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

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES .....oruiiiiiiicieirineneresie ettt ..8,511,892,704 |............ 53.186 |..8,511,892,704 |.........ccovvveerinnnee ..8,511,892,704 |........... 53.291
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,
QUANANTEET ... sss s ssssssefrseessnsseneneenenns [roneemenenees 02000 oo s e o 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 126,370,931 |............. 0.790 |...... 126,370,931 | o 126,370,931 |............. 0.791
1.06 Industrial and MIiSCElANEOUS ..............cooueiiurieirieieieeiee e .. 3,820,960, 068 ..3,820,960,068 |........ccvevreeernene ..3,820,960,068 |........... 23.922
1.07 Hybrid SECUMLIES .....ccoiiviiiiiiiiieiiieit et o
1.08 Parent, subsidiaries and affiliates ............ccoccviiiiiiiin e
1.09 SVO identified funds ...........ccoceiiiiiiiiiiiiiiiccee e e
1.10 Unaffiliated bank loans .......... ....194 124 286 |.
1.11 Unaffiliated certificates of deposit ...........ccecieviiiiiiiiiiieece e .
1.12 Total [oNG-term DONAS ....c.cvveeeeeieiee e .12,653,347,989 |............ 79.063 [.12,653,347,989 |.....ocovirirene .12,653,347,989 |........... 79.220
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeveveveveveeereee e 150,306,892 |............. 0.939 |...... 150,306,892 |......coovreerienieis |oeene 150,306,892 |............. 0.941
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total Preferred SIOCKS .......ccovveceeueeeieeeececeeeeee s es s e en s feeees 150,306,892 |............. 0.939 |...... 150,306,892 |......cooveeerierieis |oeene 150,306,892 |............. 0.941
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 881,445,559 |............. 5.508 |...... 881,445,559 .o e 881,445,559 |............. 5.519
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 ............cccoevencncncniens] .. 1,702,669,335 |............ 10.639 |.. 1,702,669,335 |.....ccovvicines .. 1,702,669,335 |........... 10.660
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiieceeeeeee e
3.09 Total commONn STOCKS ..........coiiiiiiiiiie e
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 loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ...........ccoeuevereieieeeeereisieeeeeseeseseee e e 252,153,972 |............. 1.576 |...... 252,153,972 | [ 252,153,972 |............ 1.579
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 52,847,310 |.............. 0.330 |........ 52,847,310 oo [ 52,847,310 |............. 0.331
5.04 Total real €STate .......c.ceiiiieeeeeeeeee e e 305,001,282 |............. 1.906 |...... 305,001,282 |.....oeeeeeeics [ 305,001,282 |............. 1.910
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorrrienniinnrrseeeeenesesesese e e (41,581,539)|............ (0.260)|...... (41,581,539)) .cveeeeeecccieieen e (41,581,539)........... (0.260)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 280,932,344 |............. 1.755 |...... 280,932,344 (..o [ 280,932,344 |............. 1.759
6.03 Short-term investments (Schedule DA) ............ccoooveveveueeceeeeeeeeeeeee e 19,549,466 |............. 0.122 |....... 19,549,466 |.......covoveceeans foreene 19,549,466 |............. 0.122
6.04 Total cash, cash equivalents and short-term investments .....................}...... 258,900,271 |............. 1.618 |...... 258,900,271 |..ovoveeeeeies [ 258,900,271 |........... 1.621
7. CONACLIOBNS ...ttt nn s [ee e eeeneneneene [ereneneneneas 0.000 [.-eeeeeeeeeeeerenreieies frreeerineereeeens [ e 0.000
8. Derivatives (SChedUIE DB) .........cccceiiiirieieieieieieeeseeieieiesee e [ eeeieeeene [ 0.000 [o.eeeeeeerreeeieies e [ oo 0.000
9. Other invested assets (SChedule BA) ............cccccueuiuiieieeeeeieieieeeeeeee e e 47,022,309 |............. 0.2% |........ 15,336,027 [ [ 15,336,027 |............. 0.096
10.  Receivables for SECUMMES ...........ccvuririiuiieirieiicceieee e e 5,342,500 |.............. 0.033 |........ 5,342,500 [...oovvcecinieriies foeeene 5,342,500 |............ 0.033
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 16,004,036,137 100.000 | 15,972,349,855 15,972,349,855 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIOI YEAI ..........cceiiiiiirieietetetititet st sttt sttt se st e bt sesese st sessesebesesesese e sess s s esesese st s ssssesesebebese e asssesene Seseeeeeenanens 351,967,368
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 1,628,115 .o 1,628,115
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 (105S) 0N diSPOSAIS, PArt 3, COIUMN 18 ........c.cuiviiiiiececeete et eeeecte et eeeeeaete et eeesesseae st eseessasaesesesesssasaesesesensssssesesasessssssetesesassssesesasassnsssnsesesasansnan fesessasscseses 15,105,076
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 15 ...........c.coiiiiuiiietieieteee et e et st ete st te et te et et e e et e s et esestesesaess st esessese et ese st ebessabensesessasessssessssens Seseseeseaeneaen 40,459,117
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:

AR B e & T 2 Va TR 7Y I0 T Vo Y TR 8,563,177

7.2 TOUAIS, Pt 3, COIUMN M0 ..e.ietieiiieetieetieet ettt b bbb e b2 b2t £ bt E £t E £t h ettt e 1,222,124 9,785,301
Deduct current year’s depreciation:

8.1 TOtAIS, PArt 1, COIUMN 17 1.ttt ettt ee bbbt b et b b et E bbbttt b ettt e emenennnaetena 13,307,451

8.2 TOtaAlS, PArt 3, COIUMN O ......ouiuiiiiiiiiieietet ettt ettt et ae et et e et et et seae s s s et et e b e s e s eaesses e s es et et es et essss s esesesesesesessas et sees et besesesnan st eeeet e nene s erebetis 147,409 ... 13,454,860
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ...........ccceeueriiriririririeteiesesetsesesss et sesessssesesesesess st ssesssesesesesensseseessseesenens 305,001,281
[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.ciiiriiiiiiieieietiriintsisiste ettt ses st sesesesesesseseseseseseessssesesesesesesessssssesesesesesasee s oesesssnneninns 305,001,281

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 CASUALTY INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 55,854,283
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 Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 1,249,212 i 1,249,212
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 ....ieiieiitiieiete ettt ettt et e s eS8 e e 5 e s e b et s b ne s nb bbbt (76,536)

LR e = Ty T ) [V T4 Vo T IO PO OSSOSO (76,536)
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiuiiieicecee e eececte et et e sacte et eeeessetete e s esssastesssesesssaeaesesesensssssesesasensssssesesesassssssesasessnsnsnsesasasansnas fesessssscseses 21,616,302

Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 22,590,587

[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 . ...ttt ettt et ee bbb ee bbbt b e et b ettt ettt et s s ennnsnana 9,030,365

10.2 TOLaIS, PArt 3, COIUMN 11 ....ooeeeceieieeeeeeeceeee ettt ee e ea et tesee e s eaetesesesssseaeseseseesssssetesesenssssaesesasenssssaesesasessssssesesasensssesesas tEeEebeEnEteeh e b e b e nt s b ettt febetessscseaesns 9,030,365
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 47,022,309
Deduct total NONAAMITEEA BMOUNTS ............o.iuiiieie ittt ettt ees s e st ese e e s e e e a2 s e e e s e e s s e a2 s e a2 s e 2 s e s s e 2 e e e s a2 e e e s e e s s b e s e e s et s s e s e e s s s s e e enses fseceenaceenaes 31,686,282
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 15,336,027

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ..........c.ccovurueueveeieeeecteteteeeeeeecae e teseeeessaetesesesessssesetesesensssesesesesensssssesasesensssesesasssensssssesasasenssensass seesesanas 11,308,619,693
............ 7,323,711,182
... 24,063,004

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN .

4.4, PArt 4, COIUMN T .ottt ettt bbbt beE b ot E e E b £ oS E b £t E bt e bttt bbbttt e et en e 318,967,948
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ..........iuiiiiieeeeeeeeeeeeeeeeeeeeee e eee e ee e eee et ee e tes s ees s aee s ees st ee st ee s eesssees s ees st es s eessseessssessseessseessassnasnsnan Saesessesesarens 102,913,971
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 3,637,827,675
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 52,666,631

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 T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 ...ttt ettt ettt ettt e et s et et e b et esese e s e s s et et et esese s es e s et e s et et esesess s es e s e s et et esesessases e s et et et esess s s ss et sesebebee e bt eene s b enetie 717 e 11,717
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+5-8-T+8-9+10) ......cceevereeeurrereeeeeeeeceeteteseeeseaeseseseesssaesesesesesssaesesesesesssaesesasanas seesessenes 15,387,769,775
(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) ........cccurueieiieeeeceete e eeeeeceete e eeeescaete e s eseessaeae s eseessaetesesesessseesesesesessssesesesasnsssesesassnanas Seesesesns 15,387,769,775
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cooveevecvivicriccicne e 8,511,892,704 |........... 8,282,139,013 |............ 8,495,521,390 |............ 8,571,550,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 8,511,892,704 8,282,139,013 8,495,521,390 8,571,550,000
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 126,370,931 118,894,697 169,854,846 74,509,380
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 3,650,876,677 |............ 3,533,080,241 |........... 3,659,992,779 |............ 3,646,110,808
Identified FU”S’S’ Unaffiligted Bank 9. Canada ...oooiee e 53,852,147 | 54,910,750 |.coveeverenne 54,998,700 |......cocveeee 55,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 310,355,530 300,363,368 309,470,903 311,195,857
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,015,084,354 3,888,354,359 4,024,462,382 4,012,306,665
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 12,653,347,989 12,289,388,069 12,689,838,618 12,658,366,045
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 6,288,202 |....ccvvierinne 5,833,134 [ 6,327,006
Industrial and Miscellaneous 15, CANAUA «.eceeeeeceeeee e e 97,200,804 |................. 92,569,181 |...ccoveve 96,845,937
(unaffiliated) 16.  Other Countries 46,817,886 46,817,886 48,475,500
17.  Totals 150,306,892 145,220,201 151,648,443
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 150,306,892 145,220,201 151,648,443
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ..867,268,681 |.. ..867,268,681 |.. ..199,308,919
Industrial and Miscellaneous 21, CANAAA ..o 108,889 |.....coovveerrenne 108,889 |...cvovviieicieine 9,552
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 14,067,989 14,067,989 2,739,695
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 881,445,559 881,445,559 202,058, 166
Parent, Subsidiaries and Affiliates 24. Totals 1,702,669, 335 1,702,669, 335 259,669,691
25.  Total Common Stocks 2,584,114,894 2,584 ,114,894 461,727,857
26. Total Stocks 2,734,421,786 2,729,335,095 613,376,300
27. Total Bonds and Stocks 15,387,769,775 15,018,723, 164 13,303,214,918
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

........... 205,145,965

........ 5,173,191,698

........ 3,312,514,863

........ 8,690,852,526

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)

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

........ 8,690,852,526

205,145,965

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

............... 9,176,098

......................... 1.0

........... 143,592, 156

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

9,176,098

26,297,043

90,897,790

126,370,931

168,592, 156

126,370,931
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 815,739,132 |........ 1,637,998,455 354,528,703 |............. 1,884,616 [.....cocveeeneee 1,312 [ D,0,0. TN RO 2,810,152,218 |..ooooeicne 21.7 [ 2,819,135,601 |.coocerieieeen 3018 [ 656,115,953 |........ 2,154,036,265
6.2 NAIC 2 .. ..284,322,096 |... .517,188,228 |.... 265,867,932 .. 1,067,378,256 |.. 976,756,605 |.... . ...901,144,010 . 166,234,246
B.3NAIC 3 ..o 18,894,733 |....ccvn. 1,804,388 |............ 11,787,102 [ Joeeereerneneeeeenenene e X oo 32,486,223 | 003 [ 98,044,833 |...oooeecee T e 3,422 |............. 32,482,801
B.ANAIC A et e o 20,478,426 |....ooooeeeeeiicnee e [ XX e 20,478,426 |.....ovoviieee 0.2 | 27,385,308 |..eeeeeeeeeinieeeeen 003 e [ 20,478,426
B.5NAIC S Lo o i [ [ [ X i oo e e 49,115,964 | 0.5 | e
6.6 NAIC 6 167,494
6.7 Totals 1,118,955,961 2,156,991,071 652,662,163 3,930,495,123 30.4 3,970,605,805 1,557,263,385 2,373,231,738
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT (e
82NAIC 2 ..o

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

BB NAICGE ...

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

54,588,050
42,105,232

e 42,105,232

.97,431,004 |..
e 54,588,050

130,607,593
............. 41,427 531

...39,543,278 |....

...97,431,004

N 54.588.050

............. 42,105,232

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 CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

.385,369,008 |....
....... 1,429 |....

265,867,932
...... 1,660

712,193,652 |....
...56,018,760 |....

1 4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) 1,080,061,195 |........ 6,837,487,19%6 |........ 3,757,941,356 |............. 1,884,616 |........cocvvveee 1,312 | [ 11,627,375,675 | 898 [ XX [ e XXX i o 9,473,339,410 |........ 2,154,036,265
122 NAIC 2 ... N ....284,322,096 |... .614,619,232 265,867,932 |.....oooeieieececiees e e [ 1,164,809,260 |.. .263,665,250
123 NAIC 3 e (D) 18,894,733 |............. 56,392,438 |............. 11,787,102 |o.ooeeeeccees [ e oo 87,074,273 87,070,851
124ANAIC Y ..o (D) e [ 42,105,232 |............. 20,478,426 |.....c.eoeeeeeeeeeies e e [ 62,583,658 |.......ceovevereeeen 0.5 [ XX e XXX e oo o 62,583,658
125 NAICS oo (D) e [ e [ [ e [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR
126 NAIC6 ... {(d) (c)
12.7 TotalS ..o o 1,333,278,024 |........ 7,550,604,098 |........ 4,056,074,816 |.............. 1,884,616 |........cocvvveee 1,312 [ (b) 12,941,842,866|...............c..... 100.0 [ XXX e XK [ 10,374,486,842 |........ 2,567,356,024
12.8 Line 12.7 as a % of Col. 7 10.3 58.3 31.3 0.0 0.0 100.0 80.2 19.8
13. Total Bonds Prior Year
13ANAIC T e 900,899,541 |........ 3,714,228,192 |........ 3,126,238,317 |............. 26,339,327 |.cviieiereean 880,222 | e XX e XXX e 7,768,585,599 |.......cocovnennen. 84.8|....... 5,318,711,243 |........ 2,449,874 ,356
132NAIC 2 ottt 382,783,023 |........... 424,673,558 |........... 193,870,702 |............ 39,972,600 |....cocvoveeeeeieieeee Joeereeeeeeeeeeeeeees e XX e e XX o 1,041,299,883 |........cocvvvene 1.4 ... 712,193,652 |........... 329,106,231
13.3NAIC 3 e 3,724,120 |... ...88,370,796 |.... 136,557,510 |ovevveceiiiiceeeeees s e oo XX e feoe e XK e 228,652,426 |.... .56,018,760 |.. . 172,633,666
134 NAIC 4 oo . ...41,427,531 |.... 27,385,308 ..o [ o oo XX oo XXX e foe 68,812,839 [...cooviiieieeee 0.8 | ...68,812,839
13.5NAICS ... ...16,226,756 |... 132,889,208 |.....oeiecceeeieiees e [ e [ XX e . XX | (€) e 49,115,964 |.... ....49,115,964
13.6 NAIC6 ... 167,494 (c) 167,494 . 167,494
13.7 TOtalS .o e 1,303,800,934 |....... 4,301,589,285 |........ 3,484,051,837 (b) 9,156,634,205 |.........ccoeeuneee 100.0 |........ 6,086,923,655 |....... 3,069,710,550
13.8 Line 13.7 as a % of Col. 9 14.2 47.0 38.0 100.0 XXX 66.5 33.5
14. Total Publicly Traded Bonds
TAANAIC T e 362,148,408 |........ 5,628,412,600 |........ 3,482,761,419 [...oooeiee e 15,676 | 1,312 e [2000..9,473,339,410 | 732 5,318,711,243 | ..o 581 | 9,473,339,410

14.6 NAIC 6
14.7 TOtAlS .oviee e 612,055,806 |........ 6,013,783,037 |........ 3,748,631,011 | 15,676 [ 1,312 | [0 10,374,486,842 ... 802 [ 6,086,923,655
148 Line 14.7asa % Of COL 7 .oovvvveeeeeeeeee o 5.9 [ 58.0 [oooieiiiiiees 36.1 | 000 [ 0.0 [ e 10000 [ XK e XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.7 46.5 29.0 0.0 0.0 80.2 XXX XXX XXX 80.2 XXX
15. Total Privately Placed Bonds
154 NAIC T o e 667,912,792 |........ 1,209,074,596 |........... 275,179,937 .o 1,868,940 ..o oo [ 2,154,036,265 |...cocvevrececaeee 16.6 |........ 2,449,874,356 |.....cooovnrcnne 26.8 |.......... XXX |reeeen 2,154,036,265
15.2NAIC 2 ... ....34,415,026 |...........229,250,224 |.... ...263,665,250 |.. 329,106,231 |.... 3.6 | .263,665,250
15.3 NAIC 3 18,894,400 |............. 56,391,009 |.......c..... 11,785,442 [ oo e e 87,070,851 172,633,666 |........ccevevrecnenne 1.9 DO S IOV 87,070,851
154 NAIC A oo eeeeeee e [oenesinaeans 42,105,282 oo 20,478,426 |....ooceis [ e [ 62,583,658 |.....cccceveveceeen 0.5 o 68,812,839 ..o 0.8 e DO S IOV 62,583,658
BT N (O T A ST AT TR P U ST PP URPR SUTUOE PPV UREPRPRRN STTURURPPTURUPETT SPUURRTTTURRTRTRR TR 49,115,964
15.6 NAIC 6 ... 167,494
15.7 Totals ...ooorerieeeene .. 721,222,218 |........1,536,821,061 ..3,069,710,550
15.8 Line 15.7as @ % 0f COL 7 ...cveveeveeeereeneforecc 281 [ 59.9 [ 1220 | 00 e s oo 10000 | XK e XXX.ovoieen
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 5.6 11.9 2.4 0.0 19.8 XXX XXX XXX XXX 19.8
(@) Includes $  .oooeeee 2,567,356,024 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $

(c) Includes $ current year, $

current year of bonds with Z designations and $
prior year of bonds with 5G| designations and $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

current year, $

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

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

193,931,970 ; NAIC2 $

.......... 94,562,907 ; NAIC3 $..coovvvvcicicianes

i NAICA $o

; NAICS $...........

; NAIC6 $

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 CASUALTY 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
........ 4,805,857,842 |....................52.5 |........8,690,852,526

1.01 Issuer Obligations ............ccccccceevvriiiiiininiicceiees o, 205,145,965 ... 5,173,191,698 |........ 3,312,514,863 | [ D.9,0 RN R 8,690,852,526
1.02 Residential Mortgage-Backed Securities ... . .. ..

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

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 ...........ccccceeuenee

B R 8,422,831 |............. 10,563,968 |.............55,006,194 [.......cccoooiiiiiiiss i e XK oo 74,042,983 [ 006 s 105,574,686

5.02 Residential Mortgage-Backed Securities ... ...154,638 |. .. .... 1,086,004 |...
5.03 Commercial Mortgage-Backed Securities .......... |....ccoooe... 598,629 |............. 15,123,765 |.............35,658,230 |..ccceoiveviiiiiiieies foeeveeeeeieeeeeeeees feeeeeee s XX o0 51,380,624 | 004 | 61,931,466
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 9,176,098 26,297,043 90,897,790 XXX 126,370,931 1.0 168,592, 156 1.8 126,370,931

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieceeeeee [, 419,236,201 |........ 1,038,282,558 |........... 377,416,936 |...oovoeeeeeeiceeiee [ [, XXX oo 1,834,935,695 |.....ccooveviiinnne 14.2 |........ 1,796,534,234 |.ooooveeiiie 19.6 |....... 1,366,601,741 |........... 468,333,954
6.02 Residential Mortgage-Backed Securities ... O A 78,621,081 |........... 141,239,664 |............. 11,705,566 |.............. 1,884,616 |..cocveeienee 1,312 s D,9,0. RN RO 233,452,239 |.ooiieeie 1.8 e 340,514,489 |....ooovviie 3.7 | 6,720,928 |........... 226,731,311
6.03 Commercial Mortgage-Backed Securities .......... |........... 300,011,806 |........... 273,933,412 |........... 207,307,784 |.oceeeeeeiieiieines oo o D,9,0. RN RO 781,253,002 |..cooovevvieieieienne 6.0 [ 848,145,160 |...oovevveeiiinne 9.3 [ 7,235,095 |........... 774,017,907
6.04 Other Loan-Backed and Structured Securities ... 321,086,873 703,535,437 56,231,877 XXX 1,080,854, 187 8.4 985,411,922 10.8 176,705,621 904, 148,566
6.05 Totals 1,118,955, 961 2,156,991,071 652,662, 163 1,884,616 1,312 XXX 3,930,495, 123 30.4 3,970,605,805 43.4 1,557,263,385 2,373,231,738

~

. 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




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

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying
2

3 4 5

Values by Major Type and Subtype of Issues
6 7 8

12

Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank LOans - ISSUEA ............cccccoie foririiiiiiiiiiiiiin oo [ foosiisiisisisssssisinns fooesisssisssssssssinss Jooeeeesnens D00 O O R RO RPN RO RN

10.02 Unaffiliated Bank Loans - Acquired 194,124,286 XXX 194,124,286
10.03 Totals 194,124,286 XXX 194,124,286
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccoovriiiieeieeeceeeene 632,804,997 |.......... 6,222,038,214 |.......... 3,744,987,993 [.o.ooeiiiieiiiiieis oo e XXX . 10,131,497,250 |............. 468,333,954
12.02 Residential Mortgage-Backed Securities .......... 78,775,719 | 141,848,984 |.............. 11,888,932 |........c..... 1,884,616 |-l 1,312 | XXX v | 234,309,563 | 1.8 e XXX oo XXX s oo 7,668,252 |............. 226,731,311
12.03 Commercial Mortgage-Backed Securities ........ 242,966,014 RV R XXX 58,615,719 |..cccuvnen 774,017,907
12.04 Other Loan-Backed and Structured Securities . |- 56,231,877 . XXX. 176,705,621 |............. 904, 148,566

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

R R 1,333,278,024

60I1S

12.09 Totals ..o e 1,333,278,024 | 7,550,604,098 |.......... 4,056,074,816 |..........c..... 1,884,616 |.ooveveieiiins 1,312 | 10,374,486,842 |.......... 2,567,356, 024

12.10 Line 12.09 as a % of Col. 7 10.3 58.3 31.3 0.0 0.0 80.2 19.8
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccoovririnininiiiicnee 766,719,560 |.......... 3,099,069,789 |.......... 2,787,070,311 [ 54,917,070 20e190,082 oo XXX oo e XXX e o e XXX [ 6,707,966,762 |......eoeveieee 7323 [ 5,912,358,607 |............. 795,608, 155

13.02 Residential Mortgage-Backed Securities ..........
13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi
13.09 Totals

...195,012,331 |..

