|ernennninnninnnnnnns |oeenn.. 3,242,148 |, 3,242,148 |......... 3,242,148 |.......... 3,334,070 |.. ..3,242,148 |.... ..10/15/2030 .
110122-CY-2 .. | BRISTOL-MYERS SQUIBB CO  2.750% 02/15/23 . |....... ..02/15/2023 . [Maturity ... e «....... 15,000,000 |........ 15,411,300 |........ 15,005, 187 |.. , .......15,000,000 |.... ..02/15/2023 .
110122-CZ-9 .. | BRISTOL-MYERS SQUIBB CO  3.250% 02/20/23 . |....... ..02/20/2023 . [Maturity ...ooooeeiiiiiiiss eeenniniin e 7,143,000 [..ovvvenes 7,143,000 |......... 7,443,077 |......... TA48,126 [vvveveeveiiviiinns fooeeeeeee e (5,126) [ [ (5,126) |-oeeeeeeeeeeeeees fornnnns 7,143,000 [ooeeeeiiiiiiiiens o e ..02/20/2023 .
JP Morgan Securities
12433E-AN-1 .. | BX TRUST 2022-LBA6 E ~ 8.062% 01/15/39 .....|....... ..08/03/2023 . [INC eevvviiiiiiiiiiiiiiiii e [ 11,555,625 |......... 12,000,000 |........ 12,000,000 |........ 10,923,360 |....... 1,085,713 [euvvvvnnenn (7,439 [ 1,078,274 s | 12,001,634 |..ccceeeeieeeeee fernnnns (446,000) ........ (446,009)..0vvvvnnnee 587,714 (..01/15/2039 .
12510H-AD-2 .. | CAUTO 2020-1A A4~ 3.190% 02/15/50 .. ..12/15/2023 . [Paydown ... 190,000 |... ....190,000 ... 189,968 ... 189,962 |.. .... 190,000 |.... ..02/15/2050 .
12520L-AA-8 .. | CFMT 2020-HB4 A 0.946% 12/26/30 . ..04/25/2023 . [Paydown . 6,947,968 ..6,947,968 |.. . 6,947,965 |.. . 6,947,967 ..6,947,968 |. . 20,305 |..12/26/2030 .
12530B-AA-7 .. | CFMT 2021-HB7 A 1.151% 10/27/31 . ..12/25/2023 . [Paydown . 3,591,479 ..3,591,479|.. . 3,501,475 |.. 3,591,478 .. 3,501,479 |. . 24,392 (..10/27/2031 .
12549B-AY-4 .. | CIFC 2013-2A A1L2  6.657% 10/18/30 . ..10/18/2023 . [ Paydown . 1,302,384 ..1,302,384 |.. . 1,302,384 |.. . 1,358,070 ..1,302,384 |. o | . 61,342 (..10/18/2030 .
12550Y-AQ-7 .. | CIFC 2017-2A BR  7.088% 04/20/30 . ..07/19/2023 . [Mitsubishi Securities ..49,205,000 50,000,000 |.. 50,000,000 |.. 52,160,638 .52,519,606 |. .(3,314,606)/......(3,314,606) 2,373,728 |..04/20/2030 .
125523-AF-7 .. | THE CIGNA GROUP  3.750% 07/15/23 .... ..07/15/2023 . [Maturity .....cccoonnnnnne T A 10,198,000 |......... 10,198,000 10,663,321 |........ 10,334,660 |.. L N N 382,425 |..07/15/2023 .
JP Morgan Securities
125720-AK-1 .. | CME GROUP  2.650% 03/15/32 .....evvvvvvvnnnnns | venens ..08/31/2023 .[INC wevvvviiiiiiiiiiiiiiiii e e 8,388,800 |......... 10,000,000 |......... 9,967,700 |.......... 9,969,832 [....uvuvuniiiiiinnn |eeeeieeenes 2,131 [on | 2,131 | o 9,971,963 [ovvvvvrrinininns |oeeees (1,583,163)/...... (1,583,163)]......ccu.n 257,639 |..03/15/2032 .
12592T-AA-3 .. | COMM 2015-3BP A 3.178% 02/10/35 ... ..03/20/2023 . [Morgan Stanley ...........loeeeeeeiiiiiiiiinins |oeenes 45,168,333 |......... 48,564,000 |........ 51,026,281 |........ 50,133,306 |.. (163,949) |... .49,969,357 |ooeoeiiiiiiiiinns oo (4,801,024)]...... (4,801,024))... ... 465,094 [..02/10/2035 .
126550-AA-3 .. | CSMC 2020-WEST A 3.040% 02/15/35 .. ..03/23/2023 . [Various .......cooeeeeiies foeveeniiiiinnenennnns o, 23,162,109 |......... 30,000,000 |........ 30,899,850 |........ 30,656,692 |.. (14,894) |... 230,641,798 |ooveeeeiieineenns |onnn (7,479,688)|..... (7,479,688)/... ..02/15/2035 .
12660D-AB-3 .. | CNH 2022-A A2 2.390% 08/15/25 .............. | veeeees ..12/15/2023 . [Paydown ... ...6,804,494 |........... 6,804,494 ......... 6,804,341 |.......... 6,804,424 |.. ..6,804,494 |.... ..08/15/2025 .
12664J-AB-6 .. | ONH 2022-C A2~ 5.420% 07/15/26 .............. | eeeeees ..12/15/2023 . [Paydown ... 12,781,974 |......... 12,781,974 |........ 12,781,933 |........ 12,781,881 |.. 12,781,974 |.... ..07/15/2026 .
13876G-AJ-7 .. | CANYC 2017-1A AR 6.655% 07/15/30 .. ..10/16/2023 . [ Paydown ... ...3,624,29........... 3,624,229 |.......... 3,624,229 ..3,747,956 |.. ..3,624,229 |.... ..07/15/2030 .
14317C-AB-8 .. | CARMX 2022-1 A2 0.910% 02/18/25 ... ..09/15/2023 . [ Paydown ... ...9,087,869 |........... 9,087,869 ..02/18/2025 .
14576A-AA-0 .. | CARM 2020-1A A1 2.010% 12/15/50 .....cceee | vveenn |oe 12/15/2023 . [Paydown ........eevveveeenns fuveniiiiiiiiiiiiiins foneiiininnn. 45,000 ..12/15/2050 .
15189I-AM-2 .. | CENTERPOINT ENERGY RES ~ 0.700% 03/02/23 ..03/02/2023 . [Maturity ..15,000,000 15,000,000 |.. 14,985,450 |.. 14,998,713 .15,000,000 |. ..03/02/2023 .
165183-CJ-1 .. | CFI1 2020-1A A1 0.870% 08/16/32 . ..12/15/2023 . [Paydown . 8,532,618 ..8,532,618 |.. . 8,535,600 |.. 8,533,238 ..8,532,618 |. ..08/16/2032 .
178772-AJ-8 .. | CLMT 2016-CLNE D 2.871% 11/10/31 ..11/01/2023 . [Paydown . ..52,449,150 50,890,530 |.. 52,213,445 .52,449,150 |. ..11/10/2031 .
20267T-AA-0 .. | CBSLT 2016-A A1 3.320% 05/25/40 .... ..12/25/2023 . [Paydown ... ..05/25/2040 .
20267T-AB-8 .. | CBSLT 2016-A A2 7.670% 05/25/40 .......ooo0f.oe... .. 12/26/2023 . |Paydown ......eevvvvvveeeeii]eeneiiiieeeiieeeeens |oeeeee... . 408,611 0 408,610 . 408,61 Ll 409,28 e e (BB9)] e e (669) s e 408,61 s e i ..05/25/2040 .
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20267V-AA-5 .. | CBSLT 2017-AGS A1 2.550% 06/25/41 ..12/25/2023 . [Paydown ... ... 214,787 ... 214,736 . 274,742 |.. ..274,787 |.... ..05/25/2041 .
20268K-AB-6 .. | CBSLT 2017-BGS A2 6.120% 09/25/42 . ..12/26/2023 . [Paydown . 914,612 .. 914,612 |.. . 960,577 ..014,612 |. ..09/25/2042 .
20753Y-CH-3 ...| CAS 2022-R04 1M1 7.337% 03/25/42 ..12/26/2023 . [Paydown . ..4,825,653 |.. . 4,825,663 |.. . 4,858,910 .. 4,825,653 |. ..03/25/2042 .
22540V-G6-3 .. | CSFB 2002-9 1A1  7.000% 03/25/40 . ..12/01/2023 . [Paydown .. ....1,0841.. ....1,099 [.. ... 904 ....1,084 |. ..03/25/2040 .
233062-AG-3 .. |DBCG 2017-BBG B 5.798% 06/15/34 . . ..05/10/2023 . [ Deutsche Bank .... 6,500,000 . 6,570,641 |.. (68,857)]... ..6,501,783 |.... ..06/15/2034 .
23345F-AB-8 .. | DLLMT 2021-1A A2 0.600% 03/20/24 ..........|....... ..06/20/2023 . [Paydown .........cceevveeins|oniiiniiiininninnnns Joeeeen. 4,499,267 |, 4,499,267 . 4,457,877 |.. ..41,389 |... .. 4,409,267 |.... ..03/20/2024 .
24422E-VE-6 .. | JOHN DEERE CAPITAL CORP  1.200% 04/06/23 .|....... ..04/06/2023 . [Maturity ... ... 10,000,000 ..9,999,703 |.. 10,000,000 |.... ..04/06/2023 .
24702V-AC-6 .. | DEFT 2021-2 A2 0.330% 12/22/26 ..06/22/2023 . [Paydown ..........coeevvviis]eriiiiinniinnnnnnnns Joeeeenn.. 1,580,460 |......eeee. 1,580,460 |......... 1,552,000 |[.......... 1,559,495 |.. ..1,580,460 |.... .. 12/22/2026 .
247030-AB-5 .. | DEFT 2022-1 A2 2.110% 08/22/27 ..11/22/2023 . [Paydown ... .. 13,370,374 ........ 13,369,956 |........ 13,370,231 |.. .13,370,374 |.... ..08/22/2027 .
25755T-AL-4 .. |DPABS 2019-1A A2 3.668% 10/25/49 ..10/25/2023 . [Paydown ... ...32,590 |.... ..10/25/2049 .
25755T-AP-5 ...| DPABS 2021-1A A21 3.151% 04/26/51 ... ..10/25/2023 . [Paydown ... ....300,000 ....300,000 . 300,000 |.... ..04/25/2051 .
26245E-AJ-8 .. |DRSLF 2017-47A AR 6.635% 04/15/28 ..10/16/2023 . [ Paydown ... ..6,910,207 |......... 6,910,207 ..6,910,207 |.... ..04/15/2028 .
268571-AB-2 .. |ELFI 2018-A A2 3.430% 08/25/42 .. ..12/25/2023 . [Paydown . 219,740 |.. 219,714 |.. ..219,740 |. ..08/25/2042 .
26857L-AA-0 .. |ELFI 2020-A A 1.730% 08/25/45 ..12/25/2023 . [Paydown . . 932,002 |.. .981,711 |.. ..932,002 |. ..08/25/2045 .
20374E-AB-2 .. |EFF 2021-1 A2 0.440% 12/21/26 ..12/20/2023 . [Paydown . ..7,912,5%4 |.. . 7,912,201 |.. ..7,912,504 |. ..12/21/2026 .
20374G-AB-7 .. |EFF 2022-4 A2 5.760% 10/22/29 ..........oooo|oeiin ..12/20/2023 . [Paydown .. ieeeee... 1,937,585 .. 1,937,585 |......... 1,937,270 . . ..1,037,585 |.... ..10/22/2029 .