.. 16,727,781
.254,738,355

11,394,857 |.. 690, 190

274,961,962

N I,

.... 13,890,616 |..
. 69,215,902 |..
. 91,458,440 |..

........ 211,578,402

B FR 1,303,800, 934

.......... 4,301,589, 285

.......... 3,484,051,837 |.............. 66,311,927 |................... 880,222

.......... 9, 156,634,205

.......... 6,086,923,655

.......... 3,069,710,550

13.10 Line 13.09 as a % of Col. 9 14.2 47.0 38.0 0.7 0.0 66.5 33.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 496,516,691 |......... 5,022,256,434 |.......... 3,712,724125 | e o XXXoveevviee foeenn 10,131,497,250 | 78.3 | 5,912,358,607 10, 131,497,250

14.02 Residential Mortgage-Backed Securities .4,106,053 |... ...3,296,555 |.. ....248,656 reveeeneens 13,890,616 [ooeoiiii 0.2 [ 7,668,252 |..

14.03 Commercial Mortgage-Backed Securities ........ [.cc.cccoenee. 7,833,724 |t 15,123,765 58,615,719

14.04 Other Loan-Backed and Structured Securities .

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s

103,599,338

... 13,106,283

......... 35,658,230

176,705,621

612,055,806

14.10 Line 14.09 @as @ % of Col. 7 .....c.ccovviiviriciicins forveneenicccicce, 5.9 [t [ I R 36.1
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 4.7 46.5 29.0 0.0 0.0 80.2 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........c.cccceviiiiiiiiiiciis 136,288,306 |............. 299,781,780 |..ceceennnns 32,263,868 |......ooeeeeeeiiiis oo e XXX fe00468,333,954 [ 806 [ 795,608,155 [ BT [ XXX e 468,333,954
15.02 Residential Mortgage-Backed Securities .......... 74,669,666 |............. 138,552,429 |.............. 11,640,276 |................ 1,868,940 |...oooiriiniiiiiiniins [t XXX o226, 731,311 | 108 [ 327,709,877 o306 [ XXX o 226,731,311

15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.

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

292,776,711

207,307,784
56,231,877

........ 774,017,907
.904, 148,566

307,443,805 |........con.. 1,868,940
................. 120 | 001
2.4 0.0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY 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 investments acquired

Accrual of discount

Unrealized valuation increase/(decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

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

19,549,466

19,549,466

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




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

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 397,308,312 |.oeeerene 394,216,866 |......c.coe..... 3,091,446 |eoveeeeeeeeeeeeeae
2. Cost of cash equivalents aCqUIred ..............cceueveeeccuruereeeeecceeeeeeeeeeeee e feoceenenne 85,890,712,292 |.......... 85,864,907,037 |...cccovvevnnee 25,805,255 |..oovveieciereiiieieieie
3. ACCIUAI Of GISCOUNE ...ttt ssessenas [oessesnsnsnaas 26,657,421 |..ooveeenen. 26,657,421 |- [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON ISPOSAIS ........c.cvvvieirireieieiieeieie e [eoceeeseseesirecaeans (222,498)|.......cvevevnne (222,498)|......ceceeeeeeeeeeceeeeeeees o
6. Deduct consideration received on diSPOSalS ............ccccooveveveverereeeeeeeeeieieerens |oeeerenens 86,033,523,183 |.......... 86,016,613,415 |....ccccoevnve 16,909,768 |......covvevereeiiercierein
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-
THB-9) . e 280,932,344 |............. 268,945,411 | 11,986,933 |
11.  Deduct total nonadmitted amouNts ..............ccooiiiiiiiiiccccececees [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 280,932,344 268,945,411 11,986,933

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

SI15




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

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

103

1 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
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 State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Albany Office Building - 725 Broadway Avenue ....... [........... [Albany ..........ccociiiee NY s L 12/02/1998 .. [eeeiiees i i 12,410,876 |- oo 4,084,444 |............. 4,084,444 |................ 374,520 |.eeeiiiiiiiieiiiiiees [eeeeeeieeeeeeiieees [ (374,520) |- oo 1,490,032 oo 759,170
Baton Rouge Service Center & Claims Office - 4415
American Way ........ccccceiiiiiiiieieiiiiiieeeeeeiieeees [ ceveeeee... [Baton Rouge ... LA . 09/18/2012 .. |oeeeeies e [ 4,992,685 |.......cceeviiiiiiiiiiis [ 3,521,190 |...eeveeenn 3,521,190 |...eevieennne 139,494 | | e (139,494)...eeeeiiieeecis e 418,956 |....cueeieennns 145,191
Campus |1 Home Office Complex - 300 North Commons
Boulevard .........ccoccceeieeiiiiiiiniecieiciieeeeceeciens [ eeeeeeee. [ Mayfield Village ........... [0 RO L7997 L [ e 162,791,411 [ [ 64,199,761 |............ 64,199,761 |............. 4,395,790 [.eeeeeiiiiiiiiiiiis oo [ (4,395,790 [.ceeeeiiieeeeeeiiies feeeeeiies 19,199,523 |............. 6,888,152
Campus |11 Home Office Complex Land - North Commons
Boulevard .........cooccceeeieeiiiiiiiieciisiiiieeeeesiiens [ eeeeeene. [ Mayfield Village ........... [0 RO L 04/12/2006 .. [oeeeeees eiiiens i 11,151,966 |- Joeeeiis 11,151,966 |............ 11,151,966 |-eeeieeciiiiiies oo eciiiiieees oo eriiiieeens [ e e o 252,881
Columbus Service Center & Claims Office - 3208
Morse Road ........coeeueeereeiiiiiieeeeeiiieeeeeeeieeees [ evveeeeeen [ColumbUs oeeeeeeieiiis [0 RO . 08/21/2007 .. |oeeeeees cevieis [ 6,668,962 |....ooueeeeeeeieiiiies [eeeeeeiiians 4,719,981 |..eeeeeees 4,719,981 |.eevieeene 216,368 [..eeeeeeeiiieeeeiiis [ s (216,368) [..eeeeeeeeiieeeeciis ferieeiiiis 653,588 |....ccueieenns 258,077
El Paso Service Center & Claims Office - 6608
International Drive ........cccoeerieiieneeeriiiinnneenns [vvveenenns [El PasO e, L ST L 06/13/2013 .. |oeeeeies i e 5,302,787 |eereeeeeiiiieeeeees e 4,117,045 |............. 4,117,045 |....ooeeeeene 128,208 [ [ e (123,298) .. ceeeeeeeiieeees oo 447,369 | 167,678
Baltimore 1 Service Center & Claims Office - 841
Cromuel | Park Drive ........cccoeeeeeeiiiieeeneenicineees [ evvveeeeno [Glen Burnie .ooooooiiiins WD, . 02/10/2006 .. |oeeeeeee woveein [ 9,374,761 | o 6,119,513 |............. 6,119,513 |......cceeene 254,437 o e e (254,437 e 647,922 |.ooooiiiiienns 163,693
Kansas City 1 Service Center & Claims Office - 1930
South 45th Street .. . . 11/09/2005 .. |.. ..5,690,279 |.. ... 2,697,220 ..2,697,220 |. ....259,667 .. (259,667)|.... .535,784 |.. ...170,752
Omaha Service Center & Claims Office - 11820
Harrison Street ........ooccoveeeiiiiiiiiiiniiiiieeeeees [ eeveeenn L Vista oo, NE. .. L 07/19/2012 . |eeeeeie e [ 4,391,134 [ [ 3,136,348 |.......cc... 3,136,348 |....ooveennnne 7,281 | o o (117,281 [ [ 374,761 [oeeeeeees 138,098
Dallas Fort Worth 1 Service Center & Claims Office
- 2890 Lake Ridge Road .. . 08/26/2005 .. |.. ..6,835,367 |.. .... 3,973,286 ..3,973,286 |. ....260,212 .. (260,212)|.... .617,8% |.. ...205,357
Philadelphia 2 Service Center
General Warren Boulevard ............ccccoeeeereciennnnns [eeeeennnn [Malvern e PA s . 05/14/2007 .. |oeeeeees coveeis [ 6,775,205 |..eeveeeeeeiiiieeeeees foeieeeeeee 5,361,482 |.....oeeeeen 5,361,482 |....evveennnne 119,080 [..eeveeeeeiiiiieeeeees oieeee e e (119,080) [-veeeeeeieieeeeees [ 455,143 | 133,140
Dallas Fort Worth 2 Service Center & Claims Offic
- 355 Grand Junction Boulevard ... . . 08/15/2005 .. |.. .. 4,961,321 |.. ... 2,500,740 .. 2,500,740 |. ....185,368 .. (185,368)|.... 431,772 |.. ... 149,613
New Orleans Service Center & Claims
Airline Drive . 12/23/2005 .. |.. .12,609,760 |.. ....7,701,303 ....465,929 ....(465,929)|.... ....1,041,074 |.. ...218,775
Miami Service Center - 14505 S 27th Way . . 03/03/2016 .. |.. .15,692,667 |.. ... 13,854,484 ....348,289 ...(348,289)|.... ... 1,467,146 |.. ... 494,989
Hartford 2 Service Center & Claims Office - 40
Commerce CoUrt ......ccvveveeeviiunienneniiiiieeeeeiiinnens [ eeveeeeees [Newington ool [0 . 02/06/2006 .. |-eeeeees weeeeen [ 6,325,376 |...evveeiieiiiiiieiiis o 3,230,136 |...evveeennnn 3,230,136 |.evveeeennnne 195,780 [ovveeeeiiiiiiiiciiiis [ e (195,730) .. cvvieeeeeciiieeees oo 549,181 | 231,435
Tampa 3 Service Center & Claims Office - 4021 Tampa
Road ...ovvviieiiiiiiiiiccciee e [ e [OldSTAT L O L 02/2172006 .. |oeeeeees e [ 8,209,374 |.evvviiieiiiiieeeeeis o 5,611,171 | 5,611,171 | 240,055 |.oooiiiiiiiiieeiiiiiies [ [ (240,055) .. oo 574,049 |.....ccvveennn 122,141
Tampa Call Center Bldg D - 3302 South Falkenburg
Road ...evvviiiiiiiiiiiiic e [ e [RiVErViEW L O L 12/02/1997 .. feeeeeees e e 34,369,007 [..eeeveeiiiniiinniiiins [ 18,995,683 |............ 18,995,683 |......cceennnne 816,137 [ceveeeeeeiiiieiieiiis [ e [CALTRK 70 ] RSN 2,682,978 |............. 1,004,384
Tampa Call Center Buildings A, B, & C - 4030
Crescent Park Drive ........ccccoveeeeiiiiinnnnenniiinnns [ eeveeeeees [Riverview oo, O L 12/02/1997 .. feeeeeees e e 45,324,306 |...ooonniieiieeiiiiees foeeeiiinens 19,034,808 |............ 19,034,808 |............. 1,479,939 |............. 2,700,000 |.oooeeinniiineneiiiiiens feeeeeiinnns (4,179,939) ..o [ 4,611,042 ... 2,160,008
Sacramento Service Center & Claims Office - 2150
Harvard Street .........cccoooiiiiiiiiiiniiiiiiiinnins [ eeeeeee.o [ Sacramento ... [ S L 09/27/2012 .. |eveeeees et [ 6,800,492 |...ovviiiiiiiiiiiieinis o 4,875,865 |.....uveeennn 4,875,865 |...evveeeennnnn 179,595 [oeveeeeiiiiiiiieiiis [ e (179,595) .. oo 547 456 |....ccuvveennnn 182,182
San Antonio 1 Service Center & Claims Office - 3800
Horizon Hill Boulevard ..........ccccccoeiiiinnnnneiniiins [ eeeeeeeeo [ San Antonio ooooeveeennns L S L 12/07/2005 .. |oeeeeees et [ 5,970,585 [...ooooiiiiiiiiiiiiiiis [ 3,015,201 |.ueeeeenns 3,015,201 |oeviiieenns 260,747 [ovveeeeeeiiieiieiins [ e (260, 747) .o [ 567,159 |..oooiiiiieennn 189, 104
Washington DC in MD Service Center & Claims Office
- 12201 0ld Columbia Pike .........cccovveriiriininnnens . 01/05/2006 .. |.. .12,891,859 |.. ... 11,125,188 11,125,188 |. 143,154 ....(143,154)).... ....700,180 |.. ... 137,564
SOM Data Center - 300 North Commons Boulevard ...... . 03/27/1998 .. |.. .40,991,478 |.. ... 17,095,800 .17,095,800 |. ... 1,197,993 .(1,197,993)|.... . 3,737,508 |.. 1,769,530
New Jersey South Service Center & Claims Office -
152 West Street .....cccoeeiiiiiiiiiiiiiiiiiiieeiiciiees | eeeeenenns | South Plainfield ........... N L 01/25/2010 .. [eeeeeees weiieees o 10,481,858 |- oo 7782777 e 182,777 v 243,354 | e e (243,354)..veeeeeeiieeeees e 850,876 |.......ccueenes 313,348
Detroit 2 Service Center & Claims Office - 40770
Mound Road .........cccoiiiiiiiieiiiiiiiiieeeieiiieeeeeees [ eeeeeeee. [ Ster ling Heights ........... Ml . 12/01/2005 .. |ooeeeees ceieein [ 6,496,445 [........cceeiiiiiiiiiis [ 4,320,684 |............. 4,320,684 |................ 189,596 [..eeeeeeiiieiieiiis [ [ (189,596) |- eeiiieeees Joeriiieeeeeee 518,848 |.....cccennens 166,577
Boston South Service Center & Claims Office - 62
Everett Street ......ooooiiiiiiiiiiiiiiiiiiiieeees e [ Wlestwood Lo MA. .o . 09/13/2012 .. |eeeeeies e [ 9,255,650 [...oeeeiiiiiiiiiiiiiiis feeeeiiis 7,498,208 |............. 7,498,208 |......ccevenne 163,570 |.eeeeeeeeeiiiieeeeees foeiieeee e e (163,570 [.veeeeeeiiieeeecis ferieeiiis 788,050 [...oceeeennnns 340,680
Buffalo 1 Service Center & Claims Office - 6699
Transit Road ......ccceeeeeiiiiiiiieeiiiiieeeeeceieeees [ eveeeeeen (Wil Hiamsville oeeeeeii. NY s L 11/01/72005 .. |ooeeeee e e 5,937,947 ceoeeiiiiiiiis [ 3,502,342 |............. 3,502,342 [...coeeennnnns 117,686 |-oeeeeeieeeeeiiiiees Joeeeiiieieeeceiieeees [ (117,686)]-.eveeeeeeeiieeeeees oo 472,163 oo 222,029
Houston West Service Center - 1045 Wisterwood Dr . |...........|Houston ......ccocoviiinnnns T L 07/15/2013 . foeeeeees e i 10,947,704 | | 8,967,346 |............. 8,967,346 |.....ceee..nnn. 203477 foueeeeeeiiiiiieneiiins feeiiiiiiis e (203 477) v foiiiiiiiiinns 911,667 [....oooeennnnns 368,913
0299999. Property occupied by the reporting entity - Administrative 473,651,182 252,153,972 252,153,972 12,690,396 2,700,000 (15,390,396) 45,202,115 17,413,551
0399999. Total Property occupied by the 473,651,182 252,153,972 252,153,972 12,690, 396 2,700,000 (15,390,39%6) 45,292,115 17,413,551
Orlando 1 Service Center & Claims Office - 1050
West Town Parkway .........ccccccoviiiiiiiiiiiiiinnnnenes [ eeeeeeeo.. [ Al tamonte Springs .......... O . 04/11/2006 .. |. 10/01/2022 .. |............. 6,458,282 |....oveeiiiiiiiiiiiiiis foiiieiee 3,413,583 [............. 3,413,583 [....ooooiinnnnns 47,79 [ooveeeiiinns 440,000 [vvveeeeiiiiiiiiiiiiins fereeeiiinns [ TAA L3 ] U RN 332,779 |oeeeeiiiiieennn 146,984
Seattle 2 Service Center & Claims Office - 34001
Pacific Highway South .......oooeeevveeeeiiiicnnnniiiiss [nneee... |Federal Way ooiiiinnne..s WA oo, . 12/22/2005 .. |. 10/01/2022 .. |............. 7,632,863 |...ovveeeiiiiiiiiiiiiis o, 5,696,740 |............. 5,696,740 |...ccvveennnnne 66,932 [............. 2,568,072 |..vvveeeeiiiiiiiiiiees i (2,635,004)]..ccveeeeeiiiiiiiiieiis foiiiiiiiiins 484,879 |.....ocuveeenn 189, 166
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

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
Providence 2 Service Center & Claims Office - 2200
Hartford Avenue ..........cccoeoviviiiiiininiiiiiinninnens [ oeeeeeeenns Johnston .....occevveiiiiiinnns 21 N . 05/23/2006 .. |. 10/01/2022 .. |.eeuunvennnnn 5,283,158 [.ooeiiiiiiiiieiiiiiins feeriieiiiian 2,660,439 [............. 2,660,439 [.ooeiiinnnnnnns 23,827 [coveieiennnnn 1,225,004 | o (1,249,821) [ ot 313,556 [o.euniiiiinnnnn 180,211
Salt Lake City Service Center & Claims Office -
6941 South River Gate Drive ........cccvvvivvvvriivnnnnns [oeeeennnnns Midvale .ooovvveniniiiininnnns UTeii i . 03/19/2013 .. |. 04/01/2023 .. |.eevuvvennnnn 5,563,609 [....eevvvvniiiiiiiiiins ferrieeiiiinns 4,214,123 |oevveenns 4214123 |oeveeeieinnnnn 106,543 [ooeeeeiiieciis [ [ (R [VLCTR<T ) | U T 414,064 |.....ooeeeennnnn 145,843
Milwaukee 1 Service Center & Claims Office - 3442
South 103Road Street ........coovviviivviiiiiiiniiiiinnnns [ oeeeeeennns Milwaukee ......covvnnirinnns Whoes . 10/13/2005 .. |. 11/01/2019 .. |.eeunnnnnees L P < R FRR N 1,569,849 |............. 1,669,849 [.oiivviiiiiiiiis [ [ [ [ [ 83,111 | 162,237
Los Angeles 6 Service Center & Claims Office -
3570-3572 East Foothill Boulevard .........cccooevvvvnn [ oeeernnnnns Pasadena ...........ccceeeeens [0 N . 02/29/2012 .. |. 07/01/2021 .. |oueurvnnnenn 13,165,480 |ooevvveniiiiiiiiiieiies i 11,231,855 |............ 11,231,855 [ oo [ [ [ [ 729,763 |.oeeveieennnnnn 308,568
Phoenix 1 Service Center & Claims Office - 21650
North 18th Avenue ...........ccooviiiiiiiininiiiiiinnnenns [ eeeeeeeenns PhoeniX ....cccevvveniiiiinnnns YA . 07/27/2005 .. |. 03/01/2023 .. |.eeuunvennens 6,912,509 [.oiiiiiiiiiiiiiiins ferrieeiiiinn 4,224,219 |oevennnnns 4,224,219 |oeeenieiiinnn B TV U AR RN [ 740D R AN 424,138 |oeeeniieiiinnnn 154,421
Plymouth Meeting Office Building - 5165 Campus
0L RN [N Plymouth Meeting ........... PA e . 08/27/1998 .. |. 02/28/2023 .. |.eevvvvennnns 9,389,665 [.....ccevvnniiiiiiinins feereieiiinnns 2,926,814 |............. 2,926,814 ....ccevvnnnnnns B IP (C J UUUR FURR R RN [RECT I () | I R 685,855 [.....iviiinnnn 328,936
Tucson Service Center & Claims Office - 1305 South
Alvernon Way ......cceevviiiiiiiiniiiiiiiinneeeciiieees [ e TUCSON evvveneeeeieniieeees YA . 12/20/2013 .. |. 12/01/2021 .. |eeeuunnnnnnns 3,472,663 [...oeeeiiiiieeiiiiiins feereeeiiiinn 2,290,262 |..ovunnnnnnnn 2,290,262 |eevunniiiiinnnn 73,953 |oevvennnns 1,620,111 | s (1,703,064) . ccevveneieiiiiiienees foevvinieeeeens 368,070 |...ccvvunnnnnnns 154,400
San Francisco Service Center - 2860 North Main
Street ooviiiiii .|Walnut Creek .........cceenne [0 N . 03/27/2013 .. |. 09/22/2022 .. |..eeunennenn 12,587,301 |oevveiiiiiiiiiinieiees i 10,845,216 |............ LU 73072 [ R R R RO KRR RN 688,858 |......euvnnnnnns 282,148
West Palm Beach Service Center & Claims Office -
5133 Tyler Lakes Boulevard .......cccooovviiiinnnnniiiies |oneennnenes West Palm Beach ............. FLoiiiiiiiiiiiiiiiiinnnns . 03/15/2005 .. |. 09/01/2022 .. |...euvvenenns 5,877,182 |.oevvvviiiiiiiininnes fovviiininnnns 3,714,210 ... 3,714,210 [oiiiiiinnnnnns S5, 173 [ [ o (S5, 173) [ oo 424,435 ..o 229,819
0599999. Properties held for sale 80,465,662 52,847,310 52,847,310 617,055 5,863,177 (6,480,232) 4,949,508 2,282,733
0699999 - Totals 554,116,844 305,001,282 305,001,282 13,307,451 8,563,177 (21,870,628) 50,241,623 19,696,284
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY 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
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Albany Office Building - 725 Broadway Avenue ATDANY v [N e [ 12/02/1998 .....

Campus |1 Home Office Complex — 300 North Commons Boulevard
Miami Service Center - 14505 SW 27th Way
Hartford 2 Service Center & Claims Office - 40 Commerce Court

Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive

SOM Data Center - 300 North Commons Boulevard

. |Mayfield Village

Miramar
Newington
Riverview

Mayfield Village ...

03/03/2016

02/06/2006

0199999. Acquired by Purchase

0399999 - Totals

1,628,115




€03

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

SCHEDULE A - PART 3

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

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Dayton Service Center & Claims
Office - 8028 North Dixie Drive .. [Dayton .......cceeeovereeemmnnnsforreeennnnnns [0 R ...03/01/2023 .. [Koorsen Properties LLC .......oeeveees fonneee 1,729,314 | ot 1,049,224 |..eeeiiiiiiees Jeeneieeeeeennnes Jeeenneeeeeeenns feeeemneeeeeennen foeeeeniieeeeeeenn o 1,049,224 |...... 1,405,082 |.eevveeeeeeeinnnn foeeennnnn 355,858 |......... 355,858 |.......... 28,345 |.......... (1,426),
Chicago 1 Service Center & Claims
Office - 4333 Trans World Road ... |[Schiller Park ......c.cccoooecferrieennnnnss | ...02/01/2023 .. (4333 Trans World Owner, LLC ......... |...... 3,418,636 |.....ccvvvnneeeee fennnnn 1,757,278 eeeeeeeeeeeies Jeeemeieeeeeeins Jeeemniieeeeeeni foeeeeeeieeeeeenen foeeeeenieeeeeenn foeees 1,757,278 |...... 2,131,425 | s 374,147 |......... 374,147 |.......... (1,089)f.......... 28,918
Rutherford NJ Claims Office - 290 CRP/SG Industrial Acquisitions LLC
Veterans BIVd ...coeeueeveeeininnees Rutherford ......ccovvveeeeensovvmnninnes [V L. 04/06/2023 .. [.eeiiiiiiiiiii e o 12,442,466 |........ooeeeeeeen [onnnn 11,071,565 |oeevvneeeeeenis Joevemmmeeeeeeeen foeeeemmeeeee oo oo s 11,071,565 |..... 22,790,608 |.....coovvuieeeenn fornns 11,719,043 |..... 11,719,043 |......... 249,181 |......... 213,662
Atlanta 2 Service Center & Claims
Office - 800 Progressive Way Ag-ProReal Estate Investments I11,
Northwest .... ... |Marietta .. ...08/29/2023 .. [LLC . 5,763,049 |... R F 3,367,306 |.......... 04,571 [cccoeiiiiiiiiinnns foiiniiiiiiniinnns e (B4,571) | o 3,302,735 |...... 3,649,020 |.... .. 346,285 |......... 346,285 |......... 164,054 |......... 108,404
Houston 1 Service Center Gerber Rea
Office - 12621 Ryewater Drive ..... 30TV € R R L) SO ...11/06/2023 .. [Corporation) .......cccceuvvvvvnnnnnnnns foenens 4,661,559 [.ooeeiiinninnnns founnns P11V T S N N ) R RN 2,460,714 |...... 3,311,850 [.oovvvveiiieiininn o 851,136 [......... 851,136 |......... 373,541 |.......nt 273,070
Seattle 1 Service Center & Claims Jetf Casady and David Broadus (a
Office - 13906 Highway 99 . Lynnwood .. ... 12/04/2023 .. [Washington LLC) ... TP PP 10,292,661 |... oo fennns 7,017,488 |.......... 82,838 |...... 1,222,124 PP PP (1,304,962)]...ccceeveeeenenns oo 5,712,525 |...... 7,171,132 |.... [T P 1,458,607 |...... 1,458,607 |......... 423,204 |......... 140,212
0199999. Property Dlsposed 38,307,685 26,723,575 147,409 1,222,124 (1,369,533) 25,354,041 40,459,117 15,105,076 15, 105,076 1,237,286 762,840
0399999 - Totals 38,307,685 26,723,575 147,409 1,222,124 (1,369,533) 25,354,041 40,459,117 15,105,076 15, 105,076 1,237,286 762,840




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

Schedule B - Part 1 - Mortgage Loans Owned

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

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
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 or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [APERTURE VENTURE CAPITAL LP ........eevvrvuvnnnnns RADNOR ......... APERTURE VENTURE CAPITAL LP .............. ... 1272172021 .. 1. .2,250,000 |........ 1,889,397 |........1,889,397 |......... (231,854) [ Jooeeeeniieins [ oo fo e e 6.670
000000-00-0 . [CORE INNOVATION CAPITAL 111, L.P. LOS ANGELES .| CORE INNOVATION CAPITAL II1, LP ...07/15/2020 .. 1. 8,029,290 .. 12,707,821 |...... 12,707,821 |.. .. 164,948 3.670
000000-00-0 . |FTLD REGISTRY SERVICES, LLC .. WASHINGTON . .|FTLD REGISTRY SERVICES, LLC .. ...06/18/2013 .. 1. 300,000 ... 301,826 |.. 301,826 |eeveiiiiiiiiiees 2.900
000000-00-0 . [JUMPSTART NEXT FUND I, LP . CLEVELAND .. .| JUIPSTART NEXT FUND 11, LP 01/27/2022 1. ..500, ... 436,983 |.. .. 436,983 |.oeeeeeenns (9,830) e o, 3.030
000000-00-0 . [USB NMTC FUND 2021-5 LLC ... ST.LOUIS .| USB NMTC FUND 2021-5 LLC ... 06/18/2021 1. 26,556, 182 .. 26,556,182 |...... 26,556,182 |[.. 100.000
000000-00-0 . ST.LOUIS ... USB RETC FUND 2018-13 LLC .... 08/17/2018 1 ... 5,030,100 |....... 5,030,100 |....... 5,030,100 ... 100.000
2599999. Joint Venture Interests - Other - Unaffiliated 42,665,572 46,922,309 46,922,309 XXX
743315-08-7 .. |PHOGRESSIVE CORP COUNTY MUTUAL ....oevvvvvvvvnnnn | eeeeennnns |CLEVELAND .............................................. PROGRESSIVE CASUALTY INSURANCE CO .....o. foeeeeeeee wovvvnnnn]ons 03/20/1982 ... |oeeeeen veennnn |evinnnnns 100,000 |.......... 100,000 |.......... 100,000 f...ooeeeeiiiiiiies foeeeeiiiiiiiiiess e feveeeieiiieiiiees s fooniiiiiiiiiiii o ... 100.000
2899999. Surplus Debentures, etc - Affiliated 100,000 100,000 100,000 XXX
6099999. Total - Unaffiliated 42,665,572 46,922,309 46,922,309 (76,536) 9,030,365 XXX
100,000 100,000 100,000 XXX

6199999. Total - Affiliated

6299999 - Totals 42,765,572 47,022,309 47,022,309 (76,536) 9,030,365 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C..$ ... D8 i TE .8 e TF 8 e 1G .8 e
1B 2C..$.
1C 3C..$....
1D 4C..$ ...
1E 5C..$ ...
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SCHEDULE BA - PART 2

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

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

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

000000-00-0 ......... APERTURE VENTURE CAPITAL LP ... 1272172021 ... ....500,000
000000-00-0 .........| CORE INNOVATION CAPITAL III, L.P. .... ...07/15/2020 ... ... 149,212
2599999. Joint Venture Interests - Other - Unaffiliated 1,249,212
6099999. Total - Unaffiliated 1,249,212
6199999. Total - Affiliated

1,249,212




603

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

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 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 Nature of Disposal Acquired Date crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... SOLAR ECLIPSE FUND LLC BENICIA CLASS ACTION LITIGATION . 06/15/2018 ..[. 03/31/2023 .. U oon |... 13,228,517 |... 13,228,517 |..
000000-00-0 ..... SOLAR ECLIPSE FUND LLC .. .. |BENICIA .. .| CLASS ACTION LITIGATION .. .. |- 06/16/2018 ..|. 07/31/2023 . | . |...8,387,785 |.... 8,387,785
000000-00-0 ..... USB RETC FUND 2018-13 LLC . .. [ST.LOUIS .|USB RETC FUND 2018-13 LLC . |- 08/17/2018 ..|. 03/31/2023 . ..315,275 |... .315,275 |. e |
000000-00-0 ..... USB RETC FUND 2018-13 LLC . . [ST.LOUIS .|USB RETC FUND 2018-13 LLC .. . 08/17/2018 ..[. 06/12/2023 . ..319,811 |...

. .319,811 |.

000000-00-0 ..... USB RETC FUND 2018-13 LLC .. |ST.LOUIS ... USB RETC FUND 2018-13 LLC .. . 08/17/2018 .. 11/08/2023 ........ 339,199 oo feeeeeeee... 339,199 ..
2599999. Joint Venture Interests - Other - Unaffiliated 974,285 974,285 22,590,587 21,616,302 | 21,616,302
6099999. Total - Unaffiliated 974,285 974,285 22,590,587 21,616,302 [ 21,616,302
6199999. Total - Affiliated