204420-AN-5 ...|EQUIFAX INC ~ 3.950% 06/15/23 ..06/15/2023 . Malurlty ........ 15,000,000 |......... 15,000,000 |........ 14,890,750 |........ 14,988,740 |.. .15,000,000 |.... ..06/15/2023 .
301660-AC-3 .. |EART 2022-2A A3 2.800% 11/17/25 . . ..11/15/2023 . [Paydown ... U R 30,688,000 |......... 30,688,000 |........ 30,686,702 |........ 30,686,791 |.. [ O . oo [+.....30,688,000 |.... ..11/17/2025 .
30167F-AB-8 .. |EART 2022-5A A2 5.290% 01/15/25 ....ccooet | oeenenn ..10/15/2023 . [Paydown ........ccevvvvvviii]eniiniiiiiieineeenns | 25,000,000 |......... 25,000,000 |........ 24,999,263 |........ 24,999,443 | e 557 [ | 557 |oveeiiiiiiiens o 25,000,000 ..01/15/2025 .
SWBC Nikko Securities
303250-AE-4 .. |FAIR ISAAC CORP  5.250% 05/15/26 .........e. |.eeeeen ..08/16/2023 . [INC evvvviiiiiiiiiiiiiiiiiis e e 1,928,025 |.......... 1,980,000 |......... 2,197,800 |......... 1,938,281 |.......... 172,370 |.......... (25,429)].cccceeeeieen [, 146,94 | [ 2,085,223 ..05/15/2026 .
320517-AC-9 .. |FIRST HORIZON CORP  3.550% 05/26/23 ........[....... ..05/26/2023 . [Maturity ....ccooooiiiiiias oovnnniiiiis s 10,000,000 |......... 10,000,000 |......... 9,996,600 |.......... 9,999,033 [...evvniniiiiniinnn feeeeeieeeend £ O N [eLC R O R 10,000,000 ..05/26/2023 .
FLORIDA GAS TRANSMISSION  2.550% 07/01/30
B N PP IR ..02/22/2023 . |Barclays Capital ...l |, 311,045 |l 376,000 |......cc... 375,109 [............ 375,313 | e (-3 PO R [ S R 375,319 [ [ (63,374)]......... (63,374)[....cevnnnnnee 6,206 [..07/01/2030 .
FLORIDA POWER & LIGHT CO  3.250% 06/01/24
B41081-FK-8 .. | evvreereiiiiiiiiiiieiiiiecieeeeeeeeeeeeeeereeeeeeeeenns [ e ..08/07/2023 . [MarketAxess ......ccceeee |oeereniiiinnniinnnnns |, 2,188,365 [.....eueee 2,229,000 |......... 2,333,607 |.......... 2,276,264 |...oooooeeiiiniiin fonnnnne (£ i1[0) ]| R R (31,200) |-ooeeeeeeieeeeees [ 2,245,065 |...ooooeeeiniiins oo (56,699)]......... (56,699)[......cuveee. 49,905 |..06/01/2024 .
36564K-ED-7 .. | STACR 2021-DNA3 M1 6.087% 10/25/33 ... ..12/26/2023 . [Paydown ... ..5,221,218 |........... 5,221,218 |......... 5,221,218 |......... 5,261,103 |.. .. (39,884)]... (39,884) ... ..5,221,218 |.... ..10/25/2033 .
35564K-RE-1 .. | STACR 2022-DNA2 M1A  6.637% 02/25/42 .. ..12/26/2023 . [Paydown . .. 13,945,150 13,945,150 |.. 13,945,150 |.. 14,069,804 . (124,654) . (124,654) .13,945,150 |. ..02/25/2042 .
35565K-AH-1 .. | STACR 2020-DNA2 M2 7.285% 02/25/50 ..11/06/2023 . [Bank of America Corp . 7,568,816 |.. 7,611,301 |.. 7,648,903 (51,887) .. (51,887) ..7,597,016 |. ..02/25/2050 .
35565K-AH-1 .. | STACR 2020-DNA2 M2~ 7.285% 02/25/50 ..10/25/2023 . [Paydown ... ..2,001,241 .. . 2,012,498 |.. 2,022,416 (21,175) (21,175) ..2,001,241 |. ..02/25/2050 .
3622N6-AG-4 .. | GSR 2007-AR2 4A1  6.334% 02/25/51 ......ooun | eeeenn ..12/01/2023 . [Paydown ... . ... 102,608 2,732 | .... 102,608 |.... ..02/25/2051 .
36267V-AE-3 .. | GE HEALTHCARE HLDG LLC ~ 5.650% 11/15/27 ..{|....... ..06/07/2023 .| Tax Free Exchange .......|.oeeinnniiiiinns |oeeenis 19,926,348 |... ...20 000,000 ...19,926,348 |.... ..11/15/2027 .
38141G-ZE-7 .. | GOLDMAN SACHS GROUP INC ~ 1.217% 12/06/23 . |....... ..12/06/2023 . [Maturity U R 10,000,000 |......... 10,000,000 |........ 10,000,000 . . «ee [evr... 10,000,000 |.... TP U P ..12/06/2023 .
30154T-B0-0 .. | GALC 2021-2 A3 0.670% 07/15/25 ....evvvvens | oeenenn ..12/15/2023 . [Paydown ........coevvvveiiisovniniiiiiiiiiins e, 6,086,669 |.......... 6,086,669 |......... 5,639,917 |[......... 5,671,648 [..eevveeeiiiiiiinns [ 415,021 [ovveeiiiiiiiiiiinns foeeeeee LN 172 I R 6,086,669 |........oeoeeiins fennniiiiis e e 36,568 |..07/15/2025 .
HCA - THE HEALTHCARE COMPANY  3.625%
404119-CF-4 .. |03/15/32 .ooooeeeiiiiiiii ..08/07/2023 .| Tax Free Exchange .......|.ooeinnniiiiiins s 24,380,627 |......... 25,000,000 |........ 24,306,350 |........ 24,345,482 |..cooovniiniinnnnns ool 85,145 | 35,145 [ [ 24,380,627 |oeovviiiiiiiiins oo e e 810,590 |..03/15/2032 .
444850-BP-6 ...|HUMANA INC  0.650% 08/03/23 .........evvvuuunn|oneeenn ..08/03/2023 . [Maturity ...oooooeviiiiiiss e s 10,000,000 |......... 10,000,000 |......... 9,993,300 .. 10,000,000 |.... ....65,000 [..08/03/2023 .
448579-AL-6 .. |HYATT HOTELS CORP  1.300% 10/01/28 .........[....... ..09/29/2023 . [Cal | 100.0000 ..... |oeeeeereereiiiiiiiens fornnnnne 12,020,000 |......... 12,020,000 |........ 11,920,452 ...12,019,651 |.... ... 155,392 [..10/01/2023 .
448978-AB-2 .. |HALST 2022-C A2A  4.340% 01/15/25 ......ovun | eeees ..12/15/2023 . [Paydown ... ..6,678,180 |......... 6,678,077 ..6,678,180 |.... ... 187,678 [..01/15/2025 .
45660L-DG-1 .. | INDX 2005-AR1 4A1  3.932% 03/25/35 . ..12/01/2023 . [Paydown . .. 71,768 |.. .. 54,767 |.. ...71,768 |. ..03/25/2035 .
46590Y-AA-2 .. | JPMNT 2017-5 A1 3.684% 10/26/48 . ..12/01/2023 . [Paydown . ..1,612,401 .. . 1,619,198 |.. 1 667,959 ..1,612,401 |. ..10/26/2048 .
46591H-AU-4 ...|CACLN 2020-2 B 0.840% 02/25/28 .. ..12/25/2023 . [Paydown . ..3,750,715|.. . 3,750,715 |.. . 3,750,715 ..3,750,715 |. ..02/25/2028 .
46591H-BR-0 .. | CACLN 2021-1 B 0.875% 09/25/28 .. ..12/25/2023 . [Paydown . ..5,007,586 |.. .5,007,586 |.. . 5,007,586 ..5,007,586 |. ..09/25/2028 .
46591N-BU-0 .. | JPMNT 2020-LTV1 B2A  3.495% 06/25/50 . ..12/01/2023 . [Paydown . . 196,951 .. . 198,551 |.. . 197,840 ..06/25/2050 .
46628K-AT-7 .. | JPAMNT 2006-A3 6A1  4.528% 08/25/34 .........[....... ..12/01/2023 . [Paydown ... 102,341 |.. ..08/25/2034 .
466365-AD-5 .. | JACK 2022-1A A2l 3.445% 02/26/52 ... ..11/25/2023 . [Paydown ... .... 1,500,000 |......... 1,500,000 |......... 1,500,000 |.. e [ 1,500,000 [ e e ..02/26/2052 .
46646G-AA-5 .. | JPMCC 2016-NINE A 2.949% 09/06/38 . ..06/02/2023 . [Various .... ... 79,036,000 |........ 82,887,204 |........ 81,305,955 .. . (194,966)]... (194,966) |... .. (11,308,854)[.... (11,308,854)|... ..09/06/2038 .
46647H-AA-2 .. | JPMNT 2016-5 A1 7.023% 12/25/46 .... ..12/01/2023 . [Paydown ... .. 1,746,808 ..1,835,230 |[.. .. (88,422)]... ...(88,422) ... .. 12/25/2046 .
46651F-AD-3 .. | JPAMMT 2019-HYB1 A2 4.863% 10/25/49 . ..12/01/2023 . [Paydown ... .... 574,830 |[.. or feennnnnn. (69,448))... . ...(69,448) ... v | TP U P .... 10,547 (.. 10/25/2049 .
46652B-BJ-7 .. | JPMCC 2020-NNN DFX  3.620% 01/16/37 ....... [....... ..04/14/2023 . | Various 28,565,000 ........ 29,397,576 |........ 28,939,377 [ |t (B31,877)].eis |, (B1.877) | [ 28,907,500 f....cccoeeeennn fonenns (8,052,850)|...... (8,052,850))............ 233,597 |..01/16/2037 .
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48128U-211-0 .. | CACLN 2021-2 B 0.889% 12/26/28 ............ [....... .. 12/25/2023 . [Paydown .........covvviiiiiioenieniiiininienenns e, 6,873,779 [....uvunns 6,873,779 |......... 6,873,779 |......... 6,873,778 [cevveeverrrrrnninns foeeeeeeeiiiiiinies fevieiiiiieiiieeees Lo e i 6,873,779 |.ceeeeeeiiiiiinns o e e 30,673 |..12/26/2028 .
KANSAS CITY SOUTHERN INDS  3.000% 05/15/23
ABE1T0-AV=6 .. | eeveneeeeeeiiiie s [ ..05/15/2023 . [Maturity ...ccoooeviiiiiiss e s 10,000,000 |......... 10,000,000 |........ 10,235,700 |........ 10,004,985 |.........cceeeeeess |ovvvrnnnnnn (4,995) [ounnnnnnnnis |t [E8°55) 1 R 10,000,000 [-evvvvvrrrrrinnns foeeeeeeeeieiiieees i foeein 150,000 |..05/15/2023 .
50117W-AC-8 .. |KCOT 2020-1A A3 1.960% 03/15/24 . . ..06/15/2023 . [Paydown ... L 1T51,917 7,751,917 . . L 7,751,917 ... .. 38,276 [..03/15/2024 .
50184K-BL-1 .. |LCM 13A AR3  6.528% 07/19/27 ...ccoovviin [ eeeennn ..10/19/2023 . [ Paydown ... ..15,886,389 |......... 15,886,389 . (384,571)]... (384,571) |.... .15,886,389 |.... ..07/19/2027 .
55293D-AA-9 ...|MHP 2022-MHIL A 6.176% 01/15/27 ... ..10/15/2023 . [ Paydown ... ...4,503,348 |........... 4,503,348 .. .(48,433)]... . ...(48,433) ... ..4,503,348 |.... ..01/15/2027 .
55317R-AB-8 .. | MMAF 2022-A A2 2.770% 02/13/25 ..12/13/2023 . [Paydown ... .. 18,109,936 18,109,936 |.. 18,108,974 |.. 18,109,438 T O R 498 .18,100,936 |. o | ..02/13/2025 .
55336V-AE-0 .. |MPLX LP  4.500% 07/15/23 .. U ..03/13/2023 . [Cal | 100.0000 ... ...6,000,000 |.......... 6,000,000 |......... 6,131,880 6,015,717 |.. .. (10,897)]... [ (10,897) |... ..6,004,820 |.... .(4,820)f...........(4,820)|... ..07/15/2023 .
JP Morgan Securities
55354G-AK-6 .. |MSCI INC ~ 3.625% 09/01/30 ....ceeeeeeieinnnns ..09/20/2023 . [ Inc ’ ... 3,408,280 |.......... 4,000,000 |......... 3,840,000 |.......... 3,325,000 |.. ..10,210 |... ...561,328 |... ..3,886,328 |.... (478,048)|........ (478,048)|... ..09/01/2030 .
55903V-AL-7 .. | WARNERMEDIA HOLDINGS INC ~ 4.279% 03/15/32 ..04/28/2023 . Tax Free Exchange ..25,100,726 25,000,000 |.. 25,112,300 |.. 25,103,503 ..(2,717) (2,777) .25,100,726 |. ..03/15/2032 .
56578J-AL-6 .. |MCLO 2017-10A A1AR  6.641% 11/15/29 ....... ..11/15/2023 . [ Paydown ... .. 13,021,049 13,021,049 |.. 13,021,049 |.. 13,330,212 . (309, 164) .13,021,049 |. ..11/15/2029 .
573874-AL-8 .. |MARVELL TECHNOLOGY INC ~ 4.200% 06/22/23 .. |....... ..06/22/2023 . [Maturity ...oooooeviiiiiiss oneenninis s 14,000,000 |......... 14,000,000 |........ 14,863,380 |........ 14,166,548 |.. (166,548) |.... .14,000,000 |.... ..06/22/2023 .
58768P-AB-0 .. |MBART 2022-1 A2 5.260% 10/15/25 . ..12/15/2023 . [Paydown ... ...8,696,208 |........... 8,696,208 |......... 8,695,652 . 8,695,678 |.. ..10/15/2025 .
606940-AB-0 .. | MMAF 2022-B A2 5.570% 09/09/25 .. ..12/09/2023 . [Paydown ... ...5,589,193 |........... 5,589,193 [......... 5,588,471 ..5,688,532 |.. ..09/09/2025 .
60700M-AB-4 .. | MMAF 2020-A A2~ 0.740% 04/09/24 .. ..08/09/2023 . [ Paydown .. 4,466,455 |........... 4,466,455 |......... 4,466,039 |......... 4,466,408 |.. . ..04/09/2024 .
615369-AC-9 .. |MOODY'S CORP  4.875% 02/15/24 ..09/06/2023 . [Cal | 100.0000 ... .. 13,873,000 |........ 15,058,964 |........ 14,066,353 |.. . (126,325)]... .. (67,028)[... ..02/15/2024 .
61763Y-AA-2 .. |MSRM 2014-1A A1 6.506% 06/25/44 ... ..06/01/2023 . [Paydown ... .. 279,128 ... 279,959 |.. ... (831)[... ..06/25/2044 .
62432L-AL-5 .. |MVEW 2017-2A AR 6.695% 01/16/31 ... . ..10/16/2023 . [ Paydown ... ..4,842,301 |.. . (150,761)]... ..01/16/2031 .
641310-AJ-9 .. |NEUB 2017-26A AR 6.577% 10/18/30 ..........|....... ..10/18/2023 . [ Paydown ... ....898,386 |.. (24,175)]... ...(24,175) ... ..10/18/2030 .
65339K-BX-7 .. |NEXTERA ENERGY CAPITAL ~ 5.790% 11/03/23 ..11/03/2023 . [Maturity ..15,000,000 15,000,000 |.. 15,000,000 |.. 15,000,000 .15,000,000 |. ..11/03/2023 .
655844-BL-1 .. |NORFOLK SOUTHERN CORP  2.903% 02/15/23 .. ..02/15/2023 . [Maturity 9,661,000 . 9,661,000 |.. . 9,368,368 |.. 9,651,499 ..9,661,000 |. ..02/15/2023 .
671026-AA-0 .. | 0SD 2021-23A A 6.534% 04/17/31 ..... ..10/17/2023 . [Paydown . ..2,219,926 |.. .2,218,816 |.. . 2,278,741 ..2,219,926 |. ..04/17/2031 .
67571A-AA-3 .. | OCTL 2021-1A A 0.930% 03/22/27 ............ |....... ..12/20/2023 . [Paydown .........coevvveeiis]oniiiiiiiinnnnnnnnns Jo 4,735,314 [, 4,735,314 |......... 4,734,878 ..4,734,219 |.. .. 4,735,314 |.... .. U ..03/22/2027 .
68236J-AA-9 .. |0BP 2019-0BP A 2.516% 09/15/54 .............|..cces ..11/03/2023 . [Various .... ..119,788,000 |....... 126,134,517 |....... 124,529,288 |.. .. (26,638,769)/.... (26,638,769)|... ..09/15/2054 .
68241F-AB-8 .. | OLCMT 2004-C3 A2 5.724% 10/15/30 .....oevun|.onnnn ..07/11/2023 . [Paydown ... .... 6,000,000 |......... 6,719,492 |......... 6,216,655 |.. ..10/15/2030 .
68241F-AC-6 .. | OLCMT 2004-C3 B 5.724% 10/15/30 ........... [ ....... ..07/11/2023 . [Paydown ... .... 6,500,000 |......... 7,261,719 6,743,984 ..10/15/2030 .
68241F-AD-4 .. | OLCMT 2004-C3 C  5.724% 10/15/30 .....eevnnn | oonnnn ..07/11/2023 . [Paydown ... .... 6,500,000 |......... 7,261,719 . 6,743,868 |.. ..10/15/2030 .
68241F-AE-2 .. | OLCMT 2004-C3 D 5.724% 10/15/30 ..evvvvnnnn [ oennnn ..07/11/2023 . [Paydown ........ccevvvveeens]vnennnnnnnnnnnnnnnns |oeeeee... 2,500,000 |.o.oeneeeees 2,500,000 |......... 2,792,969 |.......... 2,596,642 |.. ...(96,642) ... ,500, ..10/15/2030 .
69335P-DT-9 ...|PFSFC 2020-E A 1.000% 10/15/25 ..10/15/2023 . [ Paydown ... ... 34,500,000 |........ 34,496,871 |........ 34,499,211 |.. . 34 500,000 |.... ..10/15/2025 .
69701Y-AA-O .. | PSTAT 2021-1A A1 6.577% 04/20/29 .. ..10/20/2023 . Paydown ... 2,111,709 ... 2,110,020 ..2,152,387 |.. (40,678)]... ..2,111,709 |.... ..04/20/2029 .
71085P-AW-3 .. |PCHLT 2004-2 M2 6.460% 11/25/41 . ..12/26/2023 . [Paydown ... . 741,587 |.. ... 446,702 |.. . 672,926 ..68,661 ..741,587 |. ..11/25/2041 .
718547-AA-0 .. |PHILLIPS 66 CO  2.450% 12/15/24 .. ..04/28/2023 . Tax Free Exchange ..15 635,908 16,000,000 |.. 15,428,000 |.. 15,566,323 ..69,585 .15,635,908 |. .. 12/15/2024 .
718547-AE-2 .. |PHILLIPS 66 CO  3.550% 10/01/26 ..04/28/2023 . Tax Free Exchange ..10,375,806 10,602,000 |.. 10,316,806 |.. 10,355,757 ..20,048 .10,375,806 |. N ..10/01/2026 .
74340X-BN-0 .. |PROLOGIS LP  2.125% 04/15/27 ... ..02/09/2023 . [Morgan Stanley . ..2,879,000 |.. . 2,867,081 |.. . 2,871,578 ..2,871,773 |. (255,654)). . (255,654) ..04/15/2027 .
74368C-BB-9 .. |PROTECTIVE LIFE GLOBAL ~ 0.502% 04/12/23 .. ..04/12/2023 . [Maturity ... . 7,500,000 |.. . 7,500,000 |.. . 7,500,000 ..7,500,000 |. ..04/12/2023 .
T4969T-AA-8 .. |RBIT 2021-HB1 A 1.269% 11/25/31 ........... | ....... ..12/25/2023 . [Paydown ..........ceevveviiioenniiiiiiiiiinnnnnns |oenee.... 8,603,769 |l 8,603,769 |......... 8,603,758 ..8,603,769 |.... ..11/25/2031 .
75951A-AM-0 .. |RELIANCE STAND LIFE II 2.150% 01/21/23 .. |....... ..01/21/2023 . [Maturity ... .. 15,000,000 |........ 14,987,400 .15,000,000 |.... ..01/21/2023 .
783897-AB-7 .. | SCFET 2021-1A A2 0.420% 08/20/26 ..........|....... ..01/20/2023 . [Paydown ... . .. U S ..08/20/2026 .
78442P-GD-2 ...|SLM CORP  4.200% 10/29/25 ... ..04/24/2023 . [Various .... ... 12,000,000 |........ 12,040,000 vo.... 1,043,593 |.... [ R 1,041,257 |... 12,020,778 |eveeeeeiiieeeeens e (1,140,215)/....... (1,140,215)|... ..10/29/2025 .
78442P-GE-0 .. | SLM CORP  3.126% 11/02/26 .... ..07/12/2023 . [Various .... .... 8,000,000 |......... 7,840,000 |......... 6,803,600 |....... 1,065,670 |.... J 1,078,971 7,882,572 | [ (1,008,406)..... (1,008,406))... ..11/02/2026 .
80285V-AD-1 .. | SDART 2021-4 B 0.880% 06/15/26 ..12/15/2023 . [Paydown ... . ... 28,000,000 |........ 27,996,884 |........ 27,999,237 |.. .28,000,000 |.... ..06/15/2026 .
80286M-AB-4 .. | SDART 2022-2 A2 2.120% 10/15/26 . ..04/15/2023 . [Paydown . 2,502,801 ..2,502,801 |.. . 2,502,692 |.. . 2,502,781 ..2,502,801 |. ..10/15/2026 .
802918-AB-8 .. | SDART 2022-6 A2  4.370% 05/15/25 ..10/15/2023 . [Paydown . ..21,000,000 21,000,000 |.. 20,999,607 |.. 20,999,709 .21,000,000 |. ..05/15/2025 .
817826-AA-8 .. | 7-ELEVEN INC  0.625% 02/10/23 ..... ..02/10/2023 . [Maturity ... ..25,000,000 25,000,000 |.. 24,979,250 |.. 24,998,823 .25,000,000 |. o | ..02/10/2023 .
82067N-BC-1 .. | SIRIUS XM RADIO INC  5.500% 07/01/29 . ..01/26/2023 . [Morgan Stanley . 5,179,125 ..5,500,000 |.. . 5,522,500 |.. 5,020,290 ..5,509,705 |. (330,580)|. . (330,580) ..07/01/2029 .