6299999 - Totals

974,285 974,285

22,590,587 21,616,302 | 21,616,302
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-4V-9 ..... US TREASURY NOTES LA ...95.6990 |............. 16,747,325 |.............17,500,000 |.............19,240,618 |.....ccerrrreinees [orreennn(869,402) |ouvennniiinnnnes fooriiiiiiiis e 2.875 |...... 0.685 |FA ooee Jovvnnniininns 190,039 [..ooivvennnnn 503,125 |....01/04/2021 ...|....08/15/2028 ...
912828-6B-1 ..... US TREASURY NOTES .. LA ...94.1480 |........eoeeeenn 470,740 |ooeeniieennnn 500,000 [oieeeenineeeeennd97,086 |eennieeiniiiiees foeeeeeeneeee 530 [ e e 2.625 |...... 2.TA [FA s e 4,958 |... ... 13,125 |....03/04/2019 ...|....02/15/2029 ...
912828-XB-1 ..... US TREASURY NOTES .. LA 137,812,846 |...96.8090 |... . 138,675,707 [ | 194,261 [ i e 2125 |...... 3.051 [MN ...... ... 385,314 |... 2,984,138 |....12/02/2022 ...|....05/15/2025 ...
912828-XT-2 ..... US TREASURY NOTES .. LA ...1,254,453 |...98.6680 |.............. 1,208,750 |.... e 1,225,877 e oo (14,970) [ oo e 2.000 |...... 0.827 |MN ceoes Joeeeieeeeeennnns 2,133 |... ... 24,400 |....12/23/2021 ...|....05/31/2024 ...
912828-YB-0 ..... US TREASURY NOTES .. LA . 60,321,652 |...88.9730 |... ....53,027,908 |.... . ...60,098,249 [...oviiiininnnns e (84,459) e o e 1.625 |...... 1.469 [FA ...... ... 365,819 |[... .. 968,500 |....04/27/2021 ...|....08/15/2029 ...
912828-Y0-7 ..... US TREASURY NOTES .. LA 8,971,172 |...93.6210 |.cceeennnnnenn 8,425,890 |.... ....9,000,000 |......ccennnn 8,987,766 |evvveeeeeeennns feoeeeeeeeen 4,160 | e e 1.625 |...... 1.674 | A0 ...... .. 24,911 | .. 146,250 |....11/26/2019 ...|....10/31/2026 ...
912828-77-8 ..... US TREASURY NOTES .. LA ... 167,297,266 |...92.8240 |... . 170,000,000 |........... 168,284,850 |......cooevvvvvnn [eeeennnn 535,879 |oviiniiiiiiiiis foieiiiiiiiiinnns oo 1.500 |...... 1.838 | ....... 1,067,120 |... 2,550,000 |....02/22/2022 ...|....01/31/2027 ...
912828-2F-0 ..... US TREASURY NOTES .. LA .... 10,059,766 |...95.0820 |... .. 10,000,000 |.. 10,015,001 [eeeeeeeiieeee foeeeeeeen (11,977) [ o e 0.500 |...... 0.379 .. 12,705 |... .50,000 |....03/31/2020 ...|[....03/31/2025 ...
912828-70-3 ..... US TREASURY NOTES LA . 37,172,844 1...93.9260 |. . 35,507,954 |. 37,900,000 37,590,106 |.. .0.250 |......0.800 . 94,750 |....12/23/2021 .. 06/30/2025
91282C-AJ-0 . US TREASURY NOTES LA . 20,014,844 1...93.3550 |. .18,671,000 |. 20,000,000 20,004,961 |.. .0.250 |......0.235 .50,000 |....09/03/2020 .. 08/31/2025
91282C-AL-5 . US TREASURY NOTES LA . 29,681,641 |.. 87.7070 |. .26,312,100 |. 30,000,000 29,827,036 |.. .0.375 |......0.531 112,500 |....10/20/2020 .. 09/30/2027 ...
91282C-AN-3 ..... US TREASURY NOTES .. LA oo 74,711,133 [...93.1250 |... ....69,843,750 |.... ...75,000,000 |.. 74,897,872 o e 58,140 [ e e 0.250 |...... 0.328 .. 187,500 |....10/20/2020 ...|....09/30/2025 ...
91282C-AT-8 ..... US TREASURY NOTES .. LA .... 89,290,234 |...92.8870 |... ....83,598,300 |.... ...90,000,000 |.. ..89,735,843 [oiiiiiiiiinens e 143,381 [ i e 0.250 |...... 0.411 ..225,000 |....11/24/2020 ...|....10/31/2025 ...
91282C-AV-3 ..... US TREASURY NOTES .. LA .... 54,531,641 [...82.1520 |... ....45,183,600 |.... ...55,000,000 |.............54,668,793 |..covueiiiiiiinis fereeeeeen 46,282 | e e 0.875 |...... 0.966 .. 481,250 |....01/11/2021 ... |....11/15/2030 ...
912820-BJ-9 ..... US TREASURY NOTES .. LA .... 78,525,000 |...88.1640 |... ....70,531,200 |.... .. 80,000,000 |.............79,118,706 |....ovvvrvvrrrnnn [oeeennnnn 210,340 ooviiniiniiiiiiins fovieiiiiiiiiiens oo 0.750 |...... 1.026 ....02/24/2021 ...|....01/31/2028 ...
91282C-BL-4 ..... US TREASURY NOTES .. LA ... 79,524,797 |...83.4730 |... ....69,533,009 [.... ...83,300,000 |.............80,503,812 |..eereuiieieennns [oeeeeee e 867,278 oo e oo 1.125 |...... 1.626 ....04/29/2021 ...|....02/15/2031 ...
912820-80-3 ... US TREASURY NOTES .. LA L. 92.4100 |...covvnnnnnns 9,241,000 |.... .. 10,000,000 |.......cc0eeen 9,924,419 |oiiiiiiiiiiiiis foeeenn 34,420 i e e 0.500 |...... 0.854 ....03/29/2021 ...|....02/28/2026 ...
91282C-8S-9 ... US TREASURY NOTES .. LA . ...89.6720 |... .... 17,934,400 |.... ...20,000,000 |.. 19,918,969 |..eiieiiiiiiiies e 18,372 | e e 1.250 |...... 1.348 ...12/23/2021 ...|....03/31/2028 ...
912820-BT-7 ..... US TREASURY NOTES .. LA ...2,578,773 |...92.7770 |eevvennnnnnns 2,412,202 |.... ....2,600,000 |.. 02,590,340 [oeniiiiiiiiinnens foerennn,280 [ e e 0.750 |...... 0.917 ....03/30/2021 ...}|....03/31/2026 ...
91282C-Bli-0 US TREASURY NOTES LA . 69,823,633 |...92.5160 |. .64,761,200 |. 70,000,000 69,915,653 |.. .0.750 |......0.802 ....05/27/2021 .. 04/30/2026
912820-BZ-3 . US TREASURY NOTES LA 119,795,703 |...89.5200 |. 107,424,000 |. . 120,000,000 . 119,871,103 |.. .1.250 |......1.275 ....06/27/2021 .. 04/30/2028
91282C-CB-5 . US TREASURY NOTES LA . 41,308,008 |...85.7770 |. .34,310,800 |. 40,000,000 40,996,608 .1.625 |......1.270 ....08/02/2021 .. 05/15/2031
91282C-CF-6 . US TREASURY NOTES LA . 14,711,547 1...92.3090 |. .13,661,732 |. 14,800,000 14,756,290 .0.750 |......0.874 ....06/22/2021 .. 05/31/2026 ...
91282C-CH-2 ..... [US TREASURY NOTES LA . 80,523,047 |...89.1800 |. . 71,344,000 |. 80,000,000 ...80,341,641 |.. .1.250 |......1.152 ,000,000 |....07/07/2021 .. 06/30/2028 ...
912820-CP-4 ... US TREASURY NOTES .. LA ... 109,213,672 |...91.5980 |... .. 100,757,800 |.... . 110,000,000 |........... 109,584,980 |......coovvvvvvnnn fooeennnnn 198,521 |oiiiiiiiiiiiiiis o oo 0.625 |...... 0.773 ..687,500 |....08/24/2021 ...|....07/31/2026 ...
91282C-CR-0 ... US TREASURY NOTES .. LA .... 64,904,688 |...87.9570 |... ....57,172,050 |.... ...65,000,000 |.. 164,935,762 |.eeeeieiiiiieee foeeeeeen 18,555 [ e e 1.000 |...... 1.022 ..650,000 |....08/24/2021 ...|....07/31/2028 ...
912820-CV-1 ..... US TREASURY NOTES .. LA ... 149,272,266 |...88.2890 |... ...132,433,500 |.... . 150,000,000 |............149,498,055 |.........ceevvvnn [oeeenrnnn 103,330 |oovivniiniiiiiinn fovieiiiiiiiiiinns oo 1125 |...... 1.199 ,687,500 |....12/23/2021 ...|....08/31/2028 ...
91282C-Ci-9 ... US TREASURY NOTES .. LA .... 59,536,523 |...91.6800 |... ....55,008,000 |.... .. 60,000,000 |.............59,746,749 |..cooviriieernnis foeeeeeeen 93,278 o e e 0.750 |...... 0.911 ..450,000 |....09/27/2021 ...|....08/31/2026 ...
912820-CY-5 ..... US TREASURY NOTES .. LA .... 98,725,000 |...88.6250 |... ....88,625,000 |.... . 100,000,000 |.. 299,114,708 e ol 178,578 | e e 1.250 |...... 1.444 1,250,000 |....10/25/2021 ... |....09/30/2028 ...
91282C-CZ-2 US TREASURY NOTES .. LA ...9,858,203 |...91.8480 |.............. 9,184,800 |.... .. 10,000,000 |.. 009,920,271 [ e 28,356 [ [ e 0.875 |...... 1.171 ... 87,500 |....10/18/2021 ...|....09/30/2026 ...
91282C-DF-5 . US TREASURY NOTES LA . 24,930,078 |...89.0040 |. .22,251,000 |. 25,000,000 24,950,489 |.. L1.375 |..... 1417 343,750 |....11/26/2021 .. 10/31/2028 ...
91282C-DH-1 . US TREASURY NOTES LA . 24,869,250 |...96.5040 |. .24,126,000 |. 25,000,000 24,960,266 |.. .0.750 |......0.933 187,500 |....12/23/2021 .. 11/15/2024
91282C-DJ-7 . US TREASURY NOTES LA . 71,283,691 |...83.0230 |. .61,852,135 |. 74,500,000 71,866,734 |.. ..307,192 | .1.375 |...... 1.859 132,268 024,375 |....03/14/2022 .. 11/15/2031
91282C-DK-4 . US TREASURY NOTES LA 143,008,852 |...92.4530 |. 132,115,337 . 142,900,000 .. 142,964,224 |.. ..(21,649) |. .1.250 |......1.234 156,175 786,250 |....12/28/2021 .. 11/30/2026
912820-DL-2 . US TREASURY NOTES LA 152,161,773 |...89.4260 |. 135,390,964 . 151,400,000 ..151,944,643 |.. (106,378) |. . ......1.424 198,557 ,271,000 |....12/28/2021 .. 11/30/2028 ...
91282C-DP-3 ..... US TREASURY NOTES .. LA ...201,408,398 |...88.7150 |... ...182,486,755 |........... 205,700,000 |........... 202,568,183 |......ccrveeeeees |oernnnnns 595,492 [.oveeeieiiiiiiees e et 1.375 |...... 1.694 ,828,375 |....01/19/2022 ...|....12/31/2028 ...
912820-DY-4 ... US TREASURY NOTES .. LA ... 193,977,539 |...85.9730 |... ...176,244,650 |........... 205,000,000 |.. 195,724,105 [ s 1,015,069 [.ooovivviiiiiiies Joveriiiiiiiiiis [ 1.875 |...... 2.492 ,451,851 |... ,843,750 |....04/26/2022 ...|....02/15/2032 ...
91282C-EB-3 ..... US TREASURY NOTES .. LA ... 213,479,883 |...90.6480 |... .... 220,000,000 |.. 215,042,522 |.eoeveeeeeiiiis [eeeeee 889,786 e e e 1.875 |...... 2.340 ,393,887 |... ,125,000 |....08/29/2022 ... |....02/28/2029 ...
912820-EC-1 ..... US TREASURY NOTES .. LA ... 165,397,949 [...93.7420 |... .... 168,500,000 |........... 166,470,284 |.......cccvvvueees [orrennnnn 809,744 | oo e 1.875 |...... 2.21 ,067,591 |... ,159,375 |....03/29/2022 ... |....02/28/2027 ...
91282C-ED-9 ... US TREASURY NOTES .. LA ... 107,628,516 |...96.6290 |... . veeeennnn. 110,000,000 |.. ..109,009,917 [oeeeeeiiiiiieee Joeeeeenn 797,953 [ oo e 1.750 |...... 2.513 ...571,154 |... ,925,000 |....04/12/2022 ...|....08/15/2025 ...
912820-EE-7 ..... US TREASURY NOTES .. LA .... 97,755,469 |...92.8400 |... ....92,840,000 |........... 100,000,000 |.............98,261,978 [......ccevvereeer [o0eernnnn 802,307 |orenniiiiiiinnnns fooriviiniiiiiiin v 2.375 |...... 2.1 ...603,484 |... ,375,000 |....04/27/2022 ...|....03/31/2029 ...
91282C-EF-4 ..... US TREASURY NOTES .. LA ... 128,868,359 |...95.5740 |... ... 124,246,200 |........... 130,000,000 |.. 129,234,512 o e 221,082 |oveeeeeeeenniiiees foeeeeeeiieeee e 2.500 |...... 2.690 ...825,820 |... ,250,000 |....04/27/2022 ...|....08/31/2027 ...
91282C-EH-0 ..... US TREASURY NOTES .. LA ... 74,811,328 [...97.5510 |... ....73,163,250 |.... ...75,000,000 |.. ...74,914,881 82,835 | e e 2.625 |...... 2.714 ... 419,570 |... ,968,750 |....04/27/2022 ...|....04/15/2025 ...
91282C-EP-2 . US TREASURY NOTES LA . 48,874,233 |...92.6640 |. .46,332,000 |. 50,000,000 49,023,990 |.. ..100,293 |. . e 3142 185,611 ,437,500 |....06/29/2022 .. 05/15/2032 ...
912820-EV-9 ..... US TREASURY NOTES .. 1AL .... 35,076,563 |...96.7850 |... .... 33,874,750 |.... ...35,000,000 |. ...36,061,511 (10,079) [.vvvvvvvnvnnnnnnn Joveeeeeieeiiieeees fovens 3.250 |...... 3.215 ...3,125 ... , 137,500 |....06/29/2022 ... |....06/30/2029 ...
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912820-FF-3 ..... US TREASURY NOTES A 247,468,828 |...91.5780 |........... 248,176,380 |........... 271,000,000 |..........e. 249,938,934 [....coovviiiiiinn Jenee 2,022,990 |oeevviiiiiiiiiii fereeeiiiiiis e 2.750 |...... 3814 [FA oo [oeeeiiinnnns 2,814,939 |........... 7,452,500 |....11/08/2022 ...|....08/15/2032 ...
91282C-FJ-5 ... US TREASURY NOTES .. A ....61,571,094 |...96.0430 |... ....62,427,950 |.... ...65,000,000 |.............062,126,466 |.......oeeeeeennn fonnnen 442,554 | e [ 30125 [ 4.005 .. 2,031,250 |....09/28/2022 ...|....08/31/2029 ...
912820-FL-0 ..... US TREASURY NOTES .. A .... 59,125,000 |...99.7970 |... ....59,878,200 |.... .. 60,000,000 |.. 259,255,605 [oieiiiiniinnns foevennnnn 111622 Lo i 00000030875 | 4118 .. 2,325,000 |....10/24/2022 ... |....09/30/2029 ...
91282C-FZ-9 ..... US TREASURY NOTES .. A ... 244,489,566 |...99.7890 |... ...244,882,206 |.... . 245,400,000 |.. 244,491,611 [ 2,045 [ e 022230875 3.977 ....12/27/2023 ...|....11/30/2027 ...
912820-GB-1 ..... US TREASURY NOTES .. A .... 91,846,875 [...99.8240 |... ....89,841,600 |.... ...90,000,000 |.. 91,618,769 |..eevvvnviiiiinnn foneennn(228,106) [ooeecvininiiiii Jovveeieiiiiinnnns [0 3,875 [onill 3.539 3,487,500 |....01/17/2023 ...|....12/31/2029 ...
91282C-GC-9 ... US TREASURY NOTES .. A .... 55,693,945 |...99.8360 |... ....54,909,800 |.... ...55,000,000 |.. 55,570,328 |..eeuieeeeeniins foeeeee e (123,617) | e 22032875 | 3.5%4 .. 2,131,250 |....01/17/2023 ... |....12/31/2027 ...
912820-GH-8 ..... US TREASURY NOTES .. A ... 238,325,371 |...98.4220 |... . 240,500,000 |.. .. 238,677,224 |.ooeeiiiiiiiiiie et 351,883 [ e 40022230500 | 3.700 .. 4,208,750 |....02/16/2023 ... |....01/31/2028 ...
912820-GJ-4 ... US TREASURY NOTES .. A .. 151,127,734 |...97.8010 |... .... 155,000,000 |.. 151,552,752 |oeveeeeeeenniees foeeeeeenn 425,018 e e 12222232500 ...l 3.913 .. 2,712,500 |....02/21/2023 ...|....01/31/2030 ...
91282C-GP-0 . US TREASURY NOTES A 442,427,832 |. 100.3280 |. . 435,500,000 . 441,414,677 |.. .3.644 8,710,000 |....03/29/2023 .. 02/29/2028
91282C-G0-8 . US TREASURY NOTES A . 51,648,438 |. 100.4730 |. .50,236,500 |. 50,000,000 51,480,386 |.. . 3.462 1,000,000 |....03/17/2023 .. 02/28/2030
912820-GS-4 . US TREASURY NOTES A . 25,029,102 |...98.4490 |. .24,612,250 |. ...25,025,799 |.. ......3.606 ... 230,217 .. 453,125 |....04/18/2023 .. 03/31/2030 ...
91282C-GT-2 ..... US TREASURY NOTES .. A ... 120,517,580 |...98.9100 |... .. 118,692,000 |.... . . 120,442,648 .oooeenni e (74,932) [ e 022230625 | 3.530 1,105,328 |... 2,175,000 |....04/18/2023 ...|....03/31/2028 ...
912820-GV-7 ..... US TREASURY NOTES .. A .... 70,053,906 |...99.0700 |... ....69,349,000 |.... .. 70,000,000 |.. 70,041,521 [ e (12,388) [ o 0002030750 | 3.721 ... 559,426 |... .. 1,312,500 |....05/10/2023 ... |....04/15/2026 ...
91282C-GZ-8 ..... US TREASURY NOTES .. A .... 64,368,945 |...97.7380 |... ....63,529,700 |.... ...65,000,000 |.. 64,415 174 | | 46,229 [ e 2222280500 ). 3.659 ... 387,500 |... .. 1,137,500 |....05/26/2023 ... |....04/30/2030 ...
912820-HA-2 ... US TREASURY NOTES .. A ... 154,786,166 |...98.4100 |... ...152,535,500 |........... 155,000,000 |........... 154,802,214 [......ccovvvieeee |orvennnnnn 16,049 | Jovviiiiininiinnn 0022232500 | 3.530 ... 924,038 |... .. 2,712,500 |....05/26/2023 ... |....04/30/2028 ...
91282C-HE-4 ... US TREASURY NOTES .. A ... 400,244,107 |...98.9410 |... .. 400,711,050 |........... 405,000,000 |.. 400,712,728 [oooeeeiiiiiieiiee |oeeennn 468,615 [ e [0en2 30625 | 3.888 1,283,607 |... .. 7,340,625 |....06/27/2023 ...|....05/31/2028 ...
91282C-HF-1 ... US TREASURY NOTES .. A .... 59,531,836 ...99.1130 |... ....59,467,800 |.... .. 60,000,000 |.. 59,562,672 |...oveiviiiiiiins foeniiinn 30,836 |oeiiiiiiiiiis e 000030750 3.879 ... 196,721 |... 1,125,000 |....06/23/2023 ... |....05/31/2030 ...
91282C-H2-7 ... US TREASURY NOTES .. A ...500,185,155 [. 101.0310 |... . 505,000,000 |........... 500,496, 179 e 311,024 [ e e 4125 4.341 8,717,425 |... ....08/29/2023 ...|....07/31/2028 ...
91282C-HR-5 US TREASURY NOTES .. A ... 221,598,828 |. 100.5470 |... .... 225,000,000 |........... 221,754,400 |...oeerrinnnnnns forrnnnnne RIS TRV T S R A 1[40 I A 4.253 .. 3,766,304 |... ....08/22/2023 ...|....07/31/2030 ...
91282C-Hil-4 . US TREASURY NOTES A 368,867,383 |. 101.2540 |. . 375,000,000 . 369,073,897 |.. ..206,514 |. . 4.400 5,227,078 ....00/22/2023 .. 08/31/2030
91282C-HX-2 . US TREASURY NOTES A 195,722,742 |. 102.1410 |. . 196,600,000 . 195,761,363 |.. 38,621 . 4.476 2,906,466 ....00/28/2023 .. 08/31/2028
91282C-HZ-7 . US TREASURY NOTES A 174,488,281 |. 104.2420 |. . 175,000,000 . 174,488,572 |.. 2290 | . 4.674 2,056,609 ....10/24/2023 .. 09/30/2030
91282C-JA-0 . US TREASURY NOTES A 171,464,160 |. 103.2190 |. 171,500,000 . 171,454,841 |.. (9,319) |. .4.630 2,015,476 ....10/02/2023 .. 09/30/2028 ...
91282C-JG-7 . US TREASURY NOTES A 508,972,656 |. 105.7660 |. . 497,500,000 . 508,810,202 |.. .(162,454) |. ......4.484 4,131,027 ....11/28/2023 .. 10/31/2030 ...
91282C-M-4 ... US TREASURY NOTES .. A ... 321,692,969 |. 102.8280 |... .. 320,000,000 |........... 321,665,897 |....oeovevriinnnns fooeeeenn (27,072) |ovvviniiiiiiiis feeeeiiiiiiiiiens | 8375 | 4.287 ....12/04/2023 ...|....11/30/2030 ...
91282C-IN-2 ... US TREASURY NOTES A s 90,776,625 |. 102.3280 88,700,000 |........c.... 90,771,830 |eevvvmnnnereennn Jonnneeee (4,795) [ooeeiiiniiiiiiis Joeniinneeeennnes o 42375 [oannns 3.848 ....12/27/2023 ...|....11/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 8,495,521,390 | XXX 8,282,139,013 8,571,550,000 8,511,892,704 10,460,929 64,464,663 100,823,788 XXX XXX
0109999999. Total - U.S. Government Bonds 8,495,521,390 | XXX 8,282,139,013 8,571,550,000 8,511,892,704 10,460,929 64,464,663 100,823,788 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
196480-EV-3 ..... COLORADO ST HSG & FIN AUTH ..eeeeeeieeeieiee e feen e 2 ... .. 1.AFE ..|... ...96.1380 |.oeeevnnnnnnns 2,091,002 |.... .... 2,238,458 ... (9,540) | . 87,000 |....10/18/2019 ...|....05/01/2050
A77854-AA-1 ..... MACARTHUR FOUNDATION . 2 1AFE .. ...79.0930 |. .. 3,836,011 |. 4,778,295 |.. 9,755 |. . 63,002 |....11/04/2020 .. 12/01/2030
49130T-0S-8 ..... KENTUCKY HSG CORP HSG REV . 2 1AFE .. . 100.0000 |. .. 1,470,000 |. 1,478,156 |.. ..(18,811) | . 51,450 |....06/12/2013 .. 01/01/2033
60637B-KZ-2 ..... MISSOURI ST HSG DEV COMMN ......ovvvviiiininiiiiiiniinns foen e -2 .1.BFE .. ...99.8100 |. .9561,090 |.. (9,102) |. . 37,400 |....03/11/2016 .. 05/01/2040 ...
612120-BB-0 ..... MONTANA ST BRD OF HSG SF MTGE .....cceveenieeeemmneeee feen e .2 .1.BFE .. ...99.2680 |. .333,813 |.. . 11,550 |....09/10/2015 .. 12/01/2042 ...
639681-0C-6 ..... NEBRASKA ST INV SF HSG REV 2. .. 1.AFE ..|... ...98.5070 |... .. ... 5,354,437 .. 182,175 |....08/23/2017 ...|....03/01/2040 ...
647200-2F-0 ..... NEW MEXICO MTG FIN AGY .... 2 ... .. 1.AFE ..|... ...99.9380 |... . 150,000 |.. ....12/06/2013 ...|....03/01/2044 ...
647200-4R-2 ..... NEW MEXICO MTG FIN AGY .... 2. .. 1.AFE ..|... ...98.5410 |... .. 1,177,565 |.... .1,195,000 |.. ....03/16/2016 ...|....03/01/2046 ...
64971X-83-3 ..... NEW YORK CITY NY TRANSITIONALF ... .. 1.LAFE ..|... .... 16,008,960 |...95.4340 |... .... 15,269,440 |.... .. 16,000,000 |.. . ....08/30/2022 ...|....02/01/2029 ...
64971X-84-1 ..... NEW YORK CITY NY TRANSITIONALF ... .. 1.AFE ..|... .... 17,056,950 |...94.7550 |... ....16,108,350 |.... .. 17,000,000 |.. ... 17,044,773 . ....03/30/2022 ...}|....02/01/2030 ...
64971X-85-8 ..... NEW YORK CITY NY TRANSITIONALF .. 1.LAFE ..|... ...93.9570 |... ...15,972,690 |.... .. 17,000,000 |.. ...17,030, 188 ... 255,000 |... ...08/30/2022 ...|....02/01/2031 ...
677560-UY-1 ..... OHIO ST HSG FIN MTG REV ... 1AFE .. . 100.4000 |. ..2,901,560 |. .2,890,000 .2,971,018 |.. ....03/14/2017 .. 03/01/2047 ...
677560-UZ-8 ..... OHIO ST HSG FIN MTG REV 1AFE . . 100.1210 |. ..871,083 |. .892,681 |.. (9,468) |. ...03/14/2017 .. 03/01/2047 ...
708796-2J-5 ..... PENNSYLVANIA HSG FIN .. 1.BFE ..|.. ...99.6260 |... 264,009 |.... ....266,999 ... (1,937) ] ...03/24/2016 ... |....10/01/2041 ...