83390U-AF-4 .. | SOFI 2020-C AFX  1.950% 02/15/46 ...........[....... ..12/15/2023 . [Paydown 888,870 |... ...888,870 |............ 889,533 .. 889,557 |.. 888,870 |ouvviiiiiiiiiiins e e ..02/15/2046 .
Redempt ion
85208N-AD-2 .. | SPRINT SPECTRUM / SPEC | 4.738% 03/20/25 |....... ..12/20/2023 . 100.0%00 ................................................ 5,439,000 |........... 5,439,000 |......... 5,715,862 |......... 5,609,882 |........oooeeeiiies [ernnnnn (170,882) e [ [QVR:1:72 ) FORPR U 5,439,000 f...vvvvvrrrnnnnnn Joerereereniiieeees o e 161,062 |..03/20/2025 .
853496-AG-2 .. | STANDARD INDUSTRIES INC  4.375% 07/15/30 . |....... ..06/30/2023 . | Morgan Stanley ......coooofieeeeeeieinnniiiinnns |ooeeeeens 6,017,500 |.......... 7,000,000 ]......... 7,087,500 |.......... 5,704,440 |....... 1,358,871 [o.oveeeennn (2,364) e fonneens 1,356,507 |.oooeeeieennnnns fonnnens 7,060,947 [...cooeiiiiiiinn fonenns (1,043,447))...... (1,043,447))............ 213,403 |..07/15/2030 .
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855541-AB-4 .. | STARM 2007-S1 2A1  6.137% 01/25/37 . ..12/01/2023 . [Paydown ... ...4,502 |... e 4,502 |... ...36,981 |.... ..01/25/2037 .
863162-AA-1 .. | STRAS 2021-1A A 6.477% 12/29/29 .... ..10/20/2023 . [Paydown . . (196,372) . (196,372) .. 7,907,196 |. .. 12/20/2029 .
87230A-AW-6 .. | TFLAT 2016-1A AR3  6.503% 01/17/32 . ..10/17/2023 . [Paydown . . (231,736) .10,996,670 |. ..01/17/2032 .
87342R-AC-8 .. |BELL 2016-1A A28  4.970% 05/25/46 ..08/25/2023 . Paydown ... ..05/25/2046 .
TELEDYNE TECHNOLOGIES IN  0.650% 04/01/23
879360-AA-3 .. | errriiiiiiiiiiiiiiirriere e [ e ..04/01/2023 . [Maturity ...oooooeviiiiiias e s 20,000,000 |......... 20,000,000 |........ 19,994,000 |........ 19,999,201 |oooeeeeeiiniiiiin e AT R 799 | ..04/01/2023 .
TOTAL SYSTEM SERVICES INC ~ 4.000% 06/01/23
891906-AE-9 .. | .evrreriririiiiiiiiiiiiire e [ e ..06/01/2023 . [Maturity ...ccoooeviiiiiia oveeniiiis s 10,107,000 |......... 10,107,000 |........ 10,068,172 |........ 10,102,490 , S10 | e 10,107,000 ..06/01/2023 .
89238F-AB-9 .. | TAOT 2022-B A2A  2.350% 01/15/25 ........... [....... ..12/15/2023 . [Paydown ... ..20,258,986 |......... 20,258,986 |........ 20,258,103 20,257,453 |.. .20,258,986 |.... ..01/15/2025 .
913017-DB-2 .. |UNITED TECHNOLOGIES CORP  3.650% 08/16/23 |....... ..08/16/2023 . [Maturity ... 843,000 |... 843,000 | 842,924 .. 842,964 |.. 843,000 |.... ..08/16/2023 .
JP Morgan Securities
918204-BA-5 .. | VF CORPORATION ~ 2.400% 04/23/25 .............|....... ..05/23/2023 . ...9,407,200 |......... 10,000,000 |......... 9,982,700 |.......... 9,991,572 |.. ..9,993,083 |.... ..04/23/2025 .
92290B-AD-3 ...|VZOT 2020-B C  0.830% 02/20/25 ......cevvvves|eeeennn ..12/20/2023 . [Paydown . ........23,500,000 |......... 23,500,000 |........ 23,494,569 |........ 23,498,354 |.. .23,500,000 |.... ..02/20/2025 .
92348K-AM-5 .. |VZMT 2022-1 B 1.270% 01/20/27 ............. | ....... ..07/20/2023 . [Paydown ........ccevvvveiiisfoniiiiiiiinniiinns |, 14,900,000 |......... 14,900,000 |........ 14,899,863 |........ 14,899,906 |.. .14,900,000 |.... ..01/20/2027 .
92348T-AD-6 .. | VZOT 2020-A C  2.060% 07/22/24 ..07/20/2023 . [Paydown . .. 14,820,000 14,820,000 |.. 14,817,233 |.. 14,819,548 .14,820,000 |. ..07/22/2024 .
92558E-AJ-1 .. | VIBR 2017-6A AR 6.582% 06/20/29 .........0.|.oeeenn ..12/20/2023 . [Paydown ... ...8,121,851 |........... 8,121,851 8,121,851 8,477,606 |.. . (355,753)]... ..8,121,851 ..06/20/2029 .
VOLKSWAGEN GROUP AMERICA  0.875% 11/22/23
928668-BJ-0 .. | .evvrrrrriiiiiiiiiiiriirier e [ e .. 11/22/2023 . [Maturity ..ooooooeiiiiiiiis o s 15,000,000 |......... 15,000,000 |........ 14,977,500 |........ 14,993,209 [...ovvvennnnninnnns foeveeeieens (T4 72 R (472 A A 15,000,000 .. 11/22/2023 .
92868K-AB-9 .. | VALET 2021-1 A2 0.490% 10/21/24 ........... | ..ot ..06/20/2023 . [Paydown ... ...8,800,280 |.......... 8,800,280 |......... 8,799,548 |......... 8,800,006 |.. ..8,800,280 |.... ..10/21/2024 .
96043J-AE-5 .. | WILAKE 2021-3A A3 0.950% 06/16/25 ..........[....... ..12/15/2023 . [Paydown ... ..45,000,000 |......... 45,000,000 |........ 44,999,217 |........ 44,099,733 |.. .45,000,000 |.... ..06/16/2025 .
96328D-BT-0 .. |WHLS 2020-1A A2 0.510% 08/20/29 . ..07/20/2023 . [Paydown ... ...2,835,066 |........... 2,835,066 |......... 2,834,729 ..2,835,015 [.. ..2,835,066 |.... ..08/20/2029 .
96328D-BX-1 .. |WHLS 2021-1A A 5.752% 08/20/29 .. ..12/20/2023 . [Paydown . 9,272,945 ..9,272,945|.. ..9,272,945 |.. 9,490,602 ..9,272,945 |. ..08/20/2029 .
974153-AB-4 .. |WISTOP 2020-1A A2~ 2.841% 12/05/50 .......... ..06/05/2023 . Paydown . .60,000 ..60,000 |.. ..60,000 |.. 60,000 ...60,000 |. o | ..12/05/2050 .
983133-AA-7 .. | WYNN RESORTS FINANCE LLC ~ 5.125% 10/01/29 ..03/03/2023 . [Various . 9,044,100 10,000,000 |.. . 9,687,500 |.. . 8,571,300 ..9,721,629 |. (677,530)|. . (677,530) ..10/01/2029 .
988498-AL-5 .. | YUM! BRANDS INC.  4.750% 01/15/30 .......... ..06/15/2023 . [Various . 2,806,435 |. . 3,000,000 |.. . 3,030,000 |.. 2,752,500 ..3,025,510 |. . (219,076)|. . (219,076) . ..01/15/2030 .
1011778 BC / NEW RED FIN ~ 4.375% 01/15/28
BB245X-AJ-8 .. | ereeeeieii e A ..06/29/2023 . [Citigroup ..ooevvvveeeeenes oeeeeeeieeeeeeeeeenes o, 4,606,250 |.......... 5,000,000 |......... 5,043,750 |......... 4,477,050 |.......... 543,590 [...vvvvnens (2:[0))] R IR 538,110 |ooeeeeeeeeeeeens i 5,015,160 |...cceeeeeeeieens fernnnns (408,910)(........ (408,910)............ 138,542 |..01/15/2028 .
1011778 BC / NEW RED FIN  4.000% 10/15/30
68245X-AM-1 .. .. 11/02/2023 . [Various .......cooeeeveiins foeveeneiiiieniinnnnns o, 12,086,500 |......... 14,200,000 14,200,000 |........ 11,499,302 |.. J 2,700,699 |... .14,200,000 |.... 113, (2,113,500)|... ... 337,444 (..10/15/2030 .
111013-AL-2 .. | SKY PLC  3.750% 09/16/24 ..05/10/2023 . [Cal | 98.8450 . ..22,586,083 22,850,000 |.. 24,751,333 |.. 23,579,607 . (993,524) .22,586,082 |. K 556,969 |..09/16/2024 .
47216F-AA-5 .. | JAZZ SECURITIES DAC ~ 4.375% 01/15/29 . ..11/29/2023 . [Various .... 9,456,250 10,500,000 |.. 10,507,500 |.. ..9,357,075 1,112,003 .10,469,165 |. ......(1,012,915) 546,389 |..01/15/2029 .
78081B-AG-8 .. |ROYALTY PHARMA PLC  0.750% 09/02/23 . ..09/02/2023 . [Maturity ...ccoooeviiiiiis oreeniiiiis s 13,035,000 |......... 13,035,000 12,974,835 |........ 13,012,130 [evvveeeeiiiieiinns fooeeeeeee 22,871 [ o 22,87 .13,085,000 |.... . | .. 97,763 [..09/02/2023 .
SIEMENS FINANCIERINGSMAT ~ 0.400% 03/11/23
82620K-AV-5 .. | .eerrrrrrriiiiiiiiiiiiiiiiii D...... ..03/11/2023 . [Maturity ...cccooooeiiieiss ooveneeiiieeens |, 25,000,000 |......... 25,000,000 |........ 24,986,500 |........ 24,998,656 [.......cccceeiiiie |oeeeiinnnnns 1,845 [ e, 1,345 |ooveeiiiiiiiiiins oo 25,000,000 f..ovveennnnnnnnn Jovveeiiiiiiiiiiine foriiiiiiiiiiiiiins o, 50,000 |..03/11/2023 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,605,471,654 1,676,508, 355 1,696,719,448 1,679,865, 196 12,364,815 (5,201,417) 7,163,398 1,687,028, 586 (81,556,934) (81,556,934) 32,809,069
2509999997. Total - Bonds - Part 4 2,328,223,550 2,404,735,899 2,427,269,328 2,408,983,517 12,364,815 (5,970,404) 6,394,411 2,415,377,918 (87,154,372) (87,154,372) 47,858,609
2509999998. Total - Bonds - Part 5 587,420,614 591,516,694 589,530,687 78,972 78,972 589,609,660 (2,189,048) (2,189,048)| 8,093,389
2509999999. Total - Bonds 2,915,644, 164 2,996,252,593 3,016,800,015 2,408,983,517 12,364,815 (5,891,432) 6,473,383 3,004,987,578 (89,343,420) (89,343, 420), 55,951,998

4509999997. Total - Preferred Stocks - Part 4

4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks

00206R-10-2 ... [AT&T INC ...
00287Y-10-9 ...[ABBVIE INC
00507V-10-9 ... | ACTIVISION BLIZZARD INC .
007903-10-7 ... [ ADVANCED MICRO DEVICES
00827B-10-6 ... | AFFIRM HOLDINGS INC
009158-10-6 ...| AIR PRODUCTS & CHEMICALS INC
02005N-10-0 ... | ALLY FINANCIAL INC
02079K-10-7 ... [ ALPHABET C
02208R-10-6 ... | ALTRA INDUSTRIAL MOTION CORP ...

..06/08/2023 . |State Street Bank ...
..05/08/2023 . |State Street Bank
..03/13/2023 . |State Street Bank
..05/08/2023 . |State Street Bank
....... ..03/13/2023 . |State Street Bank ...
....... ..05/08/2023 . [State Street Bank ...
..06/08/2023 . |State Street Bank ...
..05/08/2023 . |State Street Bank ...
..03/28/2023 . [State Street Bank ...

..73,941.000 |...
..16,200.000
7,900.000
..24,813.000

....714,863
.550,921 |..
473,072 |..
.371,572 |..
.... 442,886
.... 347,694
.. 264,445

..1,361,254 |........ (646,391)|....
. 2,618,082 |......(2,067,161)|.
. 604,745 . (131,673)|.
. 1,607,138 ..(1,235,566)).
.. 442,886 |..

(646,391) |...
..(2,067,161)
. (131,673)
..(1,235,566)