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9566201-211-9 ... WEST VIRGINIA ST HSG ....evvvnnniiiiiniiiiiiiiinieeeees foen e LLAFE e 1,000,000 |...99.7160 |........eevvnnnnn 997,160 |.eevvennnns 1,000,000 [..eeveevennnnn 1,000,000 |-.oooeeeeeeieeeens ferviiiiiiiniiiiins e e o 3.150 |...... 3,150 [MN wovven [ 5,250 ....09/11/2015 ... |[....05/01/2024 ...
95662M-2Y-5 ..... WEST VIRGINIA ST HSG ...oovvevieiiiiiiiiiiiiiiiiicciceeens oo e e | LAFE L) ..500,000 |...99.3540 |... . 500,000 |.. 500,000 [oeeeiiiiins e e e e 3.300 |...... OR< UM 11 2,750 |... ....09/11/2015 ... [....05/01/2025 ...
97689Q-EL-6 ..... WISCONSIN HSG & ECONOMIC DEV ...ccvvvvnnivvinnnnninnns fonn e 2 .. |- 1.CFE ... 1,000,104 |...98.7470 |... ..940,000 |.. 957,222 v oot (5,928) e e e 3.500 |...... 2.102 [MS ...... .... 10,967 |... ....09/21/2016 ... [....09/01/2046 ...
983220-LL-9 ..... WYOMING ST CMNTY DEV AUTH HSGR .......cccoooeiiiiie]ees vun [ eeneees 2 s LIBFE L 915,030 |...98.9830 |.................846,305 |................d 855,000 [....evvvvnnnnnes 867,509 |....oovvveeenennne fooeeeeeee (5,871) |oveiiiiiiiiiiiinns oo s 3.500 |...... 1.769 |0 .o e, 2,494 ...09/09/2016 ... |[....12/01/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 74,893,402 | XXX 69,768, 141 73,630,000 74,042,983 XXX XXX XXX 945,976 XXX XXX
313921-68-9 ..... FNI GT 2001-T10 A2 PT ... e | LAFE L) .. 798,336 [. 101.8120 |... ..744,622 |.... ..731,370 |.. 99,532 [ el 785 [ | [ 7.500 |...... 4.178 |MON ..... ...03/19/2003 ... [....12/25/2041 ...
313921-6F-0 ..... FNW 2001-W3 A v [ e 4. | TAFE L ... 20,841 ...97.4690 |... ...19,756 |.... 020,269 |oeiiiiieeennn 19,929 i [ (B6) [ e e 7.000 |...... 6.148 | MON ..... ....02/01/2006 ... [....09/01/2041 ...
31392C-MS-0 ..... FNW2002-W1 2 oo | e [ 4 e LIBFE L 137,648 ...96.9590 [................ QAR YA 127,740 [ 127,868 [oveeeeeiiiiiiiiine foeeeeeeeeeee (21) | o e, 4.664 |...... 4.855 [MON ..... ...03/01/2010 ... [....02/25/2042 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 956,825 888,235 879,380 947,324 698 XXX XXX XXX
3137F4-D6-6 ..... FHIS 2018-K074 X1 10 4 LTAFE e 5,111,835 [....1.1120 |.............. 2,116,765 |ouveniiiiiiiiieiiiiiinn [ P2 2 R R (577,156) |- eeevvveeneenin foreeeeiiiiiiiins |..0.426 |l 2.611 ....03/22/2018 ... [....01/25/2028 ...
3137F4-X9-8 ..... FHIS 2018-K075 X1 10 ... 4. .. 1T.AFE ... ...7,692,556 |....0.5690 |.............. 3,039,206 |.... 3,122,254 [ | (857,886) [...vvvvevnennnnnnn fooveeiiiiiiiiiiins [00000.266 ..ol 4.216 ....04/19/2018 ... |[....02/25/2028 ...
3137F6-2P-1 ... FHIS 2020-K118 X1 10 .... 4. .. 1.AFE ..|... . 15,878,434 [....5.0110 |.............. 9,943,244 |.... ...10,838,212 [ouuvviiiiiiiiiinn o (1,640,638) |..oevveeeeeeeeeees feninininiinininnn | 1.080 e, 2.675 ....10/21/2020 ... |....09/25/2030 ...
3137F6-GV-3 ..... FHMS 2020-K119 X1 10 ... 4. .. 1T.AFE ... . 17,321,502 ....10,847,741 |.... 11,867,027 oo o (1,797,865) |.ooeeeeeeeieieeees fevvieiiiiiiiiiennn | 12028 o, 2.720 ...11/03/2020 ... |....09/25/2030 ...
3137FA-RG-5 ... FHLMC 2017-K727 X1 10 ... 4. .. 1.AFE ..|... ...3,122,126 180,29 |.... R [URGTK I R R (418,449) |. ... 118.375 ....09/20/2017 ... |....07/25/2024 ...
3137FA-IU-8 ... FHLMC 2017-K067 X1 10 ... 4. .. 1T.AFE ... ...4,801,498 [....1.6890 |.............. 1,661,658 |.... 1,728,622 [ e (526,976) |..oovveveenieenens foniiiiiiiiiiiinn 0,701 o, 3.256 . ....00/25/2017 ...|[....07/25/2027 ...
3137FG-62-3 ..... FHIS 2018-K077 X1 10 . 4 1.AFE .. . 13,370,862 |. ..5,808,773 |. .5,785,937 |.. . (1,419,897) |. .5.826 213,031 ....06/18/2018 ..
3137FP-JJ-5 . FHMS 2019-K099 X1 10 . 4 1AFE . . 16,967,800 |. ..9,245,554 |. .9,897,510 |.. . (1,781,497) |. ......2.956 190,938 ....10/25/2019 ..
3137FQ-4B-6 ..... FHMS 2019-K101 X1 10 . P O OO A V. 5 - P ..9,738,011)....3.8970 |.....oovvnnnns 5,395,085 |.... ....5,789,080 [..coooiiiiiiiiiin | (1,018,748) |ovvvvvvvvnvnnnnnnn fooeeeeeeeeeieeenns | 0.946 |00 2.926 .. 109,151 ... .. 1,220,302 |....11/21/2019 ...|....
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 94,004,619 | XXX 48,238,321 51,380,624 (10,039, 112) XXX XXX , 179,141 12,174,605 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 169,854,846 [ XXX 118,894,697 74,509, 380 126,370,931 (10, 183,535) XXX XXX , 130,302 14,773,773 XXX XXX
023608-AG-7 ..... AMEREN CORPORATION ... 2 ceeeeeenn |- 2.BFE Ll ...97.1200 [...evviiinnnns 2,515,408 |.... ....2,590,000 |.. 02,522,340 [ | 230830 [ e 00002230650 |l 4.960 L. 35,713 .. ....03/16/2023 ... [....02/15/2026
023608-AJ-1 ..... AMEREN CORPORATION . 2 .2BFE .. ...91.2380 |. ..9,123,800 |. 10,000,000 .9,983,171 |.. .3.527 161,389 ....03/31/2020 .. 01/15/2031
025816-CP-2 ..... AMERICAN EXPRESS CO 2 1.FFE .. ...96.6270 |. ..9,562,700 |. 10,000,000 9,280,244 |.. ......5.606 . 53,167 ....09/27/2023 .. 05/03/2027 ...
025816-DB-2 ..... AMERICAN EXPRESS CO ... 2 e | LFFE L . 104.2740 |... ....10,427,400 |.... .. 10,000,000 |.. 10,139,911 [ | (26,440) [ e 022250850 [l 5.429 .... 91,000 |... ...03/15/2023 ... |....11/05/2027 ...
026650-DY-4 ... AMERICAN HONDA FINANCE .. .. 1.6 FE ..|... ...97.2070 [..eevvirnnnnns 9,205,503 |.... .9,470,000 |.. 09,468,677 [ e 2,192 [ e 000000750 0.773 ... 28,015 |... ....00/07/2021 ... |....08/09/2024 ...
026650-DZ-1 ... AMERICAN HONDA FINANCE .. o e |G FE L ...91.8770 [..eevvvennnnee 4,593,850 |.... .5,000,000 |.. 4,997,873 [ e 763 [ [ [0 12300 1.316 ... 20,222 |... ....00/07/2021 ... |....09/09/2026 ...
03027X-AJ-9 ..... AMERICAN TOWER CORP ... ]2 ceeieeeen |- 2.CFE L.l ...98.7210 [ovvvvvrinnnns 4,263,760 |.... .4,319,000 |.. 4,330,975 [ | (5,988) [ [ [ 40400 4.245 L7791 ...03/28/2018 ...|[....02/15/2026 ...
03027X-CE-8 ..... AMERICAN TOWER CORP ... ]2 e | 2.CFE Ll . 103.8820 |... ....15,582,300 |.... 15,000,000 |.. 978,779 [ e (B21) [ e [00022.50800 . 5.835 ... 256,167 |... ....09/12/2023 ... |[....11/15/2028 ...
03073E-AT-2 ..... CENCORA INC .. ]2 ceeeeeenn |- 2.AFE L ...87.7050 |... ....26,311,500 |.... ...30,000,000 |.. 229,952,610 [ouuuiiiiiiiiiies Joeeeee 5,795 [ e [2000222.700 . 2.724 ...238,500 |... ....03/25/2021 ... [....03/15/2031 ...
031162-DR-8 ..... AMGEN INC ... ]2 e | 2AFE L . 102.5230 |... ....10,252,300 |.... .. 10,000,000 |.. 09,969,767 [oeneeiiiis e 1,267 [ e 000052250 |l 5.201 ... 173,542 |... ...02/15/2023 ... |....03/02/2033 ...
036752-AR-4 ..... ELEVANCE HEALTH INC .. A2 .. ..2BFE ..|... ...93.2700 [..eevvivinnnns 9,327,000 |.... .. 10,000,000 |.. 9,624,145 [ | 134,284 [ [ [0 1500 3.263 ... 44,167 |... ....02/22/2023 ... |....03/15/2026 ...
037389-BC-6 ..... AON CORP .....ceeeeennns 2 L2.AFE .. ...95.6560 |. ..4,782,800 |. .5,000,000 .4,645,115 |.. .5.208 . 30,729 ....02/23/2023 .. 05/02/2029
03740L-AG-7 ..... AON CORP/AON GLOBAL HOLD .. 2 .2.AFE .. . 11,997,240 . 102.5550 |. .12,306,600 |. 12,000,000 11,993,208 |.. .5.357 219,350 ....02/23/2023 .. 02/28/2033
04636N-AA-1 ... ASTRAZENECA FINANCE LLC 2 1FFE . 9,987,400 |...92.5330 |. .. 9,253,300 |. 10,000,000 .9,993,807 |.. .1.226 . 11,000 ...05/25/2021 .. 05/28/2026
06368L-WT-9 ..... BANK OF MONTREAL ....eevvunnieriiiiineeeiiiiiineeecevnnans foan e | e [ LFFE L .20,000,000 |. 101.5640 |. .20,312,800 |. 20,000,000 20,000,000 |.. .5.920 315,733 ....09/18/2023 .. 09/25/2025 ...
06406R-BL-0 ..... BANK OF NY MELLON CORP 2. .. 1.EFE .. .10,000,000 . 103.6780 |. .10,367,800 |. 10,000,000 10,000,000 |.. ......5.802 106,370 ...10/18/2022 .. 10/25/2028 ...
115236-AE-1 ..... BROWN & BROWN INC ]2 ceeieeeen |- 2.CFE L.l ...91.2050 [...evvininnnns 9,120,500 |.... .. 10,000,000 |.. ....9,969,184 |..... e 3,024 L [ 000042200 ). 4.244 ... 121,333 |... ....03/14/2022 ... |[....03/17/2032 ...
1248EP-CE-1 ... CCO HOLDINGS LLC .... ]2 e | 8.CFE Ll ...90.1480 [...eevvvnnnnns 7,662,580 |.... .8,500,000 |.. ....7,662,580 |......... 642,695 |.......... (2,475) [ceeeeeeiiiiiiiiinn e e 4500 il 4.480 .. 144,500 |... ....08/14/2020 ... |[....08/15/2030 ...
12513G-BE-8 ..... CDW LLC/CDW FINANCE ]2 ceeieeeen |- 2.CFE L.l ...98.0370 |... ....23,098,498 |.... 23,561,000 |.. +..23,640,050 [.uuiniiiiiiiiis | (238,732) [ e [ 4125 2.876 ....09/24/2020 ... |[....05/01/2025 ...
125523-CS-7 ..... THE CIGNA GROUP ]2 e | 2AFE L . 104.0500 |... ....20,810,000 |.... 20,000,000 .. ...19,980,944 [oeeeiiiiiiiis e (256) [ e [00022.5.400 .l 5.412 ...02/28/2023 ... |....03/15/2033 ...
15189X-BD-9 ..... CENTERPOINT ENER HOUSTON .. ]2 ceeeeeen | LFFE L ,904, . 103.1590 [ovvvvvivnnnnns 5,157,950 |.... .5,000,000 |.. 4,994,262 [ e (138) [ [ 0002025200 . 5.226 ....09/13/2023 ... |....10/01/2028 ...
15189Y-AG-1 ..... CENTERPOINT ENERGY RES .......ceevvvvvveeeneeenininnnnnnns oee vee [ eeneees 2 s L1GFE L 24,920,000 |. 102.5450 |............. 25,636,250 |............. 25,000,000 |............. 24,930,595 |...ooovvvvveiiinne foeeeennn 10,505 | feiiiiiiiiiiiinnn |....5.280 ..l 5.323 ...02/21/2023 ... |....03/01/2028 ...
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161175-B0-6 ..... CCO SAFARI 11 LLC .veevviiiiieeiiiiieeeeceeiieeeceenns foee ven | s 2 i L 2.CFE | 14,983,950 |...99.8360 |............. 14,975,400 |...oeveenen 15,000,000 |..evennennens 14,998,683 [...ccvvveviviinnn Jonnennnnn2,504 [ s [ 42500 |l 4521 [FA s v 281,250 [oeeeniininnns 675,000 |....06/28/2018 ... |[....02/01/2024 ...
164110-AK-7 ... CHENIERE ENERGY PARTNERS 2 e |- 2.CFE L.l ...90.9140 |...cconnnnnnns 4,877,536 |.... .5,365,000 |.. 25,580,362 [ooeeeeeeeniiiieee feeeeennn (A47,670) [eueeeeeiiiiieeee oeeeeeieieeeeeenn [-222224.000 ... 2.972 [MS ...... e 71,533 ... ..214,600 |....09/20/2021 ...|....03/01/2031 ...
164110-AN-1 ... CHENIERE ENERGY PARTNERS 2 e [ 2.0 FE Ll ...85.2030 |.......ounnnns 8,946,315 |.... 10,500,000 |.. 10,371,435 [ e 11524 L e 00000032250 | 3.405 [ ....... ... 143,135 |... ....01/24/2022 ...|....01/31/2032 ...
202795-JX-9 ... COMMONWEALTH EDISON CO N2 e | LFFE L . 101.1850 |.oeeevnnnnnnns 4,870,034 |.... .4,813,000 |.. e 4798,129 [ e 1,205 [ e [0ee42900 . 4.942 |FA ...... .... 98,265 |... ....01/03/2023 ...|....02/01/2033 ...
20822V-AB-T7 ..... CROWN CASTLE INC 2 e [ 2B FE L ...98.5000 |........eennns 2,162,075 |.... .2,195,000 |.. i 2,159,306 e e 12,311 e e e 42450 . 5.267 [FA ...... .... 36,900 |... ...08/15/2023 ...|....02/15/2026 ...
22822V-8D-2 ... CROWN CASTLE INC ... 2 e 2B FE L .... 19,932,200 |. 102.2510 |... ....20,450,200 |.... ...20,000,000 |.. ...19,932,004 |...oeeeeeiiiiieeee feeeeeneeeee (196) [ oo 2222250600 ... 5.673 (D ....... e 17,778 ... ....12/04/2023 ...|....06/01/2029 ...
23338V-AS-5 ... DTE ELECTRIC CO 2 e | LEFE L .... 14,968,800 |. 103.8780 |... ....15,581,700 |.... ...15,000,000 |.. ... 14,970,365 |[oveeviiiniinnnns ovviinnnns 1,565 [ i 0002225.200 | 5.226 [AO ...... ... 195,000 |... s ....02/27/2023 ...|....04/01/2033 ...
25746U-DG-1 ..... DOMINION ENERGY INC ... 2 ... .. 2.BFE ..|... . 31,777,395 |...92.0620 |... ....29,551,902 |.... 32,100,000 |....eve......31,884,185 [ooiieiiiiiiiies e 30,282 | oo 0082375 3.495 | AO ...... ...270,844 |... 1,083,375 |....03/31/2020 ... |....04/01/2030 ...
264420-BA-1 DUKE ENERGY CAROLINAS 2 1FFE .. 4,457,100 |...88.3520 |. .. 4,417,600 |. .5,000,000 L4112 . 51,042 ....06/23/2022 .. 02/01/2030
26442U-AN-4 ..... |DUKE ENERGY PROGRESS LLC .. 2 1.FFE .. ...90.3880 |. ..9,038,800 |. 10,000,000 .3.431 . 85,000 ....08/14/2022 .. 04/01/2032
29379V-BB-8 ..... [ENTERPRISE PRODUCTS OPER . .. 1.G FE .. ...99.7710 |. .. 8,580,306 |. ......3.861 126,707 ....11/19/2018 .. 02/15/2024 ...
204429-AR-6 ..... EQUIFAX INC 2 e 2B FE L ...95.4090 |....covnunnnns 3,196,202 |.... e 3,206,238 |ooeeieeiiiieeee feeeeennn 54,491 | e [222222.600 .. 4.928 [ coeeees e 3,871 |... ...03/16/2023 ...|....12/15/2025 ...
30040W-AT-5 ..... EVERSOURCE ENERGY .. 2 e [ 2AFE L . 102.7810 |... .... 25,695,250 |.... . . 24,955,695 [oiiiiiiiiiniens v 945 L s 05450 |l 5.496 [MS ...... ... 454,167 |... ....03/01/2023 ...}|....03/01/2028 ...
337738-AT-5 ..... FISERV INC N2 e 2B FE L . ...96.2590 |...ccevnnnnnns 9,625,900 |.... .. 10,000,000 |.. e 9,999,752 [ e 94 e e 2222230200 ). 3.201 ([ ....... ... 160,000 |... ....06/10/2019 ...|....07/01/2026 ...
337738-BD-9 ..... FISERV INC ... 2 e [ 2B FE L .... 29,977,900 |. 102.9850 |... .... 30,895,500 |.... ...30,000,000 |.............29,978,696 |......ocovvrriiinn fovvinvrinennnn 796 [ooviiiiiiiiiiiiis o [n5.450 ol 5.467 MS ...... .. 540,458 |... ....02/27/2023 ...|....03/02/2028 ...
337738-BE-7 ..... FISERV INC ... 2 e 2B FE L .... 29,953,800 . 104.3870 |... ....31,316,100 |.... ...30,000,000 |........cvv..29,954,126 |.ooovrnniiieciin fonieeeeeenn 8326 oo e 0022052600 ...l 5.620 ....02/27/2023 ...|....03/02/2033 ...
341081-GK-7 ..... FLORIDA POWER & LIGHT CO .. 2 e [ 1D FE L . 24,967,500 |. 102.2160 |... ....25,554,000 |[.... 28,971,458 o 30988 [ e 002250050 |l 5.078 ...02/28/2023 ...|....04/01/2028 ...
361841-AS-8 ..... GLP CAPITAL LP / FIN Il ... 2 e |- 2.CFE ... .. 6,873,720 |. 107.8830 |.....ennnneeen 7,551,810 |.... 28,873,980 [oooieieiiiiiieee e e 260 [ e e0ee 62750 | 7.003 ....11/15/2023 ...|....12/01/2033 ...
36267V-AB-9 ..... GE HEALTHCARE HLDG LLC .... .. 2.BFE ..|... .. 5,017,007 |. 100.0500 |.............. 5,002,500 |.... 005,010,236 [oeeeiiiiiiinnens oevienenn (B,770) [ v 000025550 | 5.299 ....06/07/2023 ...|....11/15/2024 ...
36267V-AD-5 ..... GE HEALTHCARE HLDG LLC . .. 2.BFE .. . 14,909,850 |. 100.8870 |. . 15,133,050 |. .5.898 ....00/22/2023 .. 11/15/2025
37331IN-AM-3 . GEORGIA-PACIFIC LLC .. 1.G FE .. . 19,993,800 |...98.1930 |. .19,638,600 |. .0.634 ....11/16/2020 .. 05/15/2024
3733IN-AN-1 . GEORGIA-PACIFIC LLC .. .. 1.G FE .. . 39,982,800 |...91.3820 |. .36,552,800 |. .0.958 ....11/16/2020 .. 05/15/2026
40139L-BG-7 ..... GUARDIAN LIFE GLOB FUND .|..1.BFE .. . 10,155,200 |. 103.7750 |. .10,377,500 |. .5.166 ....03/15/2023 .. 10/28/2027 ...
404119-CA-5 ..... HCA - THE HEALTHCARE COMPANY .. 2.CFE .. . 20,556,940 |...90.6530 |. .18,674,518 |. ......3.512 ...01/31/2022 .. 09/01/2030 ...
446413-AL-0 ..... HUNTINGTON INGALLS INDUST .... .. 2.CFE ..|... ...94.5350 |......oounnnns 7,290,539 |.... 1,671,086 [oenneiiiiiiniees v 9,520 [ s 000032483 | 3.629 ....03/30/2020 ...|....12/01/2027 ...
446440-AH-4 ...... HUNTINGTON NATIONAL BANK .. |- 1.GFE L. ...98.7500 |...ccevnnnnnns 6,912,500 |.... 17,000,000 [.eeeeeeenniiieee Jeeeeennieeeeennee e e [e02.5.699 | 5.699 ....11/14/2022 ...|....11/18/2025 ...
548661-EP-8 ..... |- 2.AFE L . . 100.0640 |... ....25,016,000 |.... e 28994703 | e (BAT) [ e 10240800 e 4.807 ....03/28/2023 ...|....04/01/2026 ...
55336V-BR-0 ..... .. 2.BFE ..|... .... 10,128,178 |...93.5430 [......cccennn 9,494,615 |.... ...10,150,000 |.. 10141126 [ 80942 [ e e 12750 ) 1.791 ....08/11/2020 ...|....03/01/2026 ...
571748-AZ-5 ..... MARSH & MCLENNAN COS INC .. |- 1.GFE L .... 19,259,591 [...98.1170 |... ....19,601,814 |.... ...19,978,000 |.. 19,447,066 |....eiiiininnens e 187,475 Lo e 000030750 | 5.037 ....02/23/2023 ...|....03/14/2026 ...
571903-AU-3 ..... MARRIOTT INTERNATIONAL INC .. .. 2.BFE ..|... ...2,949,614 1...98.3130 |.eeeeunnnnnnns 2,978,884 |.... .3,030,000 |.. 002,980,392 [ooiiieiiiiiiiieee e 80,778 [ e 000280750 | 5.163 ...08/15/2023 ...|....08/15/2025 ...
573284-AN-6 ... MARTIN MARIETTA MATERIALS .2.BFE .. . 15,081,110 |...99.2430 |. . 14,886,450 |. 15,000,000 15,001,143 |.. .4.224 ....07/17/2014 .. 07/02/2024 ...
579780-AM-9 ..... MCCORMICK & CO INC .... .2.BFE .. 4,795,350 |...98.4220 |. ..4,921,100 |. .5,000,000 4,976,784 |.. .3.908 ....06/28/2018 .. 08/15/2024
592179-KD-6 ..... MET LIFE GLOB FUNDING | .. 1.DFE .. . 10,109,500 |. 100.3330 |. .10,0833,300 |. 10,000,000 10,080,256 .4.578 ....03/14/2023 .. 01/06/2026
59217G-BY-4 ..... MET LIFE GLOB FUNDING | .. 1.DFE .. . 11,527,391 |...96.2510 |. .11,882,186 |. 12,345,000 11,694,572 .5.397 ....02/24/2023 .. 12/18/2026
595017-BC-7 ..... MICROCHIP TECHNOLOGY INC ..2.BFE .. . 25,000,000 |...96.8910 |. . 24,222,750 |. 25,000,000 |.. ......0.983 ....06/18/2021 .. 09/01/2024 ...
63111X-AG-6 ..... NASDAQ INC |--2.BFE ... . 100.9770 |..ccevnennnnns 5,048,850 |.... e 4,989,085 [oiiiiiiiiiieeee eeeeeneen2,385 [ e enn5.650 | 5.805 (D ....... .. 141,250 |....09/22/2023 ... |....06/28/2025 ...
637639-AH-8 ..... NATIONAL SECS CLEARING .. 1.B FE ..|... . 102.0590 |... ....10,205,900 |.... . . 9,838,781 [ e 10,281 [ s 002250100 .l 5.565 [MN ...... .. 255,000 |....09/22/2023 ... |....11/21/2027 ...
641062-AQ-7 ..... NESTLE HOLDINGS INC ... .- 1.DFE ..|... ...99.8300 |... ....23,485,008 |.... ...23,525,000 |.. 28,524,326 |oooeeeeeiiieeee e 17,094 [ e 02200375 | 0.448 [JJ ....... ... 88,219 |....09/08/2020 ...|....01/15/2024 ...
6533%K-BP-4 ..... NEXTERA ENERGY CAPITAL .... e [ 2AFE L . 100.8910 |... .... 19,502,230 |.... ...19,330,000 |.. 19,356,975 [onieiiiiiinnens e (21,350) [ o ennnn 62051 | 5.917 [MS ...... .. 584,829 |....02/22/2023 ...|....03/01/2025 ...
6533%K-CN-8 ... NEXTERA ENERGY CAPITAL .... N2 e [ 2.AFE L . 101.0590 |... ....10,105,900 |.... .. 10,000,000 |.. 029,993,046 |...ooeeeeiniiiieee feeeeeneeee 446 [ e [-222225.000 .. 5.012 FA ...... .. 276,389 |....02/06/2023 ...|....02/28/2030 ...
666807-BS-0 ..... NORTHROP GRUMMAN CORP ... 2 e [ 2AFE L ...99.4510 |....oovnnnnnns 5,824,845 |.... 5,841,012 [ 2,099 [ s e 40400 .l 4449 |IN ...... .. 257,708 |....03/19/2020 ... |....05/01/2030 ...
67103H-AJ-6 ..... O'REILLY AUTOMOT 2 e |- 2.BFE ..f... ...96.3370 |..ccovnnnnnnns 2,795,700 |.... 2,914,815 [ e (84T [ e [0ne40200 ). 4.116 |AO ...... .. 121,884 |....03/25/2020 ... |....04/01/2030 ...
68389X-CC-7 ..... ORACLE CORPORATION .....evvnnennens 2. .. 2.BFE ..|... ...4,997,600 |...93.2880 |.............. 4,664,400 |.... 4,998,862 [oniiiiiiiiiiiens v 478 e s el 10650 | 1.660 |NS ...... ... 82,500 [....03/22/2021 ...|....03/25/2026 ...
693475-BH-7 ..... PNC FINANCIAL SERVICES GROUP | 2 . 1.GFE .. .20,000,000 |...99.9490 |. .19,989,800 |. 20,000,000 |.. ......5.671 ,134,200 |....10/25/2022 .. 10/28/2025 ...
70450Y-AD-5 ..... PAYPAL HOLDINGS INC ...eeuiiiiiivnnniiiiiinniniiiiinnnnns 2. .. 1.GFE ..|.. .... 19,950,400 |...94.9750 |... ...18,995,000 |.... ...20,000,000 |. ...19,979,017 |oooiiiiiiiiinnnns v 7,108 o foviiinnn 0nnl2.650 .l 2.689 [AQ ...... ..530,000 |....09/19/2019 ...]....10/01/2026 ...