.. 41,097 |...
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023135-10-6 ... | AMAZON.COM INC ..05/08/2023 . [State Street Bank ... ....215,813 ..(2,850,187)f.... (2,850,187) [ fernennnnnnn 215,813 foiiiiiiiiiiiinns |- 3,646,870 |....... 3,646,870 |...
03076C-10-6 ...| AMERIPRISE FINANCIAL INC 05/08/2023 . |State Street Bank .128,423 |.. . (924,008)|. . (924,008)
031162-10-0 ...| AMGEN INC ... ..05/08/2023 . [State Street Bank ..13,800.000 791,201 |.. ..(2,833,141)(. ..(2,833,141)
032654-10-5 ... | ANALOG DEVICES INC . ..05/08/2023 . [State Street Bank ..11,600.000 . 385,206 |.. . 1,902,748 ..(1,517,542)[. ..(1,517,542)
036752-10-3 ... | ELEVANCE HEALTH INC .....ccooeerrnnnnnnn [ oo ..05/08/2023 . [State Street Bank ... ...2,900.000 |... ... 149,365 |......... 1,487,613 |...... (1,338,249)|.... (1,338,249) |cevvvvvvviiiinnns |oeeeennnn . 149,365 | s 1,199,669 |....... 1,199,669 |...
037833-10-0 ...| APPLE COMPUTER INC . ..05/08/2023 . [State Street Bank ... .215,300.000 |... ,643,856 27,973,929 |.... (25,330,073)|.... . (25,330,073) |.oooeeeeeeeeeeens [ 2,643,856 [ s 32,388,499 |...... 32,388,499 |...
049468-10-1 ... | ATLASSIAN CORP ..05/08/2023 . [State Street Bank ... 104,49 .. 102,944 | 1,861 |.... e 1,551
053484-10-1 ... | AVALONBAY COMMUNITIES INC .... ..03/13/2023 . [State Street Bank ... ,863,261 |......... 1,656,872 |..........206,389 |.... .
064058-10-0 ...| THE BANK OF NEW YORK MELLON . ..05/08/2023 . [State Street Bank ... . . 712,575 voeeen. (671,089)f..... (571,089) |...
075887-10-9 ...|BECTON DICKINSON & CO .ooovvvveeeeiiiiiiiieeeeees [ oo ..05/08/2023 . [State Street Bank ... ...2,000.000 |............508,000 |.....coerrrrriiriinnns fernennnnnnn.. 99,892 [............ 508,600 |........ (408,708).... (408,708) ...
09215C-10-5 ... | BLACK KNIGHT INC ..09/05/2023 . [State Street Bank ... ... 3,985.000 |............ 300,064 |.oooerrrriiiiiiiiiinns ferninnnnnnnn 39,112 [l 244,221 L, (205,109)|.... (205,109) |....
110122-10-8 ...|BRISTOL-MYERS SQUIBB CO .......cevvvvvveveeeneens | evvens ..05/08/2023 . [State Street Bank ... ..30,954.000 |......... 2,052,159 |...coovrriiininiinenns fevnenne.... 865,369 |..........2,227,140 |[...... (1,361,772)|.... (1,361,772) ...
11135F-10-1 ... BROADCOM INC ..........eee.. 05/08/2023 . |State Street Bank 5,100.000 ..(2,689,940)(. ..(2,689,940)
115637-20-9 ... [BROWN FORMAN CORP CLASS B . 05/08/2023 . |State Street Bank ..12,800.000 . (716,704)|. . (716,704)
125523-10-0 ... | THE CIGNA GROUP .. ..05/08/2023 . [State Street Bank ..12,900.000 ..(3,478,964)|. ..(3,478,964)
125720-10-5 ... [ OME GROUP ...oooeveiiieiieiiiiiiiiiee s ..05/08/2023 . [State Street Bank ... ...627,311 (1,272,897)|.... (1,272,897) |.... . e | 1,470,043 | 1,470,943 |...
126650-10-0 ...[CVS HEALTH CORP .....oovvrrrriniiiiiiiiiiieiieeeenns | e ..03/13/2023 . [State Street Bank ... ,436,352 . (249,642)(.... (249,642) |... .. 1,436,352 |.... .. (56,350) ...
14040H-10-5 ... | CAPITAL ONE FINANCIAL CORP ......ccoeeveereieeens]vnnenns ..05/08/2023 . [State Street Bank ... 148,680 .. 148,680 |....
149123-10-1 ... | CATERPILLAR INC .. ..03/13/2023 . [State Street Bank ... 110,580 .... 110,580 |....
166764-10-0 ... [ CHEVRON CORP ..05/08/2023 . [State Street Bank ... . . ,459,989 (1,483,647) |.... .. 1,450,989 |.... .
17275R-10-2 ... [CISCO SYSTEMS INC ... ..05/08/2023 . [State Street Bank ... . e 4,472,040 ... ,909,545 . s (2,630,547 |.... ,909,545 |.... .. 2,562,494 |....... 2,562,4% |...
18915M-10-7 ... [CLOUDFLARE INC A ... ..05/08/2023 . [State Street Bank ... ...9,250.000 |... 428,341 |... 539,869 ... 418,198 |......... 121,676 121,676 |... 539,869 |.... .
200340-10-7 ... | COMERICA INC .....evvvvvrrrrirnrinnnrrnnnnnnnnnnnnnns [ eeeees ..05/08/2023 . [State Street Bank ... ...6,300.000 |... 227,727 |... ...178,778 L 421,155 |.. (242,377) . 178,778 |.... .48,960 |...........48,950 |...
200525-10-3 ... | COMMERCE BANCSHARES INC . ..12/29/2023 . [State Street Bank .......|.....ccceeit 6.000 150 | 892 [ (242)) ....150 |.
217204-10-6 ...| COPART INC ... ..12/21/2023 . [State Street Bank ..43,200.000 .100,278 |.. ..(2,530,170)(. ..(2,530,170) . 100,278 |.
22160K-10-5 ...| COSTCO WHOLESALE CORP . ..05/08/2023 . [State Street Bank 7,100.000 . 327,862 |.. ..(2,913,288)[. ..(2,913,288)
231021-10-6 ...| CUMMINS INC .. ..03/13/2023 . [State Street Bank ..15,000.000 ..(2,092,630)(. ..(2,092,630)
235851-10-2 ... | DANAHER CORP . ..05/08/2023 . [State Street Bank 1,200.000 . . (295,653)|. . (295,653)
235851-10-2 ... | DANAHER CORP ........oooeeeiiiiiiii [ e .10/02/2023 . [Various .......cooeeeeeeees |oveeieeennnns 0.000 ... . 1,905,756 |...... (1,738,328) |...
254687-10-6 ... |DISNEY WALT CO ..eevvvvvvvnnnnnnnnnnnnnnnninnnnnnnns [ eeeeees ..05/08/2023 . [State Street Bank ... ...1,580.000 |... . 137,270 |.. ...(83,926) |...
25746U-10-9 ... | DOMINION ENERGY INC .....eevvvvvrvrinnnrnnniiniinns [ eeeeens ..05/08/2023 . [State Street Bank ... ..14,512.000 |... .889,876 |..
260557-10-3 ... | DOW ..05/08/2023 . [State Street Bank ... . . ..1,144,458 |..
26884U-10-9 ... |EPR PROPERTIES .......oooveeiiiiiiiiiiiieee [ e ..05/08/2023 . [State Street Bank ... 431,950 |... ... 287,725 ... 384,744 |..
278642-10-3 ... |EBAY INC ..eevvvriiiiiiiiieiiiiiiiieeseceeseeeeccniees [ eeeeees ..05/08/2023 . [State Street Bank ... 1,016,559 |... .... 133,621 ... 912,340 . .
201011-10-4 ...| EMERSON ELECTRIC CO ..05/08/2023 . [State Street Bank , 148,154 420,179 |.. ,316,022 . (895,843)|. . (895,843) . 727,975 |.
20355A-10-7 ... | ENPHASE ENERGY INC . 05/08/2023 . |State Street Bank .. 54,334 |.. 79,488 ...(25,154)|. ...(25,154) .(5,347)|.
20444U-70-0 ... |EQUINIX INC .......... 05/08/2023 . |State Street Bank . 247,682 |.. .917,042 . (669,390)|. . (669,390) . 788,505 |.
314211-10-3 ... | FEDERATED HERMES INC B ..05/08/2023 . [State Street Bank . 253,287 |.. . (379,269)|. . (379,269) . 426,978 |.
315616-10-2 ...|F5 INC ........... ..03/13/2023 . [State Street Bank . 144,448 |.. . (142,572)|. . (142,572)
34354P-10-5 ... | FLOWSERVE CORP . ..05/08/2023 . [State Street Bank ... .... 108,330 |............ 423,384 |........ (315,054)|.... (315,054) |...
375568-10-3 ...| GILEAD SCIENCES INC .......evvmmmmmmmmnnnniniiiiins | eeeeens ..05/08/2023 . [State Street Bank ... ....698,171 . (5,79)|.... .. (6,799) ...
410345-10-2 ... |HANESBRANDS INC ......oevvmmmmmninniiiiiiiiiiiiiinns [ eeeens .03/13/2023 . [State Street Bank ... ... 113,575 (905)f.... (905) ...
42800H-10-7 ... ..05/08/2023 . [State Street Bank ... ... 323,014 .
437076-10-2 ...| HOME DEPOT INC . ..05/08/2023 . [State Street Bank ... .. 453,305 |......... 4,801,072 [...... (4,347, 767)|.cccceeeeiiiiinnns |oorennininnnennnnns [ (4,347, 767) [ [ 453,305 [oeniiiiiiiiiiinns |- 3,919,504 ... 3,019,504 |...
45031U-10-1 ... | ISTAR INC ..oeeeeeiiiiiie e ..03/30/2023 . [ Spin Off .
45031U-10-1 ...| ISTAR INC .... ..03/31/2023 . [Tax Free Exchange . (209,833)|.... (209,833) |... U
45784P-10-1 ... | INSULET CORP . ..05/08/2023 . [State Street Bank ... 700.000 |... .... 102,911 (103, 162)|.... (103,162) ..o fernnnnnnnnn 102,911 s Joeeeennn. 120,372 |, 120,372 |...
458140-10-0 ...| INTEL CORP ... ..03/13/2023 . [State Street Bank ..20,200.000 414,247 |.. . (119,639)|. . (119,639) . K .. 130,088
46590V-10-0 ...| JBG SMITH PROPERTIES .. ..03/13/2023 . |State Street Bank ... .. 4,550.000 |... .. 100,609 .. 14,250 |.... .. 14,250 ... .. 100,609 |.... . (29,868) (29,868)]...
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478160-10-4 ...| JOHNSON & JOHNSON ... ..05/08/2023 . [State Street Bank ... ...7,002,074 |... P IO 5,662,051 (2,216,539) |.... ..5,662,051 |[.... 1,340,023 |....... 1,340,023 |...
478160-10-4 ...| JOHNSON & JOHNSON ... ..08/24/2023 . [Tax Free Exchange 514,915 514,915 |.. . (198,574) ..514,915 |.
525327-10-2 ... | LEIDOS HOLDINGS INC ..05/08/2023 . [State Street Bank 1,977 846 |. .(1,784) .846 |.
531229-40-9 ... |LIBERTY MEDIA CORP A ..08/04/2023 . [Spin Off ......... . 15,897 15,897 (41,599)
531229-40-9 ... |LIBERTY MEDIA CORP A .. ..08/04/2023 . Tax Free Exchange ....42,001 ...
531229-60-7 ...|LIBERTY MEDIA CORP SIRIUS C .... ..08/04/2023 . [ Spin Off ... 43,515 ...
531229-60-7 ...|LIBERTY MEDIA CORP SIRIUS C .... ..08/04/2023 . [Tax Free Exchange
531229-70-6 ...|LIBERTY MEDIA CORP A ..ooovvvviiiiiiiiiiiiiiiieins [ oo ..07/19/2023 . [Tax Free Exchange
531229-85-4 ... |LIBERTY MEDIA CORP C ... [ eeeeen ..08/04/2023 . [ Spin Off .
531229-85-4 ... |LIBERTY MEDIA CORP C ...oevvnnnnniis [ oo ..08/04/2023 . [Tax Free Exchange (133 652)[....
531229-87-0 ...|LIBERTY MEDIA CORP A ..oooerreeieeiiieeeeeeeeeee [ oo ..08/04/2023 . [Spin Off e (2,451)).0
531229-87-0 ... |LIBERTY MEDIA CORP A ..oooovriiiiiiiiiiiiiiiiieins [ oo ..08/04/2023 . [Tax Free Exchange ... . ,345 |............. 68,226 [......... (57,881)f....
532457-10-8 ...|ELI LILLY & CO . 05/08/2023 . |State Street Bank ..11 900.000 409,508 ..(3,943,988)(. ..(3,943,988)
548661-10-7 ...|LOW ... ..05/08/2023 . [State Street Bank ..25,500.000 675,689 |.. .. (4,404,931)|. ..(4,404,931)
550241-10-3 ... | LUMEN TECHNOLOGIES INC ..03/13/2023 . [State Street Bank ..28,600.000 . 149,292 |..
573284-10-6 ...|MARTIN MARIETTA MATERIALS ..o e ..05/08/2023 . [State Street Bank ... ..3,300.000 |... ... 328,219
57636Q-10-4 ...|MASTERCARD INC CLASS A .. ..05/08/2023 . [State Street Bank ... ... 284,169
57686G-10-5 ... MATSON INC ...oevnniis [ oo .03/13/2023 . [State Street Bank ...
594918-10-4 ... |MICROSOFT CORP .....cooeviiiiiiiiiiiiiiiiiin [ eeeeens ..05/08/2023 . [State Street Bank ... .
60770K-10-7 ...| MODERNA INC ..05/08/2023 . [State Street Bank ... . e 156,777 e [ 308,392 ool 2,011,744 L1110 (1,708,352) ) [ [ (1,708,352) | [e808,392 [ [ 1,259,385 ....... 1,259,385 |...
620076-30~7 ...|MOTOROLA SOLUTIONS INC ......evvvvvmmmnnnnnnnnnins [ eeeeens ..05/08/2023 . [State Street Bank ... ...4,330.000 |... ..1,000,840 |....... 1,000,840 |...
64828T-20-1 ... |RITHI CAPITAL CORP ......evvvvnmmminninniiiiiininns [ eeeens ..05/08/2023 . [State Street Bank ... .388,100.000 |......... 3,005,787 |....cevvrrrrvennnnnnns fernnnnnn. 2,116,659 [......... 3,170,777 |...... .. 979,128 |......... 979,128 |...
654106-10-3 ...|NIKE INC CLASS B ...eevvviiiiiiiiiiieeeeeeeeeeeeees oo ..05/08/2023 . [State Street Bank ... ..2,600.000 |... . 304,226 . 870 |......... 289,870 |...
670346-10-5 ...|NUCOR CORP ... ..03/13/2023 . [State Street Bank 5,300.000 . 698,593 . (583,914)|. . (583,914) 709,080
67066G-10-4 ...|NVIDIA CORP .. 05/08/2023 . |State Street Bank ..19,600.000 ..(2,097,847)|. ..(2,097,847) 4,947,015
68389X-10-5 ...| ORACLE CORPORATION 05/08/2023 . |State Street Bank . (510,253)|. . (510,253) 639,657
68622-10-6 ...| ORGANON & CO ... K .| State Street Bank . . (103,185)|. . (103, 185) .50,902 |.
690742-10-1 ...| OWENS CORNING INC ..05/08/2023 . [State Street Bank . 205,423 |.. . (349,027)|. . (349,027) . 483,626 |.
70450Y-10-3 ...| PAYPAL HOLDINGS INC ... ..05/08/2023 . [State Street Bank ... .... 183,860 ..(1,382,980)f.... . 1,477,513 |....... 1 477,513 |...
717081-10-3 ...|PFIZER INC ....oooviiiiiiiiiiiiiiiii [ e ..05/08/2023 . [State Street Bank ... . ,767,057 (3,064,875)|.... 167,057 [oeeeeinn fevenne 1,893,347 |....... 1,893,347 |...
718172-10-9 ...|PHILIP MORRIS INTL . ..05/08/2023 . [State Street Bank ... P IO 3,046,710 (2,064,3%)|..ccvvvvriniiiinns foeneeeeieniiniinnn [oeeennn (2,064,395) [oevennviiiiininns |00 3,046,710 | s 1,798,274 |....... 1,798,274 |...
742718-10-9 ...|PROCTER & GAMBLE CO ....coooenni [ e ..03/13/2023 . [State Street Bank ... ....413,878 . . . .... (36,766)
75513E=10-1 ... RTX Corp .ooevveeeeeiiiiiieii [ e ..05/08/2023 . [State Street Bank ... ... 452,627 ..(1,554,570)f.... (1,554,570) |... .. 1,447,509
771049-10-3 ...|ROBLOX CORP ..05/08/2023 . [State Street Bank ... ... 378,535 .. 116,703 |.... 116,703 |...
773903-10-9 ... | ROCKWELL INTERNATIONAL CORP . ..05/08/2023 . [State Street Bank 618 168 . (527,928)|. . (527,928)
77543R-10-2 ... |ROKU INC ... 05/08/2023 . |State Street Bank . 345,950 ... 133,450 |. ... 133,450
78410G-10-4 ...| SBA COMMUNICATIONS CORP . ..05/08/2023 . [State Street Bank . 896,992 . (786,167)|. . (786,167)
784860-10-1 ...| SVB FINANCIAL GROUP ... ..03/28/2023 . [State Street Bank . (386,223)|. . (386,223)
78645-10-0 ...| SAFEHOLD INC ......... ..03/31/2023 . Tax Free Exchange . . (103,705)
824348-10-6 ... | SHERWIN-WILLIAMS CO .oooovvveeeeeiiiineiin | e o 12/21/2023 . |State Street Bank ... ....412 090 (6,565,412) |...
82489-10-7 ...| SHOALS TECHNOLOGIES GROUP ... ..03/13/2023 . [State Street Bank ... . . .... 278,584 ...(84,065) |...
82068B-10-3 ...| SIRIUS XM HOLDINGS INC ..03/13/2023 . [State Street Bank ... .123 900.000 |... ... 132,338
8520811-10-2 ...| SPROUTS FARMERS MARKET INC ... ..05/08/2023 . [State Street Bank ... ... 7,940.000 |... .... 137,566
857477-10-3 ...| STATE STREET CORP .....ccoovvvviiiiiiiiiiiiiiiiiens [ oo ..05/08/2023 . [State Street Bank ... ..8,500.000 |... .... 393,087
87161C-50~1 ...| SYNOVUS FINANCIAL CORP ........evvvvmmmmmmmnnnnnns [eeeennn ..05/08/2023 . [State Street Bank ....181,785 .
88160R-10-1 ...| TESLA INC ..12/21/2023 . [Various ... 107,997 | 3,570,742 e (3,372, 745) s e [ (3,372,745) [ [0 197,997 [y |- 5,265,388 ... 5,265,388 |...
88339J-10-5 ...| TRADE DESK INC A ....oevvvvinnnnns ..05/08/2023 . [State Street Bank ... ... 327,430 , . ...522,682 |...
883556-10-2 ... | THERMO FISHER SCIENTIFIC INC ..03/13/2023 . [State Street Bank .. 37,198 |.. 770,966 . (733,768)|. . (733,768) 720,976
896522-10-9 ... | TRINITY INDUSTRIES INC ......covvvveiiieeneennnn ..05/08/2023 . |State Street Bank ... ..22,000.000 |... ... 233,781 . 650,540 |........ (416,759)].... (416,759) |... ...235,228 |...
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898320-10-9 ... | TRUIST FINANCIAL CORP ..03/13/2023 . [State Street Bank ... ..34,540.000 |......... 1,113,474 |... 850,225 . (636,031)).... 850,225 |.... ..263,249 |.......... 263,249 |... .. 17,961 |
92343V-10-4 ... | VERIZON COMMUNICATIONS INC ..05/08/2023 . [State Street Bank ..36,100.000 1,337,384 . 1,694,305 .. 271,965 |. .. 1,694,305 |. (356,921)). . (356,921)
931142-10-3 ... | WALMART INC .. ..03/13/2023 . [State Street Bank ..14,000.000 .2,000,908 |.. 15,848 |. ..2,000,908 |. . (77,778)|. .. (77,778)
957638-10-9 ... | WESTERN ALLIANCE BANCORP ..05/08/2023 . [State Street Bank ..11,000.000 . 430,367 |.. . (224,793)|. (129,863)|. . (129,863)
958102-10-5 ... | WESTERN DIGITAL CORP ..03/13/2023 . [State Street Bank ... 739.000 |oeeeeeeennnn 26,099 |oeeeieiiiiiiiiiiiieins feriiinnnnnnn 26,870 [onniiiinnnnn 23,315 [, 3,555 |....
969457-10-0 ... | WILLIAMS COS INC ... ..03/13/2023 . [State Street Bank ... ..21,900.000 |...
977852-10-2 ... | WOLFSPEED INC ..05/08/2023 . [State Street Bank ... ...5,800.000 |...
988498-10-1 ...| YUM! BRANDS INC. . ..05/08/2023 . [State Street Bank ... ... 3,800.000 |... . .
98888T-10-7 ...|ZIMVIE INC ..03/13/2023 . [State Street Bank ... ... 1,630.000 |... ....(6,524)[...
98956P-10-2 ... | ZIMMER BIOMET HLDGS INC . ..05/08/2023 . [State Street Bank ... ... 3,500.000 |... .... 184,099 . (262,151)f.... . 296,930 |...
98980G-10-2 ...| ZSCALER INC ..03/13/2023 . [State Street Bank ... ...3,700.000 |... ....669,917 veeee....205,887 |.... (263,448)|........ (263,448)|...
733174-70-0 ...|POPULAR INC .| State Street Bank ... ...4,200.000 |... .... 162,628 ... (115,916)(.... ...73,861 |...........73,861 |...
806857-10-8 ...| SCHLUMBERGER LTD . .| State Street Bank ..23,900.000 . 345,702 |.. 1 277,694 . (931,992)|. . 787,611 |.