¥'0L3

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

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
714046-AL-3 ..... REWITY INC oovvviiiiiiiiiiieeeeceenieeeevenineeeeenns oo ven e | s L 2BFE | 34,978,300 |...96.5360 |............. 33,787,600 |............. 35,000,000 |..eevvuunnnns 34,994,793 [.ooviviniiiiiiiinn e 71,216 [ e [2..0.850 ...l 0.871 297,500 |....09/08/2021 ... |....09/15/2024 ...
718547-AT-9 ..... PHILLIPS 66 CO ... N2 e [ 2.AFE L . 100.8400 |... ....11,596,600 |.... 11,500,000 |.. 11,478,095 [ e ATTE e e 42950 | 5.003 .. 382,663 |....03/27/2023 ...|....12/01/2027 ...
75513E-CG-4 ..... RTX Corp 2 e [ 2AFE L ...99.5070 |.....counnnnns 8,269,081 |.... .8,300,000 |.. +...8,308,531 [oooiiiiiiiiinines e (218,840) [ e 00022230200 | 0.552 .. 265,600 |....06/08/2020 ...|....03/15/2024 ...
75513E-CQ-2 ... RTX Corp N2 e [ 2.AFE L . 100.4020 |... .... 14,056,280 |.... 14,000,000 |.. 13,996,196 [.oeeeeeniiiieees Jeeveeniee 116 e e +222225.000 ... 5.010 ....02/23/2023 ...|....02/27/2026 ...
758750-AC-7 ..... REGAL REXNORD CORP .... A1 [ 2.0 FE L . . 101.1050 |....ccvvnnnnns 5,085,250 |.... .5,000,000 |.. 4,964,661 [ e 12,861 [ e 0022062050 |l 6.407 . ....03/01/2023 ...|....02/15/2026 ...
75951A-AL-2 ..... RELIANCE STAND LIFE |1 . .. 1.EFE ..|... .... 29,949,600 |...97.3270 |... ....29,198,100 |.... ...30,000,000 |.. 229,990,653 |...oeeeeeeiiiiieee feeeeennen 10,375 [ e 022222.500 .. 2.536 ... 127,083 |... ...10/23/2019 ...|....10/30/2024 ...
78403D-AZ-3 ..... SBA TOWER TRUST | 1R FE L .... 53,000,000 |. 102.7770 |... ....54,471,810 |.... ...53,000,000 |.. ...53,000,000 R AR NN . J8icic I RN 6.684 ... 165,443 |... ....11/15/2022 ...|....01/15/2028 ...
78409V-BF-0 ..... S&P GLOBAL INC ... .. 1.G FE ..|... ... 22,222,062 [. 101.6850 |... ....20,367,506 |.... ...20,030,000 |.. 186 |eeeeeeeniiieee [eeeeeee (340,275) |- eevveeeeeeeens feeeeeeeeeiiiieeee e 4750 . 2.487 .. 396,427 |... ....02/28/2023 ...|....08/01/2028 ...
78409V-BG-8 ..... S&P GLOBAL INC ... .1.GFE .. . 18,334,123 ...99.6040 |. . 16,945,629 |. 17,013,000 18,157,059 (177,083) . .2.821 ....02/28/2023 .. 05/01/2029
852060-AD-4 ..... SPRINT CAPITAL CORP . .. 2.BFE .. . 33,703,750 |. 108.3530 |. .34,672,960 |. 32,000,000 33,480,231 .(223,519) | .5.770 ....02/17/2023 .. 11/15/2028
857477-BY-8 ..... STATE STREET CORP .. 2 .1EFE .. . 17,000,000 |. 103.7620 |. . 17,639,540 |. 17,000,000 17,000,000 ...ovevveiinenes fovvirnniininennns ......5.820 ....11/01/2022 .. 11/04/2028 ...
87264A-CZ-6 ..... T-MOBILE USA INC ... 2 e 2B FE L . 101.3430 |... ....10,134,300 |.... .. 10,000,000 |.. n 9,981,247 o e 2,187 e e 42950 | 4.998 ... 145,750 |... ...02/06/2023 ...|....03/15/2028 ...
87612G-AA-9 ..... TARGA RESOURCES CORP 2 e [ 2.0 FE L ...91.9430 |... ... 11,217,046 |.... ...12,200,000 |.. 12,179,499 [ e 1784 L e 00042200 ). 4.222 ... 213,500 |... ....03/23/2022 ...|....02/01/2033 ...
883556-CT-7 ..... THERMO FISHER SCIENTIFIC INC ... 2 ... .. 1.G FE ..|... .101.8700 |... ....10,187,000 |.... .. 10,000,000 |.. 009,996,317 oo v 730 [ e 222242800 ... 4.809 .... 53,333 |[... LA1714/2022 ... 1172172027 ...
883556-CZ-3 ..... THERMO FISHER SCIENTIFIC INC 2. .. 1.G FE ..|... . 101.5010 |...covvnnnnnns 5,075,080 |.... ....5,000,000 |.. i 4,996,436 [oiiiiiiiiinnens v (M) s s 4002225.000 .. 5.025 .... 18,056 |... ....11/28/2023 ...|....12/05/2026 ...
89115A-2V-3 ..... TORONTO-DOMINION BANK .. 1.EFE ..|... . . 101.9650 |... ....10,196,500 |.... .. 10,000,000 |.. .. 10,000,000 |...oeeeeemneineee Joeeemmmieeeeeenee fereereeeeeeiieeeee feeeeeeniieieeeeenn eenn.5.264 |l 5.264 e 29,244 ... ....12/04/2023 ...|....12/11/2026 ...
89236T-GX-7 ..... TOYOTA MOTOR CREDIT CORP .. I .. 1.EFE ..|... .... 38,528,976 |...97.7550 |... ... 37,733,430 |.... ...38,600,000 |.. ...38,580,135 [ooovieiiiininnnns ovveennnnn 14517 Lo s 40222232000 . 3.040 ... 289,500 |... ....03/27/2020 ...|....04/01/2025 ...
89788J-AA-T ..... TRUIST BANK 2 ... .. 1.F FE ..|... .. 19,958,800 |...95.5240 |... ....19,104,800 |.... ...20,000,000 |.. ...19,989,761 [ooeeeeeiiiiieeee oeeeeeeen 8,336 [ e ennn 1500 e 1.543 ... 92,500 |... ...03/04/2020 ...|....03/10/2025 ...
91324P-EP-3 UNITEDHEALTH GRP INC ... 2. .. 1.F FE ..|... . 103.4070 |... ....10,340,700 |.... .. 10,000,000 |.. 09,995,355 [oiiiiiiiiniees v 177 e i 00000.5.250 |l 5.261 .. 198,333 |... ....10/25/2022 ...|....02/15/2028 ...
91324P-EQ-1 UNITEDHEALTH GRP INC . 2 1.FFE .. . 104.6430 |. ..5,232,150 |. .5,000,000 4,992,972 |.. .5.326 100, 111 ....10/25/2022 .. 02/15/2030
91324P-ER-9 ..... [UNITEDHEALTH GRP INC . 2 1FFE .. . 14,944,950 |. 105.7900 |. .15,868,500 |. 15,000,000 14,947 671 |.. . . 3,201 .5.398 ....10/25/2022 .. 02/15/2033
92047W-AG-6 ..... [VALVOLINE INC .......... 2 L4.AFE .. . 24,148,094 |...85.3410 |. .20,478,426 |. 23,996,000 20,478,426 |.. .806,960 . (17,972) | .3.533 ....08/12/2021 .. 06/15/2031
92328M-AE-3 . VENTURE GLOBAL CALCASIEU mi .3.BFE .. 5,982,730 |...99.4590 |. .. 5,967,540 |. .6,000,000 5,026,822 |.. .(58,033) |. L 1,125 | .6.298 ....02/21/2023 .. 01/15/2030 ...
92345Y-AH-9 ..... [VERISK ANALYTICS INC .... .2 .2.BFE .. . 18,843,660 |. 107.2580 |. .20,379,020 |. 19,000,000 18,852,351 |.. . 8,691 ......5.859 ...08/02/2023 .. 04/01/2033 ...
92564R-AB-1 ..... VICI PROPERTIES / NOTE .. 2 e [ 2.0 FE L ...9,203,763 |...94.2250 |...ooennnnnnns 8,089,216 |.... .8,585,000 |.. ....8,886,661 [....ccooiiiiiiis | (109,317) |oeeveeeeeeeeeenees o | 4625 o, 3.208 ....01/21/2021 ...|....12/01/2029 ...
92564R-AD-7 ... VICI PROPERTIES / NOTE .. 2 e |- 2.CFE ... .... 23,162,336 |...94.3950 |... ....21,489,022 |.... ...22,765,000 |.............22,870,897 |.cervruierreernnn foeeens (99,706) [-eeeeeemenneaee oeeemmnnieeeeeennn o0 3.750 | 3.286 ....03/16/2021 ...|....02/15/2027 ...
92564R-AE-5 ... VICI PROPERTIES / NOTE .. 2 e [ 2.0 FE L .... 17,336,654 |...91.0930 |... ....15,166,985 |.... ...16,650,000 |............. 17,064,179 |..cooviiiiiiinnns foiennnns [(2720C3: )N FOURURP AU RO 3 3 R 3.467 ....01/21/2021 ...|....08/15/2030 ...
92564R-AJ-4 ... VICI PROPERTIES / NOTE .. 2 e |- 2.CFE ... . 10,214,510 |. 100.2970 |..eeeennnneeen 9,946,453 |.... .9,917,000 |.. 10,112,013 e [ (62,445) |-eeveeeeeeeenes feeeeeeeiiiis |l 5U750 4.998 ....04/28/2022 ...|....02/01/2027 ...
92564R-AK-1 ..... VICI PROPERTIES / NOTE .. 2 e [ 2.0 FE L ...9,563,835...95.3870 |........c.... 9,860,154 |.... 10,337,000 |.. ....9,680,979 |ooooiiiiiiiiiinnns [ 7,145 [ v [e0nn. 42500 ..o 6.304 . ....02/27/2023 ...|....01/15/2028 ...
928881-AB-7 ..... VONTIER CORP ... 2 ... .. 2.CFE ..|... ... 24,991,500 |...91.9700 |... ...22,992,500 |.... ...25,000,000 |.. ...24,995,828 e 1612 s e [ 12800 o 1.807 .. 112,500 |... ...03/03/2021 ...|....04/01/2026 ...
928881-AD-3 ..... VONTIER CORP ... 2 .2.CFE .. . 19,940,600 |...87.5960 |. 17,519,200 |. 19,962,773 |.. .8,134 | . 2.446 120,000 ....03/03/2021 .. 04/01/2028 ...
929160-AS-8 ..... VULCAN MATERIALS CO 2 .2.BFE .. 8,451,375 |...98.8450 |. ..7,709,910 |. .7,888,435 |.. .. (85,555) | .3.338 . 87,750 ...09/19/2016 .. 04/01/2025
94106L-BV-0 ..... WASTE MANAGEMENT INC . 2 .1.GFE .. 6,877,990 |. 102.3390 |. .. 7,163,730 |. .6,884,814 |.. . 6,824 |. .5.244 140,292 ....08/18/2023 .. 02/15/2029
98978V-AU-7 ..... Z0ETIS INC ... 2 .2.BFE .. . 19,985,400 |. 100.8150 |. .20,163,000 |. 19,989,171 |.. ..4,556 |. .5.421 141,000 ....11/08/2022 .. 11/14/2025
68245X-AH-2 ..... 1011778 BC / NEW RED FIN 2 .3.BFE .. . 20,050,000 |...94.4720 |. . 18,894,400 |. 18,894,400 |...... 1,019,562 ..(16,162) |. ......3.790 228,194 ....06/15/2021 .. 01/15/2028 ...
78016F-ZU-1 ..... ROYAL BANK OF CANADA .. 1.EFE ..|... .... 14,970,300 . 104.7650 |... ....15,714,750 |.... ...15,000,000 |.. L4975 219 | e 5,546 |oeeveieeeeeiiins feeeeeeiiiiis 1022226000 |...... 6.046 ... 150,000 |... ...10/20/2022 ...|....11/01/2027 ...
89115A-2-3 ..... TORONTO-DOMINION BANK Ao .. 1.F FE ..|... .... 19,978,400 . 101.5080 |... ....20,301,600 |.... ...20,000,000 |.. ...19,982,528 e 8128 s e 50156 5.180 ... 489,820 |... ....02/23/2023 ...|....01/10/2028 ...
00774M-AS-4 ..... AERCAP |RELAND CAP/GLOBA .. D...... 2 |--2.BFE ... .. 14,831,400 |...92.8630 |... .... 13,929,450 |.... ...15,000,000 |.. 14,928,399 [ e 33341 [ e e 12750 | 1.985 . ....01/06/2021 ...|....01/30/2026 ...
00774M-AU-9 ..... AERCAP |RELAND CAP/GLOBA .. D...... 2 |- 2.BFE ... ...96.5100 |......oennnnns 8,430,149 |.... .8,735,000 |.. 80415928 [ 308,991 [ e el 10650 | 6.243 ... 24,822 |... ....02/28/2023 ...|....10/29/2024 ...
067316-AE-9 ..... BACARDI LTD D...... 2 |- 2.CFE ..|... ...98.5890 |... ....13,408,104 |.... 13,600,000 |.. 13,591,672 o e 5316 [ e e 40450 | 4.493 e 17,331 ... ....04/24/2018 ...|....05/15/2025 ...
50220P-AA-1 ..... LSEGA FINANCING PLC ... D...... 2 |- 1.GFE L ...98.5620 |.........onnn. 9,856,200 |.... .. 10,000,000 |.. 09,998,915 [ 3972 Lo s 40022200650 |l 0.690 ... 16,347 | ....03/25/2021 ...|....04/06/2024 ...
50220P-AB-9 ..... LSEGA FINANCING PLC ... D...... 2 |- 1.GFE L. . ...92.2160 |... ....32,275,600 |.... ...35,000,000 |.. ...34,983,481 [ooooieieiiiiieeee e 7,043 [ e e 12375 1.396 ... 113,628 |... ...08/25/2021 ...|....04/06/2026 ...
50220P-AC-7 ..... LSEGA FINANCING PLC .. 1.G FE ..|... .... 19,981,800 |...89.4820 |... ....17,896,400 |.... ...20,000,000 |.. ...19,988,362 2,533 [ e [2222.000 . 2.014 .. 94,444 | ....03/25/2021 ...|....04/06/2028 ...
629470-BA-5 . NXP BV/NXP FUNDING LLC . L2.AFE .. . 24,992,750 |...99.8070 |. . 24,951,750 |. 25,000,000 24,996,393 |.. o250 | ......4.883 406,250 ....12/03/2018 .. 03/01/2024 ...
78081B-AH-6 ..... ROYALTY PHARMA PLC .... D...... 2 ... 2.CFE ..|... .. 30,973,971 ...93.3020 |... ...29,394,795 |.... ...31,505,000 |. ...31,284,451 128,765 [..ooovvvvvnnnnnes fovvvenniinnnninnne |onen..1.200 .eeees 1.626 .. 124,970 |... ...02/16/2022 ... |....09/02/2025 ...
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82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT ....covvvvneniiiiiiniineeeenns foen e Dovevee | veeeeennns LEFE L 29,969,400 |...92.9680 |............. 27,890,400 |.....unnnnenn 30,000,000 |..ccvvunnnnns 29,986,210 [.oooeeveivininenns Jovviennnnnn 6,105 | o e 1.200 |...... 12108 oo |, 110,000 |.............. 360,000 [....03/02/2021 ...|....03/11/2026 ...
86803U-AD-3 ..... SUNTORY HOLDINGS LTD ...eeevvvvveieiiiiiiiiieiiniieiieeenns oo o D...... 2 s L2AFE L 14,975,400 |...97.3100 |............. 14,59,500 |............. 15,000,000 |............. 14,995,684 ... 5,054 i o o 2.250 |...... 2.285[A0 e fooiininnnnnens 70,313 [...........ee. 337,500 |....10/09/2019 ...|....10/16/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 1,782,764,862 | XXX 1,695,803,054 1,731,325,000 1,725,400, 640 XXX XXX XXX 17,446,859 51,288,780 XXX XXX
05949C-FY-7 ..... BOAMS 2005-H 2A3 [ OO 37,061 |...85.5220 [ 31,974 [onniiiiiiniinn 37,387 |l 37,889 | [l 84 | s [ 5.139 |...... 4.790 [MON ..o [ornnnmnnnnninnnnnns 160 |, 1,649 [....10/01/2007 ...|....09/25/2035 ...
05949C-HS-8 ..... BOAMS 2005-1 2A3 . ... 27,341 (...92.5580 |... e 20,385 [ 25,432 [ e 19T e [ | 4.753 |...... 6.270 |MON ... |oeeeeeeeeeeee 108 | 1,126 |....00/08/2005 ... [....03/25/2054 ...
20753X-AA-2 ..... CAS 2022-R03 1M1 . . 24,809,780 . 101.1690 |... ....25,009,807 |.... e 2799,586 [ | (179,847) [ e [ 7.437 |...... 6.408 | MON ..... 1,750,088 |....03/21/2022 ...|....03/25/2042 ...
20754A-AA-1 ... CAS 2021-R03 1M1 . .... 30,793,851 [...99.6700 |... ....30,692,231 |.... ...30,793,851 |[.............30,896,970 [.....oevvrruunnnnn foeeeees (111,468) |oveeeciiiiiiiiiins o | 6.187 |...... 5.285 [ MON ..... .. 1,783,006 |....12/14/2021 ... |....12/25/2041 ...
20754L-AA-T ..... CAS 2022-R01 1M1 . I .. 33,230,464 |...99.7370 |... .... 33,143,068 |.... ...33,230,464 |.. 233,377,306 [ e (173,468) [ | e 6.337 |...... 5.261 [MON ..... .. 1,974,489 |....01/11/2022 ... |....12/25/2041 ...
20754R-AA-4 ..... CAS 2021-R01 M1 ... 4. 5,709,520 |...99.9120 |... ..5,704,4% |.... .5,709,520 |.. 5,721,904 [ | (36,428) [ | e 6.087 |...... 4.723 ...10/19/2021 ... |....10/25/2041 ...
22540V-G6-3 ..... CSFB 2002-9 1A1 4. ...3,439 [...90.9360 |....ooeiiiiiiinnns 3421 | 3TB2 [ 3,421 [oeveeeea (18) | (9) [ e e 7.000 |...... 7.639 ....03/01/2010 ... [....03/25/2040 ...
30711X-KZ-6 ..... CAS 2017-C03 1ED2 4. ...6,299,536 [...99.8700 |.............. 6,283,492 |.... 6,309,438 [ e (28,686) [ | e 6.652 |...... 5.918 ....12/08/2021 ... [....10/25/2029 ...
35564K-DB-2 . STACR 2021-DNA2 M2 . 4 . 30,854,444 (. 100.9390 |. .31,119,161 |. 30,878,296 |.. .(306,520) |. .7.637 |......6.382 ....03/03/2021 .. 08/25/2033
35564K-RE-1 . STACR 2022-DNA2 M1A . 32,981,322 |. 100.0000 |. .32,981,322 |. 33,082,102 |.. .(194,037) |. .6.637 |......5.5%8 ....02/07/2022 .. 02/25/2042
35564K-Uli-7 . STACR 2022-DNA3 M1A . . 35,862,155 [. 100.9090 |. .36,188,142 |. 35,750,568 |.. .(215,085) |. .7.337 |......6.533 ....04/11/2022 .. 04/25/2042 ...
46590Y-AA-2 ..... JPINT 2017-5 A1 4. ...98.5620 |..........ee. 4,043,809 |.... 4,265,566 [ e (8,480) [ | e 3.684 |...... 2.679 ...06/25/2019 ... |....10/26/2048 ...
466247-0C0 ..... JPINT 2005-A3 4A1 .. 4. ...98.8590 |... o AT160 [ 17,388 [ 17,575 | e 186 | [ [ 6.158 |...... 5.812 ....10/24/2006 ... [....02/25/2040 ...
46643U-DJ-5 ..... JPUNT 2015-1 AM1 ... 4. ...96.3910 |... LT18,917 [ 745,834 [ 782,648 | [ 9,889 | [ [ 6.681 |...... 3.001 ....03/31/2016 ...[....12/25/2044 ...
46650A-AD-5 ... JPINT 2018-7FRB A2 ... 4. ...95.8660 |... ...16,476,163 |.... . e 18,205,205 [ | (136,606) [aniiiiiiiiis e [ 6.220 |...... 2.943 ....04/02/2020 ... |[....04/25/2046 ...
46651F-AD-3 ..... JPUNT 2019-HYB1 A2 ... 4. ...98.9140 |... ....6,765,611 [t 7,656,366 [ooeevveeeeiiiiiinn oeeeeeenn (38,960) |ovveeeiiiiiiiiiins o e 4.863 |...... 3.130 ...08/13/2019 ... [....10/25/2049 ...
576433-UF-1 ..... MARM 2004-13 3A1 ... 4. ...93.8440 |... P& T T Y /0 - < FOUPOOOOPR RO 3 (- I A R RN 5.386 |...... 5.308 ....03/01/2010 ... [....02/21/2064 ...
61763Y-AJ-3 ..... MSRM 2014-1A B2 4. ...99.590 |... 1,223,455 |.. 1224703 [ e (B,578) [ | e 6.893 |...... 6.153 ...03/28/2018 ...|[....06/25/2044 ...
65536V-BZ-0 ..... NAA 2003-A3 A1 .. 4 s .. 189,350 |...98.5500 |... ..189,065 |.. 189,488 [ e (1,805) [ | [ 5.500 |...... 4.976 ...11/01/2006 ... [....08/25/2033 ...
929227-4D-5 ..... WAMU 2003-AR6 A1 . v |4 i | TARM L ... 58,822 [...93.8090 |... ...59,863 [ 64,931 | e 335 i i | 5.346 |...... 3.657 ...03/22/2012 ... |....06/25/2033 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 231,118,201 | XXX 230,748,984 230,939,384 233,452,239 (18) (1,426,301) XXX XXX XXX 300,803 14,632,230 XXX XXX
05538U-AE-3 ..... BBUBS 2012-SHOW C .. ... 24,082,984 |...86.6020 |... ....20,697,878 |.... ...23,900,000 |.. 223,914,351 [ e (P2 72 D U R 4.160 |...... 3.998 [MON ..... ... 82,857 |... .. 975,678 |....12/01/2016 ... |....11/05/2036 ...
055522-AC-0 . BLOX 2021-BLOX B . . 22,535,000 |...88.9120 |. .20,036,319 |. 22,535,000 22,535,000 |.. .(321,908) |. .6.577 |......4.570 . 69,989 1,401,570 |....08/18/2021 .. 09/15/2026
056054-AH-2 . BX TRUST 2019-XL E . . 88,188,350 [...99.3160 |. .87,896,646 |. 88,502,000 88,498,915 |.. .. (44,992) |. .7.276 |......7.400 304,083 6,192,271 |....04/20/2021 .. 10/15/2036
056083-AA-6 ..... BXP 2017-GM A . . . 43,494,781 |...93.0590 |. .36,767,611 |. 39,510,000 41,570,543 |.. .(586,464) |. .3.379 |...... 1.792 111,254 1,335,043 |....11/09/2020 .. 06/13/2039
056083-AG-3 ..... BXP 2017-GM B ..evveieiiiiiiiieeciei e [ e . 44,755,938 |...91.2510 |. .38,133,793 |. 41,790,000 .(496,874) |. .3.539 |......2.215 123,244 1,451,102 |....10/14/2021 .. 06/13/2039 ...
056083-AJ-7 ..... BXP 2017-GM C oo [ e . 34,097,500 |...89.8740 |. .27,986,764 |. 31,140,000 .(463,255) |. .3.539 |......1.887 91,836 1,096,041 |....06/18/2021 .. 06/13/2039 ...
05609R-AG-9 ..... BX TRUST 2021-BXVWF B .... ... 31,586,952 [...97.9220 |... ....31,244,770 |.... ...31,907,814 [ 32,267,549 [oovvviviiiiiiiiinn oo 64,350 |eeeiiiiiiiis o e 6.518 |...... 5.138 98,210 .. 1,965,630 |....10/28/2021 ...|....10/15/2026 ...
12508E-AA-O ..... COMM 2020-SBX A . 97,634,160 |...89.5350 |... ....85,268,657 |.... 95,235,000 |.............96,194,904 [o.oeveviiininnnnnn oeeeen(485,836) |eveeeeiiniiiiiies o e 1.670 |...... 1.148 ,500,425 |....12/01/2021 ...|....01/10/2038 ...
12598E-AK-8 ..... COMM 2020-SBX E ...5,209,288 |...80.0450 |.............. 4,184,753 |.... 25,228,000 [.oeieeeeennn 5,218,461 [oeviviiiiiiiiiiinn foeeeeennnnn 2,907 e o s 2.3%8 |...... 2.431 .. 123,032 |....12/17/2020 ... |....01/10/2038 ...
12654Y-AA-T ... CPTS 2019-CPT A .... 39,057,374 |...84.2680 |... ...34,136,967 |.... ...40,510,000 |.. ...89,510,957 [ e 129,006 [ e e 2.865 |...... 3.299 ,160,612 |....05/18/2020 ...|....11/13/2039 ...
12654Y-AE-9 ..... CPTS 2019-CPT B .. 11,085,070 |.. 78.0160 |... ...10,544,000 |.. +..10,936,636 [..iiiiiiiiiins Jeeeennnn (83,994) [ | e 3.007 |...... 2.354 ....10/27/2021 ... |....11/13/2039 ...
12654Y-AG-4 ..... CPTS 2019-CPT C 9,220,781 |...73.6600 |... .9,000,000 |.. 9,162,528 [ e (25,594) [ | e 3.007 |...... 2.725 ...03/22/2021 ... |....11/13/2039 ...
201736-AE-5 ... CMLBC 2001-CMLB X 10 . . 79,374 | T .1.646 |......0.000 ....12/27/2007 .. 06/01/2031 ...
23305J-AA-0 . DBUBS 2017-BRBK A .. . 24,205,618 |... .22,280,221 |. 24,210,000 .3.482 |...... 3.450 ....06/05/2020 .. 10/10/2034
20420M-AL-7 . CGCMT 2019-SMRT E 6,120,850 |... ..5,843,028 |. .5,853,000 .4.903 |......2.767 ....10/18/2021 .. 01/10/2036
44421G-AE-3 . HY 2019-30HY B ... . 14,858,594 |.. .11,971,850 |. 13,750,000 .3.380 |......2.317 ....03/03/2021 .. 07/10/2039
44421NM-AG-5 . HY 2019-55HY C . 14,704,375 |...81.9790 |. 11,477,060 |. 14,000,000 .3.041 |......2.376 ....10/14/2020 .. 12/10/2041 ...
53218C-AJ-9 ..... LIFE 2021-BR E .. .. 48,060,641 [...95.5190 |... ....45,900,202 |.... ...48,053,479 |.. .. 48,059,546 ... e (17,6803) [ | e 7.226 |...... 7.313 ...03/22/2021 ...|....03/15/2036 ...
563136-AL-4 ..... OMW 2020-AMW E .ovvvniiiiiiiiiiiiiiiineeeccviiieeeees fonn e 16,568,984 |...81.9390 |............. 14,216,417 |............. 17,350,000 f....ceevnnn 16,899,815 |....vvvvvvvvvvenne o0 109,758 e o o 2.431...... 3.116 ...05/20/2021 ... |....09/10/2039 ...
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61763X-BF-2 ..... MSBAM 2014-C18 300A .....evvnvvvvinnnniiiiiinineevvnnnns oo vee | s 4 s R Y R N 2,199,199 [.. 771770 |oeirrennnn 1,736,483 oo 2,250,000 |...ccevvunnnns 2,230,454 |.oooviiiiiiiiis e TL277 s e e 3.749 |...... 4.307 [MON ...o. oovivnnnninanns 7,264 ....03/25/2020 ...|....08/15/2031 ...
61763X-BH-8 ..... MSBAM 2014-C18 300B .. N 1.A .. ...5,172,327 |...63.2610 |..ceuennnenens 3,140,909 |.... .4,965,000 |.. 4,995,641 [ e (80,706) [ [ e 3.9% |...... 2.774 [MON ..... ... 17,085 |... ....08/11/2021 ...|....08/15/2031 ...
74824D-AA-8 ..... QCMT 2013-QCA A I L 1.4 .. . 39,731,209 |...94.2200 |... .... 35,436,962 |.... ...38,045,266 |.......cccvnnieee forrennnn(446,607) [oennniiiiiiiinnns oo e 3.275 |...... 2.058 [MON ..... ... 102,646 |... ....02/20/2020 ...}|....01/11/2037 ...
T844R-AL-9 ..... SLG 2021-0VA E N 1.A ... .... 99,842,715 [...75.5480 |... ....77,970,069 |.... . . .. 100,559,627 |.oeeeeeiiiiieee e 291,915 [ o e 2.851 [...... 3.239 | MON ..... ... 245,167 |... .. 2,942,001 [....10/04/2021 ... |....07/15/2041 ...
85237A-AA-1 ..... SREIT 2021-PALM A .. I L 1.AFE. .... 46,631,094 |...97.6500 |... ....45,739,260 |.... ...46,840,000 |.. 47,454,359 [.oooiviniiiiiiiinn e 45,464 [ e [ 6.066 |...... 4.441 [MON ..... ... 134,173 |... .. 2,670,767 |....10/08/2021 ...|....10/15/2034 ...
92858T-AC-0 ..... VLS 2020-LAB B ... N 1.B FE . . 14,419,026 |...80.7460 |... ... 11,304,440 |.... 14,000,000 |.. 14,293,100 [oeeneeeeniiieeee foeeeennnn (40,987) |vee s oo e 2.453 |...... 2.121 [ MON ..... .... 28,618 |... .. 343,420 |....10/21/2020 ...|....10/10/2042 ...
92858T-AG-1 ..... VLS 2020-LAB D ... v |4 o | LFFE ...3,840,845...73.2630 |........c..... 2,930,520 |.... .4,000,000 |.. ....3,879,920 |.ooiiiiiiiiinnnns o 15,092 | i e 2.689 |...... 342 MON .oooe [orvieneniiinns 8,965 |... .. 105,551 |....10/07/2021 ...|....10/10/2042 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 787,383,029 | XXX 691,157,946 775,890,163 781,253,002 XXX XXX ,084,915 31,228,408 XXX XXX
03065U-AB-5 ..... AMCAR 2023-2 A2A . o | LA FE L .... 19,999,718 . 100.4310 |... ....20,086,200 |.... ...20,000,000 |.. 019,999,164 .o e (554) [ e e 6.190 |...... 6.261 ... 44,706 |... .. 302,622 |....09/12/2023 ... |....04/19/2027 ...
056820-A0-9 ..... BCC 2017-1A A1R .. 4 [ TAFE L .... 15,755,567 |...99.9000 |... ....15,739,811 |.... ...15,755,567 |.. 15,755,567 [oenviiiiiiinnes e (619,893) e o e 6.647 |...... 4.923 ... 212,377 |... .. 949,239 |....05/06/2021 ...|....07/20/2030 ...
07133P-AJ-8 ..... BATLN 2021-17A A2 .. 4 | LA FE L .... 14,000,000 |...99.9480 |... .... 13,992,720 |.... ...14,000,000 |.. 14,000,000 |...oeeeenniiieee foeeeennn(719,281) [ oo e 7.7 |...... 5.729 ... 202,056 |... ..910,184 |....02/01/2021 ...|....03/09/2034 ...
08179H-AG-5 ..... BSP 2017-12A AR . 4 .1.BFE .. .20,000,000 |...99.1160 |. .19,823,200 |. 20,000,000 20,000,000 |.. .7.155 |......6.198 306,096 ,298,954 |....10/04/2021 .. 10/15/2030
08180E-BJ-2 ..... BSP 2013-111A A1R2 . 4 1AFE .. 2,179,633 |...99.9540 |. ..2,178,630 |. .2,179,633 .2,179,633 |.. .6.677 |......2.788 . 29,513 131,981 |....04/20/2021 .. 07/20/2029
08181V-AQ-8 ..... BSP 2018-16A AR ... 4 1AFE .. . 12,500,000 |...99.4730 |. 12,434,125 |. 12,500,000 12,500,000 |.. .7.064 |......5.767 186,423 801,627 |....05/24/2021 .. 01/17/2032 ...
09629E-AL-5 ..... BLUEM 2017-2A A1AR . 4 | LA FE L .. 26,561,462 |...99.9730 |... ... 26,554,290 |.... ...26,561,462 |.. 126,561,462 |...ooeeeeinieeee e (629,141 | e e 6.677 |...... 5.649 . ... 359,651 |... 1,608,350 |....12/10/2021 ...[....10/20/2030 ...
12803V-AA-3 ..... CAJUN 2021-1 A2 .. 4 2B FE L .. 755,290 |...88.7230 |... 767,813 |.... (530 (1 R AR (-7 I FORRUUUR AU RN 3.931 [...... 8.799 [FMAN ... |eeeeeiiiiiinns 3,874 |... ...8,505 |....09/27/2023 ...|....11/20/2051 ...
17295F-AB-0 ..... CITZN 2023-2 A2A . v |- TLAFE L.l . 36,997,939 |. 100.2840 |... ....37,105,080 |.... 836,997,299 oeiiiiiiiiieee e (B40) [ e e 6.090 |...... 6.163 | MON ..... ...100,147 |... 563,325 |....09/06/2023 ...|....10/15/2026 ...
17331K-AB-5 ..... CITZN 2023-1 A2A . e | TAFE Ll . 38,366,824 |. 100.1960 |... .... 38,443,653 |.... ...38,367,431 [ i 807 e e e 6.130 |...... 6.214 [MON ..... ... 104,533 |... 1,084,527 |....06/23/2023 ... |....07/15/2026 ...
233869-AB-2 ..... DTRT 2022-1 A2 ... o | LA FE L ...3,401,371...99.8740 |....eennnneen. 3,397,165 |.... 3,401,434 [ e B e e e 5.070 |...... 5.127 [MON .ooee oeeeiiieeeeenee 7,665 |... .. 172,454 |....10/12/2022 ... |....09/16/2024 ...
25755T-AH-3 ... DPABS 2017-1A A23 .. 4 [ 2AFE L .... 23,562,500 |...95.3770 |... ... 22,473,206 |.... . . ...23,562,500 I AR RN 4118 |...... 4.139 | JA ... .. 177,889 |... ..970,304 |....06/12/2017 ...|....07/25/2047 ...
262431-AH-2 ... DRSLF 2017-50A A1R . N .. 1.AFE ..|... .... 27,302,738 |...99.8370 |... ... 27,258,235 |.... ...27,302,738 |.. 27,302,738 |oeeeeeeiieees [oees (1,109,328) [-oeeeeeeiieeeee e fens 6.655 |...... 4.980 | JADO ... 1,637,764 |....04/08/2021 ...|....07/15/2030 ...
262440-AN-3 DRSLF 2017-49A AR ....ivviiiiiiiiiiiniieeeccenin e [een e I L .. 1.AFE ..|... .... 27,038,440 |...99.6980 |... ....26,956,784 |.... ...27,038,440 |.. ...27,038,440 [oovvviiiiiiiiiin s (1,104,964) |..oooeeeeeeiiniins fornniiiiiiiiineens o 6.607 |...... 4.912 [JAD .... 1,618,764 |....03/29/2021 ...|....07/18/2030 ...
262440-A0-6 . DRSLF 2017-49A BR .. 4 1AFE . . 13,030,000 |...99.5920 |. .12,976,838 |. 13,030,000 13,030,000 |.. .(612,467) | 7.257 |......5.929 | JAJO ... 865,964 |....03/29/2021 .. 07/18/2030
26249K-AZ-4 . DRSLF 2014-36A AR3 . 4 1AFE .. . 15,218,405 |...99.9260 |. .15,188,158 |. 15,199,406 15,985,840 |.. .. 176,331 .6.675 |......4.518 | JADO .... 917,739 |....08/31/2021 .. 04/15/2029 ...
29374G-AB-T7 ..... |EFF 2022-4 A2 .. .. 1.LAFE .. 8,706,861 [. 100.2990 |. ..8,734,315 |. .8,708,277 .8,707,511 |.. ....606 [. .5.760 |......5.839 501,597 |....11/16/2022 .. 10/22/2029 ...
29375C-AB-5 . EFF 2023-1 A2 .. 1.AFE .. . 39,275,008 |. 100.1010 |. .39,321,273 |. 39,281,599 39,277,614 |.. . 2,516 |. .5.510 |......5.583 ,731,533 [....02/22/2023 .. 01/22/2029 ...
29375C-AC-3 ..... |EFF 2023-1 A3 .. .. 1.LAFE .. . 19,994,550 |. 100.9530 |. .20,190,600 |. 19,995,599 |.. . 1,049 |. .5.420 |......5.490 . ..867,200 |....02/22/2023 .. 10/22/2029 ...
33835N-AA-9 ... MORGN 2018-3A AR . .. 1.AFE ..|... .... 20,000,000 |...99.7670 |... .... 19,953,400 |.... ...20,000,000 |.. +..20,000,000 |...weeveevnnnnnes forreennn (788,563) [ouvnniiiiiiiines oo e 6.717 |...... 5.407 | JAL ... 1,219,151 |....06/25/2021 ... |....10/20/2031 ...
344928-AB-2 ... FORDO 2023-A A2A ... .. 1.AFE ..|... .... 13,614,980 [...99.7940 |... .... 13,587,393 |.... ...13,615,441 |.. 13,615,192 [ e 212 [ e e 5.140 |...... 5.199 .. 495,715 |....03/28/2023 ...|....03/15/2026 ...
344930-AB-8 ..... FORDO 2023-B A2A ... .. 1.AFE ..|... .... 32,296,612 . 100.0930 |... .... 32,330,039 |.... ...32,300,000 |.. 082,297,925 [oiiiiiiiiiieees v 1314 L [ e 5.570 |...... 5.645 ....06/21/2023 ...|....06/15/2026 ...
438150-AC-1 ..... HAROT 2023-3 A3 .. 1.AFE ..|... ...9,997,938 |. 101.2990 |... ....10,129,900 |.... .. 10,000,000 |.. 09,998,197 [ e e 259 [ e e 5.410 |...... 5.481 ....08/15/2023 ...|....02/18/2028 ...
44328U-AB-2 ... HPEFS 2023-2A A2 ... .. 1.AFE ..|... . 38,497,039 |. 100.7200 |... ....38,777,200 |.... ...38,500,000 |.. 238,497,431 [ 392 e i e 6.040 |...... 6.123 ....09/19/2023 ...|....01/21/2031 ...
46591H-BR-0 ..... CACLN 2021-1 B ... .. 1.CFE ..|... 2,253,057 |...98.2030 [..eeeeeennnnn 2,212,570 |.... . 2,253,057 |.. 002,253,057 [oueeeeeenniiieees feeeeereeeeeeene e e e 0.875 |...... 0.877 ...03/16/2021 ...|....09/25/2028 ...
46591H-CD-0 . CACLN 2021-3 B .1.CFE .. 5,712,949 |...96.4890 |. .. 5,612,367 |. .5,712,949 5,712,949 |.. .0.760 |......0.761 ....09/14/2021 .. 02/26/2029 ...
477920-AC-6 ..... JDOT 2023-B A3 .. 1.LAFE .. . 12,497,915 |. 100.8710 |. .12,608,875 |. 12,500,000 12,498,361 |.. .5.180 |......5.243 ....06/21/2023 .. 03/15/2028
50117E-AB-0 ..... KCOT 2022-1A A2 .. 1.AFE .. 4,336,002 |...99.5160 |. ..4,315,165 |. . 4,336,152 . 4,336,135 |.. .2.340 |......2.354 ....03/15/2022 .. 04/15/2025
50117K-AB-6 ..... KCOT 2023-1A A2 .. .. 1.LAFE .. . 29,134,681 1...99.9190 |. 129,111,728 |. 29,135,328 29,134,915 |.. .5.400 |......5.463 ....08/28/2023 .. 02/17/2026
50184K-BN-7 ..... LCM 13A BR3 .... 1AFE .. .20,000,000 |...99.5200 |. .19,904,000 |. 20,000,000 |.. .7.158 |......6.078 ....11/29/2021 .. 07/19/2027 ...
55316E-AE-2 ..... MMAF 2019-B A5 ... .. 1.LAFE ..|... ...4,502,163 |...93.9590 |.....eunnnnnnn 4,491,240 |.... b 871,679 [oeiiiiiieeee e 44,586 | e e 2.290 |...... 3.399 .. 109,462 |....03/31/2020 ... |....11/12/2041 ...
55819B-AU-0 ..... MDPK 2015-18A ARR .. 1.AFE ..|... ... 14,662,393 [...99.9050 |... ... 14,648,464 |.... . . 14,662,393 [ e (274,821) | e e 6.614 |...... 5.232 | JAJO ... ..886,077 |....12/01/2021 ...|....10/21/2030 ...
55820R-AJ-1 ..... MDPK 2017-25A A1R .. 1.AFE ..|... .... 28,709,543 |...99.7910 |... .... 28,649,540 |.... ...28,709,543 |.. 028,709,543 |oeeeeeeiiieeee e (1,178,905) [eeeeceeees oo e 6.610 |...... 4.883 | AL ... 1,741,088 |....08/25/2021 ...|....04/25/2029 ...
55820T-AJ-7 ..... MDPK 2017-23A AR ... .. 1.AFE ..|... . 21,347,982 |...99.9050 |... ....21,327,702 |.... 21,347,982 |.. 21,347,982 o [ (888,397) L e e 6.619 |...... 4.671 | JAJO ... . 1,296,757 |....06/04/2021 ... |....07/27/2030 ...
56578J-AN-2 ..... MCLO 2017-10A A1BR . e |4 e | LA FE L .. 5,400,000 |...99.3350 |.eeuuunnnnnn 5,364,090 |.... .5,400,000 |.. ....5,400,000 . JUTPN PO 6.891 |...... 5.976 [FMAN .... |... ... 48,584 |... .. 347,998 |....12/07/2021 ...|....11/15/2029 ...
641310-AL-4 ..... NEUB 2017-26A BR ......euvniiviivnnnniiiiiiininnineiinnnnnnsfone ven | nnnnns 4. LACFE 21,160,000 |...98.8660 |............. 20,920,046 |............. 21,160,000 |....ccoennnn 21,160,000 |..oeeveniniiinnnn fooeernni(635,304) |ooivvvnnnniiiiinn Joveiiniiiiiiiinnns oo 7.057 |...... 6.213 [JAJD ... [iviiiinnnnnns 311,081 [...ooeeeens 1,363,491 |....10/22/2021 ... |....10/18/2030 ...
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67097L-AH-9 ..... OCP 2017-13A ATAR .ooiiviiiiiiiiin e foee een | s 4 i | TAFE | 16,987,324 |...99.9060 |............. 16,971,356 |....cceeenen 16,987,324 |....oovennnns 16,987,324 [.ooovvvniiiiiiii Joennnenn(880,779) [ i [ 6.615 |...... 5.370 [JAJO ... |oeviiiiinnns 240,367 |oevuunnnnn. 1,010,537 |....08/19/2021 ...|....07/15/2030 ...
671026-AC-6 ..... 0SD 2021-23A B N .. 1.BFE ..|... .... 14,962,950 |...98.6930 |... .... 14,803,950 |.... ...15,000,000 |............. 15,506,789 |oeevvvenieeeennnn feeeeeeeen 81,409 |oeciiiiiiiis e e 7.184 |...... 6.414 [ JAJO ... 227,507 |... .. 980,203 |....12/01/2021 ...|....04/17/2031 ...
67578B-AA-4 ..... 0CT32 2017-1A A1R .. I L .. 1.AFE ..|... .. 23,287,796 |...99.8800 |... .... 23,259,851 |[.... ... 23,287,796 |.eeeeennnnn23,287,796 |oevvvnnnnniiinnnn foeeennnn(975,602) |oceeniiiiiiiiii e e 6.605 |...... 4.731 [ JAJO ... 329,019 [... 1,382,983 [....03/25/2021 ... |....07/15/2029 ...
67578B-AE-6 ..... 0CT32 2017-1A BRR N .. 1.BFE ..|... ...99.2600 |....covnnnnnns 9,926,000 |.... .. 10,000,000 |............ 10,000,000 |-eeeeuuureeremmnnn foreeeeen(480,099) |oovvvnnneiiiiinns feieeeeieiiieee oo 7.235 |...... 5.895 [ JAJO ... 154,759 |... ..657,566 |....03/25/2021 ...|....07/15/2029 ...
67590A-BP-6 ..... 0CT14 2012-1A AARR .... I .. 1.AFE ..|... ...99.8260 |.............. 9,917,666 |.... .... 9,934,963 |.. 210,162,341 [ [t 35,165 [ e e 6.605 |...... 5.212 [ JAJO ... 140,365 |... ..590,003 |....01/28/2022 ...|....07/15/2029 ...
69335P-DX-0 ... PFSFC 2020-G A ... N .. 1.AFE ..|... ...99.4140 |... ... 17,397,450 |.... 17,500,000 |.. 17,499,913 [ e 899 [ e e 0.970 |...... 0.976 | MON ..... L..7,544 ... .. 169,750 |....10/14/2020 ...|....02/15/2026 ...
69335P-DY-8 ..... PFSFC 2020-G B ... I L .. 1.F FE ..|... . ...99.3700 |.....covnnnnns 6,583,263 |.... .6,625,000 |.. .... 6,624,992 R < < TN S RN R 1.570 |...... 1.576 | MON ... ...4,623 |... .. 104,013 |....10/14/2020 ...|....02/15/2026 ...
69702B-AA-9 ..... PSTAT 2021-3A A1 . N .. 1.AFE ..|... .... 13,407,349 ...99.7180 |... .... 13,369,540 |.... ...13,407,349 |.. .. 13,407,349 o e (524,996) |-eevveneeeeennnn e oo 6.477 |...... 4.468 | JAJO ... 176,103 |... ....06/24/2021 ...|....07/20/2029 ...
69702B-AC-5 ..... PSTAT 2021-3A A2 . 4 1AFE .. . 25,000,000 |...99.8320 |. .24,958,000 |. 25,000,000 .. .(958,899) |. .7.077 |......5.812 358,786 ....06/24/2021 .. 07/20/2029
69702D-AA-5 ..... PSTAT 2021-2A A1 . 4 1AFE .. . 15,676,686 |...99.6950 |. .15,628,872 |. 15,676,686 |.. .(745,930) | .6.429 |......3.918 117,578 ....06/11/2021 .. 05/20/2029
69702H-AA-6 ..... PSTAT 2021-4A A1 . 4 1AFE .. . 23,107,204 |...99.7160 |. .23,041,579 |. 23,107,204 |.. .(730,433) |. .6.455 |......4.949 319,054 ....09/21/2021 .. 10/15/2029 ...
78398A-AB-9 ..... SFAST 2023-1A A2A .. .. 1.AFE ..|... ...6,312,285 |. 100.1690 |.............. 6,331,817 |.... 8,314,282 [ e 947 e e e 5.890 |...... 6.127 ... 11,376 |... . ...09/22/2023 ... |....08/22/2027 ...
80287D-AB-3 ..... SDART 2023-6 A2 .. 1.AFE ..|... .... 27,999,756 . 100.3420 |... ....28,095,760 |.... . . 27,999,336 [onniiiiiiinnnns fovvvrnnee (821) e e e 6.080 |...... 6.149 ... 75,662 ... .. 113,493 |....11/14/2023 ... |....06/17/2027 ...