G0403H-10-8 ... [AON PLC ....

.| State Street Bank

..13,000.000

.361,530 |..

..(3,540,290)].

G1151C-10-1 ...| ACCENTURE PLC N .|State Street Bank .. 31,824 |.. . (208,332)|. .

G7S00T-10-4 ...| PENTAIR PLC ......|..05/08/2023 .|State Street Bank ... . . ... 265,252 . (282,497 e foeeeeeen (282,497) | [ 265,252 [ [ 382,740 [ 382 741 |...

H1467J-10-4 ...| CHUBB LTD D......|..05/08/2023 .|State Street Bank ... ...2,600.000 |... . ... 173,094 .... 573,560 veer (400,466)|....uvvnnniiiiiis Joereeeeeieees feniinnns (400,466) [onnnii [ 173,004 [y | 346,011 [, 346,011 |...

H8817H-10-0 ...| TRANSOCEAN LTD . .. |D......|..03/13/2023 .|State Street Bank ... .300,009.000 |... 1,889,292 . .... 426,313 . 1,368,041 e (941,728) s o e (941,728 [ e 426,318 | [l 1,462,978 . 1,462,978 |...

IN14506-10-4 ... |ELASTIC NV .oovvvviiiiiiiiiiiiiiiieiieeieeeeeeeees D...... ..05/08/2023 .| State Street Bank 11,900.000 |............ 673,264 [..ooiiiiiiiiiiiiiiin | 671,724 |........... 612,850 [........... 58,874 |.vvviiiiiiiiins foovviiiiiiiins o 58,874 | o 671,724 | Lo 1,540 e 1,540 oo fooeeeenn s
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 219,646,321 59,371,604 205,868,059 (146,496,453) 59,371,604 160,274,717 160,274,717 1,385,937 XXX

5989999997. Total - Common Stocks - Part 4 219,646,321 59,371,604 205,868,059 (146,496,453) 59,371,604 160,274,717 160,274,717 1,385,937 XXX
5989999998. Total - Common Stocks - Part 5 181,326 64,147 64,147 117,179 117,179 XXX
5989999999. Total - Common Stocks 219,827,647 59,435,751 205,868,059 (146,496,453) 59,435,751 160,391,896 160,391,896 1,385,937 XXX
5999999999. Total - Preferred and Common Stocks 219,827,647 59,435,751 205,868,059 (146,496,453) 59,435,751 160, 391,896 160,391,896 1,385,937 XXX
6009999999 - Totals 3,135,471,811 3,076,235,766 2,614,851,576 (134,131,638), (5,891,432) 3,064,423,329 71,048,476 71,048,476 57,337,935 XXX
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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
CUSIP 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

91282C-GA-3 .. | US TREASURY NOTES ~ 4.000% 12/15/25 ...
91282C-GE-5 .. | US TREASURY NOTES  3.875% 01/15/26 ...
91282C-HD-6 ...|US TREASURY NOTES ~ 4.250% 05/31/25 ... .06/23/2023 . [Bank of America Corp .
91282C-HL-8 .. |US TREASURY NOTES ~ 4.625% 06/30/25 ... |. .07/18/2023 .|Various .
91282C-H-6 .. | US TREASURY NOTES ~ 4.500% 07/15/26 ... |....... ..07/28/2023 .| Various .

..01/03/2023 . [ Citigroup
.01/30/2023 . |Barclays Capital .

..|.03/10/2023 .|Morgan Stanley ....

..03/10/2023 .|Barclays Capital .
..11/07/2023 .|VWells Fargo Bank .
11/07/2023 .|VWells Fargo Bank .
..11/21/2023 .|VWells Fargo Bank ....

B 50,000,000 |......49,736,328 |...... 49,492,188 |........ 49,750,475 |....
..20,000,000 .19,726,563 |. . 19,950,517 |.
..30,000,000 .29,623,828 |. . 29,799,947 |.
K ..60,000,000 ......50,509,219 [. .59,840,570 |.
[ 105,000,000 |..... 105,354,297 |..... 104,573,438 |....... 105,310,801 |....

JR IO 20,000,000 |...... 19,800,781 |...... 19,816,406 |........ 19,801,843 |....

(258,288)f........ (258,288)|.
.(223,954)|. ..(223,954)|.
(176,119)|. . (176, 119)).
(241,351)|. . (241,351)|.
(737,363)|........ (737,363)|.

....483,516 |...
122,030
.560,861
.987,840
.1,669,158 |...

g1

91282C-HU-8 ...|US TREASURY NOTES ~ 4.375% 08/15/26 ... |....... ..00/06/2023 . [Goldman Sachs .. . [--08/13/2023 .| VWells Fargo Bank . . ... 14,563 |........... 14,563 |. 71,3382 ...
91282C-HY-0 .. | US TREASURY NOTES ~ 4.625% 09/15/26 ... |....... ..10/10/2023 . | Var ious . [--11/02/2023 .| Goldman Sachs P 125,000,000 |..... 124,260,742 |..... 124,472,656 |....... 124,275,875 |.... . . . o | ..196,781 |..........196,781 |. 778,245 |...
91282C-JC-6 ...|US TREASURY NOTES  4.625% 10/15/26 ... |....... ..10/24/2023 . | Var ious .. 11/02/2023 . [Goldman Sachs ............. |......... 70,000,000 |...... 69,446,484 |...... 69,707,422 |........ 69,450,028 . A8 | i e 257,304 |.......... 257,394 |......... 168,067
0109999999. Subtotal - Bonds - U.S. Governments 480,000,000 478,109,960 477,011,720 478,180,056 70,094 70,094 (1,168,337) (1,168,337) 4,841,049
00218G-AB-8 .. | ARIFL 2023-A A2~ 5.410% 02/17/32 ..... |....... ..03/30/2023 . [Mitsubishi Securities ........... .. 12/15/2023 . [Paydown .......ccceiiiiiiis |oeieiiins 726,478 |.......... 726,451 |.......... 726,478 |............ 726,473 | [l 2 | fee 22 | e o [ e 26,650 |..ccnriiieens
AMERICAN HONDA FINANCE ~ 5.800%
026651-EQ-0 .. | 10/03/25 .....ooeriiieiiiiiiiieiiieeeeees [ e ..10/02/2023 . [Mitsubishi Securities ........... .. 11/15/2023 . [MarketAxess .............cc.|oeeeeeeis 1,145,000 |....... 1,143,935 |....... 1,151,584 [ 1,143,900 |o.eeiiiiiiiiis [ (28)] e [ (2B) e i e [ TE) 7,675 [euueeeen. 7,982 |
126650-DU-1 .. | CVS HEALTH CORP  5.250% 02/21/33 ..... [....... ..02/13/2023 . [Barclays Capital . [--08/2172023 . | Various .... ..20,000,000 |......19,964,600 |...... 19,572,000 |........ 19,964,585 |.....oevvvrerennnns foonennenieeeeed (B8))eeeeccc o (8) e Lo [ (392,585)[........ (392,585) ...455,000 |...
165183-CU-6 .. | CFI1 2023-1A A1 5.650% 05/15/35 ..... |....... ..04/19/2023 . Mitsubishi Securities ... . |--12/15/2023 . [Paydown ... ...5,483,982 |....... 5,483,828 |....... 5,483,982
233046-AN-1 .. | DNKN 2021-1A A2 2.045% 11/20/51 ... | ...t ..11/03/2023 . | Var ious .. 1172072023 . [Paydown ....coouvvieiiieniiis | 6,008 |..ccvveenn. 5,277 [evneeennnns 6,008 |....
233258-AB-8 .. | DLLAD 2023-1A A2 5.190% 04/20/26 .... |....... ..01/25/2023 .| JP Morgan Securities Inc .. ..12/20/2023 . |Paydoun ... ...6,398,594 |.......6,398,248 |....... 6,398,594 |....
25755T-AJ-9 ...|DPABS 2018-1A A2l 4.116% 07/25/48 .. |....... ..02/01/2023 . [ Goldman Sachs ..10/25/2023 . |Paydoun ... AT e 45,000 |....
362541-AB-0 .. | GMALT 2023-1 A2A  5.270% 06/20/25 .... .02/08/2023 . [Wells Fargo Bank . ..12/20/2023 . Paydown . .4,107,660 |....... 4,107,996 .141,692
41285J-AB-4 .. | HOMOT 2023-A A2A  5.320% 06/15/26 .... .02/13/2023 . JP Morgan Securities Inc 12/15/2023 .| Paydown . ....... 9,613,835 [. .. 9,613,835 | K E .333,200
49456B-AX-9 .. | KINDER MORGAN INC ~ 5.200% 06/01/33 ... ..01/26/2023 . |Barclays Capital ................. ..09/19/2023 . [Various ..........cccoueeees |oenneeen 7,000,000 |.......6,977,810 |....... 6,617,260 |......... 6,977,769 [cevveeeeeiiiies oo D) e D) e e (360,500)f........ (360,50)|. ...224,611 |...
LOCKHEED MARTIN CORPORATION  4.450%
539830-BZ-1 .. | 06/15/28 ..o [ ..05/23/2023 . Barclays Capital ... ..12/15/2023 . [Goldman Sachs ............. |.......... 1,546,000 |....... 1,543,217 [....... 1,550,301 [......... 1,543,428 |.... ....6,962 |.......... 6,962 |. ..38,985 [...
NORTHROP GRU .
666807-CH-3 .. | .eeeiiiieeeeiiiiieee e [ ..02/06/2023 . [Wells Fargo Bank ................. ..12/11/2023 . [Royal Bank of Canada .....|......... 10,000,000 |....... 9,989,800 |....... 9,735,700 |......... 9,990,414 |l [, 614 | o 614 | s s (254,714)|........ (254, 714)|.......... 394,278 |..ooeeeeniines
675710-AB-6 .. | OCTL 2023-2A A2 5.880% 06/20/31 ..... |....... ..05/17/2023 . [ SMBC Nikko Securities Inc ...... ..12/20/2023 . |Paydoun ... ..831,341 ..25,704 |...
73328Q-AB-0 .. | PFAST 2023-1A A2 5.420% 12/22/26 .05/17/2023 .|Wells Fargo Bank ... .. 12/22/2023 . Paydown . .2,871,585 |.. ..82,186

80287G-AB-6 .. | SDART 2023-1 A2 5.360% 05/15/26 ...
87342R-AC-8 .. |BELL 2016-1A A23  4.970% 05/25/46 ....
TARGA RESOURCES CORP  6.125% 03/15/33

.01/18/2023 .|Wells Fargo Bank .
..01/19/2023 . | Var ious

..12/15/2023 . [Paydown .
..11/25/2023 .|Paydoun ....

13,218,202 |.. .453,550

... 2,367 |...

BTB126-AC-5 .. | vrvererererrenerienesiereseeeeseeseneeseneenenes | eevens ..01/03/2023 .| SRH Truist Securities ... .. 11/20/2023 .| Various .... . .......6,867,235 |....... 6,888,625 |......... 6,868,604 |.... .323,349 |...
891941-AB-2 .. | TAOT 2023-B A2A  5.280% 05/15/26 ..... |....... ..05/16/2023 .|Royal Bank of Canada .... ..12/15/2023 .| Paydon .... ... 1,549,635 |....... 1,549,599 |....... 1,549,635 |......... 1,549,635 |.... ..45,911 ...

TOYOTA MOTOR CREDIT CORP  4.800%
89236T-KN-4 .. | 01/10/25 .oveveerieisienisienisieisicinies | eonee ..01/09/2023 [ Citigroup ..oevvevereieniiaenins . 11/02/2023 . [Various ..oooccovrecieieiins foenernens 20,000,000 |...... 19,991,400 |...... 19,944,640 |........ 19,992,201 [oooiiiiiiiiins Jooviiiiiiins 801 |oveeeerieiniaes |oeniaeniiins 801 [oovereiinins forveniiiiiies e, (47,561)]..cc.cone (47,561)].......... 317,600 [oeerieriiiiiinnes
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 111,516,694 111,420,727 | 110,408,894 111,429,604 8,878 8,878 (1,020,711)]  (1,020,711) 3,252,340 818
2509999998. Total - Bonds 501,516,694 | 589,530,687 | 587,420,614 589,609, 660 78,972 78,972 (2,189,048) (2,189,048) 8,093,389 860,746
4509999998. Total - Preferred Stocks
047726-30-2 .. | ATLANTA BRAVES HOLDINGS INC C .vovevvees [ ervevee ..07/20/2023 .| Spin Off ..08/02/2023 .|State Street Bank ........ ..3.000 |...

200525-10-3 .. | COMMERCE BANCSHARES INC ........ccccveerees | uenens ..01/12/2023 . [State Street Bank .. ..12/29/2023 . [State Street Bank ........ ..0.000 |...
49177J-10-2 .. [KENVUE INC ....ovvvvvvninninininnninininniinnnn [ eeeeees ..08/24/2023 . [ Tax Free Exchange .. ..00/07/2023 . [State Street Bank ........ .. 1.000 |...
531229-72-2 ...|LIBERTY MEDIA CORP LIBERTY C ....coeeuniis | veeenns ..08/04/2023 . |Spin Off ..08/17/2023 .[State Street Bank ........ ..2.000 |...
531229-74-8 ...|LIBERTY MEDIA CORP LIBERTY A .......ccooes | eeeeens ..08/04/2023 . |Spin Off ..08/17/2023 . [State Street Bank ........ ..2.000 |...
531229-78-9 ...|LIBERTY MEDIA CORP .... .08/04/2023 . [Tax Free Exchange 08/04/2023 .| State Street Bank 1.000

531229-81-3 ...|LIBERTY MEDIA CORP A .81 E
. 181,066 |. 64,054 |.

855126-10-6 .. | STAR HOLDINGS ..

.08/04/2023 .| Tax Free Exchange 08/04/2023 . [State Street Bank
.03/30/2023 .| Spin Off ..... 04/17/2023 .| State Street Bank

1.000
..10,297.000

. 117,012

923380-10-3 ....| VERALTO CORP . oo |eeee. |..10/02/2023 . | Spin Off .. 10/12/2023 .| State Street Bank 2.000 .63 . 12 .51 . .51
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 181,326 64,147 117,179 117,179
5989999998. Total - Common Stocks 64,147 181,326 64,147 117,179 117,179
5999999999. Total - Preferred and Common Stocks 64,147 181,326 64,147 117,179 117,179

6009999999 - Totals 589,594,834 587,601,940 589,673,807 78,972 78,972 (2,071,869) (2,071,869) 8,093,389 860,746
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

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

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds XXX 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
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX
MPLX LP e eeeeii e e e e e e e eennas | .......... | ........... | 12/11/2023 .|MarketAxess ................................... 12/01/2024 . |........... 2,352,714 |eeeeeeiiiees foeeiiiinns 1,163 [ Joerrnneneeeeeies foeeeeeeens 2,376,000 |...cennnnns 2,351,551 |oevenees 9,653 |.eeuieieiiiiiianes foeeees 4.875 |ooeunnnens 5.984 |..oo D oois | forreeeiiinnns 3,861
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 2,352,714 1,163 2,376,000 2,351,551 9,653 XXX XXX XXX 3,861
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,352,714 1,163 2,376,000 2,351,551 9,653 XXX XXX XXX 3,861
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 2,352,714 1,163 2,376,000 2,351,551 9,653 XXX XXX XXX 3,861
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 2,352,714 1,163 2,376,000 2,351,551 9,653 XXX XXX XXX 3,861
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 2,352,714 1,163 XXX 2,351,551 9,653 XXX XXX XXX 3,861
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A W8 TELS TF LS e 168 e,
1B .$
1C .8
1D .$
1E W8




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

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

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
CITIBANK ..o NEW YORK, NY .....

STATE STREET BANK ...oovovvieiiicieiiieiciie KANSAS CITY, MO ..

0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX

0199999. Totals - Open Depositories XXX XXX 5,165
0299998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX

0299999. Totals - Suspended Depositories XXX XXX

0399999. Total Cash on Deposit XXX XXX 5,165
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

XXX | XXX

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

1. January. 4. 7. 10. October
2. February.... 5. 8. 11.  November...
3.  March 5,160 6. 9. September 5,160 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description

3 4 5 6

Date Acquired Rate of Interest

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

TREASURY BILL ettt

...................... 12/26/2028 ...ooceve |oveeeeeiiieee... 5180 [L......... 01/04/2024

.............................. 27,488,120

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations

27,488,120

0109999999. Total - U.S. Government Bonds

27,488,120

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

27,488,120

19,776

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

27,488,120

19,776

857492-88-8 .......
31846V-41-9 .......

B 12/29/2023
oo 12/29/2023

.... 116,998

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

8609999999 - Total Cash Equivalents

28,060,957

136,778

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

....27,488,120 1B .. 1Cc.
2B .. 2C.
3B..

w
(@)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE DIRECT 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 [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e

2. Alaska

3. Arizona

4. Arkansas .........ccccoeevienienn AR | Banc| Insur underwr i ting collateral oo e 201,182 |l 233, 128 [

5. California

6. Colorado

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia .................... DC | v
10. Florida ..............
11.  Georgia .....ccceceeeeeeveveveveereeeen. GA | Booc | Insur underwriting collateral oo foos e oo 62,941 |, 54,257
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21, Maryland ... MD [ | e [ [ e
22.  Massachusetts .............cccceuvenne MA |..... B...... Insur underwriting collateral ... v s oo 145,249 |............... 125,210
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ..occvveiiiiiiiiiiciicneciee
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........cc.ccoevveveeee. NC [ Buil
35. North Dakota
36. underwriting collateral
37. underwriting collateral ..ot oot [ o 387,331 | 333,892
38. Oregon underwriting collateral ... frnnniiiiiies i o 338,914 | 292,156
39.  Pennsylvania ..o PA || e [ [ e [
40. Rhode Island .........ccccceevvevceeee . RE [ il
41. South Carolina................cccccee.....SC | B......
42. South Dakota
43. Tennessee
A4, TEXAS .oeeveeeeeeeeeeeeenieeneeeneienes TX i ]| s [ [ [ [
45.
46. Vermont.
47. Virginia
48.  Washington ........ccccoevvvvvneceed WA [ ] s o i [ [
49. West Virginia
50. Wisconsin
51, WYOMING ..eooeeiiieeeieeeeeeeeees WY || o [ [ o [
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 3,684,201 3,202,923 2,478,917 2,136,909

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29
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