86315T-AA-3 ..... STRAS 2021-2A A .. 1.AFE ..|... .... 10,547,954 |...99.7300 |... ....10,519,474 |.... ...10,547,954 |............. 10,547,954 |...ooeiiiiiiiinis [oeeeee e (265,073) | e e 6.577 |...... 5.361 ... 140,684 |... ..628,005 |....12/03/2021 ... |....12/28/2029 ...
86315W-AA-6 ..... STRAS 2021-3A A .. .. 1.AFE ..|... ... 24,136,597 |...99.8040 |... ... 24,089,289 |.... .. 28,136,597 |oeiiinnnnn 24,136,597 ooiiiiiiiiiiiii [eeee (464,079) | e e 6.627 |...... 4.898 ... 324,371 |... ... 12/17/2021 ...|....12/29/2029 ...
87190T-AC-7 ..... SSTAT 2021-1A B .. .. 1.BFE ..|... .... 26,750,000 |...99.2140 |... ....26,539,745 |.... ...26,750,000 |.............26,750,000 |-eeerrueeeremmnnn fooeaeeee(794,017) |oeeenieiiiiis e oo 7.090 |...... 6.150 ... 358,233 |... ....10/06/2021 ...|....10/25/2029 ...
87232B-AH-5 ... TSYMP 2017-1A BR ... .. 1.CFE ..|... .... 35,000,000 |...98.9140 |... ....34,619,900 |[.... ...35,000,000 |.. +..35,000,000 |...ooeveevnnnnnnne foeen (1,143,619) oo oo e 7.205 |...... 6.399 ... 539,410 |... ....09/21/2021 ...|....07/15/2030 ...
89239H-AB-4 ... TAOT 2022-D A2A .. 1.AFE ..|... .... 12,030,476 |...99.9150 |... ....12,020,383 |.... ...12,030,609 |.. 12,030,548 |o.eieeeiiiiieee e B e e e 5.270 |...... 5.329 ... 28,178 |... ...11/01/2022 ...|....01/15/2026 ...
89240H-AB-1 ..... TLOT 2023-B A2A .. .. 1.AFE ..|... .... 23,999,626 . 100.4850 |... ....24,116,400 |[.... ...24,000,000 |.. 23,999,274 |oiiiiiiiinnnns v (382) [ e e 5.730 |...... 5.794 ... 42,020 |... ....00/12/2023 ...|....04/20/2026 ...
92348K-BF-9 ..... VZMT 2022-7 C .. .. 1.F FE .. . 24,866,192 |...99.7720 |. .24,813,296 |. 24,870,000 24,867,215 |.. .5.720 |......5.794 . 43,467 ... 11/17/2022 .. 11/22/2027
92867U-AB-8 ..... VWALT 2023-A A2A . .. 1.AFE .. . 19,998,212 |. 100.4340 |. .20,086,800 |. 19,998,248 .5.870 |......5.944 . 35,872 ....00/12/2023 .. 01/20/2026
92916M-AF-8 ..... VOYA 2017-1A AR 1AFE .. . 13,726,883 |...99.9810 |. 13,724,275 |. 13,726,882 .6.614 |......4.466 191,680 ....04/30/2021 .. 04/17/2030
95058X-AG-3 ..... WEN 2019-1A A2I .. .2.BFE .. . 24,525,000 |...95.4040 |. .23,397,831 |. 24,525,000 |.. .3.783 |......3.801 . 41,23 ....06/13/2019 .. 06/15/2049
96328G-AS-6 ..... WFLF 2023-1A A ... .. ...3,972,440 |. 100.2850 |.....eunnneees 4,011,400 |.... 3,977,350 foeeiiiiiiiiiiees foreeeeenen 4910 | e e 5.800 |...... 6.371 JMON ..oee |oeeniiiiiinnnnnn 8,378 |... ...09/22/2023 ... [....04/18/2038
1049999999. Subtotal - Bonds - Industrial and Miscella
Loan-Backed and Structured Securities 1,079,124,839 | XXX 1,075,689,712 1,079,602, 263 1,080,854, 187 (17,865,639) XXX XXX XXX 8,984,747 49,255,491 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,830,391,021 | XXX 3,693,399,696 3,817,756,810 3,820,960,068 2,411,359 (22,229,503) XXX XXX XXX 28,817,324 146,404,909 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
BL3200-39-3 ..... ABC SUPPLY CO INC B TERM LOAN .....ieeeeeeeieeeeeennas feen e . |- 3.BFE ..|... .... 19,517,327 [. 100.2080 |... ....19,631,542 |.... ...19,590,793 |.. ...19,541,698 |......... 446,097 |........ (299,284) |. e 12,172 | 1,407,262 |....03/10/2022 ... |....01/15/2027
BL3646-39-7 ..... INDIGO MERGER SUB INC B TERM LOAN .. 2.CFE .. . 11,755,303 |. 100.3330 |. 11,797,522 |. .443,%1 (401,708) . .. 7,701 ....07/14/2021 .. 07/01/2028
BL3650-57-1 ..... HARBOR FREIGHT TOOLS B TERM LOAN ... ..4.BFE .. . 42,172,962 |...99.8130 |. .42,120,425 |. . 2,938,881 .(1,028,519) |. . 28,908 ....02/17/2022 .. 10/19/2027
BL3683-98-6 ..... STANDARD INDUSTRIES INC B TERM LOAN .....cvvvnvvvennn foun one . |..2.CFE .. . 13,509,045 |. 100.1880 |. 13,671,154 |. .. (23,530) | . 29,267 ....08/03/2022 .. 08/06/2028 ...
BL3556-13-3 . JAZZ FINANCING LUX SARL B TERM LOAN ...eevvveneraenns feun e oo |- 3.BFE .. . 34,997,712 |. 100.4060 |. .35,304,806 |. 35,162,048 ...... 1,321,058 .(997,229) | . 26,285 ...12/0172021 .. 05/31/2028 ...
BL3573-84-9 ..... ICON LUXEMBOURG SARL B TERM LOAN . |- 2.CFE ..|... .... 47,181,512 [. 100.3330 |... ....47,350,964 |.... ...47,193,809 |.. ...47,186,422 |...... 1,781,900 |..... (1,612,311) [ .. 30,911 |... .. 3,597,587 |....07/14/2021 ...|....07/01/2028 ...
BL3760-10-7 ..... AERCAP B TERM LOAN ...ieeeveeeeieirnnninreeennnnnnaaaenns foen oe Coveeee| eeveiennnn L 2BFE | 24,937,500 . 100.3130 [......cc..... 25,078,250 |.eevunnnnnnns 25,000,000 |-eeeennnnnnns 24,953,266 |.evuuiiiiieiinns foeeees (813,097) . 15,854 |........... 1,837,603 |....11/02/2021 ... |....11/02/2028 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 194,071,361 [ XXX 194,954,663 194,549,855 194,124,286 6,931,897 (5,175,678) XXX XXX XXX 151,008 15,154,905 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 194,071,361 | XXX 194,954,663 194,549,855 194,124,286 6,931,897 (5,175,678) XXX XXX XXX 151,008 15, 154,905 XXX XXX
2419999999. Total - Issuer Obligations 10,303,179,654 | XXX 10,047,710,208 10,376,505, 000 10,311,336,327 2,411,184 10, 140, 176 XXX XXX XXX 82,857,498 154,649,770 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 232,075,116 [ XXX 231,637,219 231,818,764 234,399,563 (18) (1,425,603) XXX XXX XXX 305,988 14,694,196 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 881,387,648 | XXX 739,396,267 775,890,163 832,633,626 193 | (12,801,043) XXX XXX XXX 3,264,056 43,403,013 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,079,124,839 | XXX 1,075,689,712 1,079,602, 263 1,080,854, 187 (17,865,639) XXX XXX XXX 8,984,747 49,255,491 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 194,071,361 [ XXX 194,954,663 194,549,855 194,124,286 6,931,897 (5,175,678) XXX XXX XXX 151,008 15, 154,905 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 12,689,838,618 | XXX 12,289,388,069 12,658,366, 045 12,653,347,989 9,343,256 (27,127,787) XXX XXX XXX 95,563,387 277,157,375 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS .. 10,459,974,208 1B .. 139,290,125 1C..$............. 65,083,228 1D ..$............. 70,270,612 1E.$......... 165,502,582 1F ..$ ........... 232,020,893 1G.$........... 301,302,057
1B 2A..$.. 264,238,935 2B .. 438,949,073 2C..$ .. 367,058,345
1C BA.S$ ., 3,421 3B.. .79,408,272 3C ..$ .. ..7,662,580
1D 4A.$.. 20,478,426 4B .. 42,105,232 4C .8 .o
1E 5A .S e, 5B 5C..$
1F
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3 4 9 10 12 13 14 15 16 17 18 19 NAIC
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Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
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
857477-AQ-6 .. [STATE STREET CORP ........eevvmmmmmmmvnmnnnnnnn [eevvvvnnnns feveeens e 667,000.000 [.....eenneee 1200 [eeveviiiiiiias fooeeiiiiis 672,209 |....... 1.008 |... 672,209 ... 2.0.B79,506 |..ooeiiiiiins 2,011).... 59,598 o e, VU R R N 7,030 . |- 2.A FE ..|..08/20/2019 ..
902613-AJ-7 ... [UBS GROUP AG D 20,000,000.000 |.. 18,014,400 |....... 0.901 ... ....18,014,400 |... 20,000,000 ....376,458 |.... ...975,000 |. 796,400 |... . |- 3.B FE ..|..01/06/2022 ..
902613-BE-7 .. [UBS GROUP AG D 3,500,000.000 |....cceeeee 1.00 |ooeeeiiiiiiin fovniiiiinnnns 3,878,945 |....... 1.108 |t 3,878,945 ... . 3,500,000 . |.. 2.C FE ..|.. 11/08/2023 ..
902613-BF-4 ... [UBS GROUP AG .4,000,000.000 |.. .. 4,315,120 . 1.079 ..4,315,120 .4,000,000 |. .. 2.C FE ..|.. 11/08/2023 ..
90352J-AF-0 ... [UBS GROUP FUNDING D s 16,000,000.000 |.. . 15,995,040 |....... 1.000 |... ....15,995,040 |... ...16,000,000 . 1,120,000 |. . , . |- 2.C FE ..|..01/28/2019 ..
H4209U-AP-1 ... [UBS GROUP FUNDING .........ccceeeeeieiiiiiieees [oeeeeee Divevefeveiiiiiiiens 4,650,000.000)............ 1.00]....... 1.070 |vvvvvennnes 4,614,381 |....... 0.992[.uvunnnene 4,614,381 [.....ounnnnne 4,975,500)..............282,100 |....coeeeeens 325,500 [...uuunniiiiiiiiii oo (147,005)].ceeeeeeeeeeeeeeees fveiiiiiiiiiiiiiies foeieiiiies (147,005). .eevveeeeeeennes .. 3.A FE ..]..03/09/2020 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 47,490,095 XXX 47,490,095 49,155,006 1,223,747 2,480,098 1,604,410 XXX XXX
65339K-BK-5 ... [NEXTERA ENERGY CAPITAL ......eevvvvvvvvvnnnns [ evvvvnnnnns [ s 5,500,000.000 |.. R 5,615,993 |....... 0.938 [cevvvvrnnnnnne 5,160,925 |... .... 5,647,500 . ...310,750 |. . |- 2.B FE ..|.. 04/06/2022 ..
20250N-Ali-5 ... [ENBRIDGE INC A 26,380,000.000 |.. 26,136,527 |....... 0.924 (... ....24,384,089 ... ...26,902,193 ....549,583 [.... . |- 2.C FE ..|.. 03/06/2020 ..
20250N-BC-8 ... [ENBRIDGE INC A 40,000,000.000 |.. 38,655,449 |....... 0.923 |... ....36,900,000 |... ...38,637,500 [........... 1,060,556 |.... . |- 2.C FE ..|.. 11/17/2023 ..
20250N-BT-1 ... [ENBRIDGE INC .5,000,000.000 |.. .00 |.. ..5,000,000 . 1.064 ..5,318,250 .5,000,000 |. 113,333 | .. 2.C FE ..|..09/18/2023 ..
80356B-AB-4 ... | TRANSCANADA TRUST ..... e AL 27,470,000.000 |.. 1.00 27,408,828 |....... 0.945 ... ....25,966,842|... ...27,306,244 ....609,681].... . |.. 2.C FE ..|..02/07/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 102,816,797 XXX 97,730, 106 102,493,437 2,384,945 5,298,363 65,467 65,467 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 150,306,892 | XXX 145,220,201 151,648,443 3,608,692 7,778,461 1,604,410 65,467 1,669,877 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX
150,306,892 XXX 145,220,201 151,648,443 3,608,692 7,778,461 1,604,410 65,467 1,669,877 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A .8 .. 1B.. 1C..8 ... DS e TELS TF LS e 168 e,
1B 2A..$ .. 672,209 2B .. .5,615,993 2C..$...........121,389,909
1C 3A..$... 4,614,381 3B .. 18,014,400 3C..$....
1D 4A .8 . 4B.. ... 4C..§.
1E 5A...$ ... 5C..$....
1F 6..... [ J .
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00130H-10-5 ... [AES CORPORATION +...25,500.000 [....evvnnnnnnnnee... 490,875 |......... 19.250 .... 490,875 ... 333,119 |.. ....16,922 |... (242,505)|... ... (242,505) |... . |- 03/25/2020 ..
002824-10-0 ... |ABBOTT LABORATORIES .. ...33,500.000 |.... ..2,333,164 |.. 29,380 [eeveiiiiiiiiiiiiiiiienns [, 9,380 |[... . | 03/25/2020 ..
00287Y-10-9 ... [ABBVIE INC .. ..1,338,852 |.. ...(115,695)|... ... (115,695) |... . |- 05/11/2020 ..
00724F-10-1 ... [ADOBE INC ... ... 263,523 |.. . 2,088,362 |... ...2,088,362 |... . |.. 11/03/2009 ..
00751Y-10-6 ... [ ADVANCE AUTO PARTS ... . 256,096 |.. ...(576,200)f... .... (576,200) |... . |.. 11/03/2009 ..
007737-10-1 ... [ADVANSIX INC . . ....5,179 .. . . . |- 10/03/2016 ..
007903-10-7 ... [ADVANCED MICRO DEVICES .... ....20,700.000 |.... ... 257,187 |.. . 1,710,648 |... ...1,710,648 |... . |- 02/15/2022 ..
00846U-10-1 ... [AGILENT TECHNOLOGIES INC . ....27,400.000 |.... ... 479,991 |.. ...(290,988)f... ... (200,988) |... .| 1272172011 ..
009158-10-6 ... [AIR PRODUCTS & CHEMICALS INC .. ..5,700.000 |.... ... 738,017 |.. . |- 10/26/2015 ..
009717-10-1 ... [ AKAMAI TECHNOLOGIES .. .12,600.000 |. . 282,699 .. 11/03/2009 ..
012653-10-1 ... [ALBEMARLE CORP .10,900.000 |. . 855,308 .. 12/21/2023 ..
020002-10-1 ... [ALLSTATE CORP .... .20,300.000 |. . 601,972 ....88,914 .. 11/03/2009 ..
020430-10-7 ... | ALNYLAM PHARMACEUTICALS INC ... ..6,800.000 |.... . .. 667,230 |.. ... (314,432) |... . |- 03/25/2020 ..
02079K-10-7 ... | ALPHABET C ...162,020.000 |.... . 22,833,479 ... 8,457,444 |... . |- 10/26/2015 ..
022098-10-3 ....[ALTRIA GROUP INC ....51,200.000 |.... ...2,065,408 ..2,065,408 ... (274,044) ... . |.. 11/03/2009 ..
023135-10-6 ... | AMAZON.COM INC .. 198,000.000 |.... . 30,084,120 30,084,120 .. 13,452,120 |... . |- 06/22/2016 ..
023608-10-2 ... [ AMEREN CORPORATION ... ....18,200.000 |.... ..1,316,588 . . .... (301,756) |... . |.. 11/03/2009 ..
025537-10-1 ... | AMERICAN ELECTRIC PONER .. .34,400.000 |.... ..2,793,968 ..1,054,639 |.. ... (472,312) )... . |.. 11/03/2009 ..
025816-10-9 ... [AMERICAN EXPRESS CO 100.000 |.... ....8,677 |.. . |- 03/25/2020 ..
03027X-10-0 ... [AMERICAN TOWER CORP .. 215.880 .... 595,048 |.. . |- 06/22/2006 ..
03073E-10-5 ... [CENCORA INC ............ , .205.380 |.. . 115,635 .. 11/03/2009 ..
03076C-10-6 ... [AMERIPRISE FINANCIAL INC . .20,100.000 |. 7,634,583 .379.830 |.. . 987,143 .. 12/21/2011 ..
031100-10-0 ... [AMETEK INC .. .15,975.000 |. 2,634,118 .164.8%0 |.. . 249,644 .. 11/03/2009 ..
031162-10-0 ... [ AMGEN INC 5,900.000 |. 1,699,318 .288.020 |.. . 937,614 .. 10/26/2015 ..
031652-10-0 ... [ AMKOR TECHNOLOGY INC .32,000.000 |. .. 1,064,640 |. .. 33.270 |.. . 123,843 . . 297,280 .. 09/17/2004 ..
032095-10-1 ... [ AMPHENOL CORP CLASS A .. ....50,000.000 |.... ...4,956,500 ... 439,732 |.. ...11,000 |... . 1,149,500 |... . |.. 11/03/2009 ..
032654-10-5 ... [ ANALOG DEVICES INC ... ... 345,322 |.. .... 145,061 |... . |- 03/13/2017 ..
036752-10-3 ... |ELEVANCE HEALTH INC .. ... 483,265 |.. ... (564,832)]... . |- 12/01/2004 ..
03676B-10-2 ... [ ANTERO MIDSTREAM CORP .. .3,89%, ... 753,155 |.. .... 540,966 |... . |- 03/25/2020 ..
037833-10-0 ... [APPLE COMPUTER INC 22,641,528 . 1,657,178 |.. . 7,361,760 |... .| 1272172011 ..
038222-10-5 ....[APPLIED MATERIALS INC ..3,727,610 ... 851,036 |.. . 1,487,870 |... . |- 09/26/2017 ..
039483-10-2 ... | ARCHER-DANIELS-MIDLAND CO . 606,648 |.. . 267,327 (173,292) .. 11/03/2009 ..
042735-10-0 ... | ARROW ELECTRONICS INC ..3,129,600 |.. . 452,608 .. 12/18/2002 ..
044186-10-4 ... [ASHLAND INC ... 472,136 |.. (130,032) .. 11/03/2009 ..
04621X-10-8 ... [ ASSURANT INC ..1,449,014 |.. . 373,498 .. 11/03/2009 ..
047726-10-4 ... [ATLANTA BRAVES HOLDINGS INC A 14,142 .. 07/19/2023 ..
047726-30-2 ... [ATLANTA BRAVES HOLDINGS INC C ... . ....3,420 |... . |.. 07/20/2023 ..
049468-10-1 ... | ATLASSIAN CORP .... 653,003 |.. .... 545,900 |... . |- 06/24/2019 ..
053015-10-3 ... [AUTOMATIC DATA PROCESSING ... .... 556,448 |.. ... (92,473)... . |.. 11/03/2009 ..
053611-10-9 ... [AVERY DENNISON CORP .. ... 191,192 ). .. 69,828 |... . |- 08/24/2015 ..
053807-10-3 ... [AVNET INC .... 348,080 |.. .268,128 |... . |- 12/18/2002 ..
05605H-10-0 ... [BWX TECHNOLOGIES INC ... .. 468,053 ...95,427 |.. ... 113,765 |... . |- 08/02/2010 ..
05722G-10-0 ... [BAKER HUGHES CO 1,312,512 . . 449,514 |.. .. 178,560 |... . |- 03/25/2020 ..
058498-10-6 ... |BALL CORP . 322,112 ... 322,112 , . |- 09/25/2003 ..
060505-10-4 ... [BANK OF AMERICA CORP 345,500.000 |. . 11,632,985 |. 11,632,985 |.. 190,025 .. 03/26/2012 ..
071813-10-9 ... [BAXTER INTERNATIONAL INC. .. ....26,226.000 |.... .. 975,237 {......... 38.660 |..... L. 975,237 ... ...898,768 |.. .. (310,532)].. .. (310,532) .. .. 10/15/2014 ..
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075887-10-9 ... [BECTON DICKINSON & CO .. ....14,153.000 |.... . ..2,038,534 |.. ....52,083 |... ...(148,182)]... ... (148,182) |... . |- 12/29/2017 ..
084423-10-2 ....[WR BERKLEY CORP ...33,975.000 |.... ..2,402,712 ... 373,788 |.. ....065,672 |... .... (62,854)... (62,854) [... . |.. 11/03/2009 ..
084670-70-2 ... [BERKSHIRE HATHAWAY INC . .25,912,419 ..5,716,231 |.. ..3,469,907 |... ... 3,469,907 |... .| 1272172011 L.
09062X-10-3 ... [BIOGEN INC .... 360,491 |.. ... (159,720)f... .. (159,720) |... . |.. 11/03/2009 ..
09857L-10-8 ... [BOOKING HOLDINGS INC ... ... 627,541 |.. . 804,269 |... . |- 10/26/2015 ..
099724-10-6 ... |BORGNARNER INC . . .... 240,990 |.. .. 20,775 |... . . . |- 03/20/2003 ..
101137-10-7 ... |BOSTON SCIENTIFIC CORP ... ....17,800.000 |.... . .... 283,867 |.. ... 205,412 |... 205,412 |... . |-. 08/24/2015 ..
110122-10-8 ... | BRISTOL-MYERS SQUIBB CO .. ....32,954.000 |.... ..1,690,870 ..1,858,935 |.. ...(680,171)f... .... (680,171) |... .| 1172172019 ..
11135F-10-1 ... | BROADCOM INC .. ....12,696.000 |.... 14,171,910 ..1,395,165 |.. . 7,073,196 |... . |- 04/05/2018 ..
12468P-10-4 ... |C3.Al INC A ... .17,500.000 |. . 502,425 |.. . 195,825 . 306,600 .. 06/01/2022 ..

.. 12/21/2011 ..
.. 04/16/2010 ..
. |- 1272172018 ..
. |.. 11/03/2009 ..
. |. 07/01/2015 ..

.. 1070172021 ..

12504L-10-9 ... | CBRE GROUP INC ..
125269-10-0 ... | CF INDUSTRIES HOLDINGS INC .
125623-10-0 ....| THE CIGNA GROUP
126408-10-3 ... | CSX CORPORATION .
12685J-10-5 ... | CABLE ONE INC ....

.14,000.000 | ..1,303,260 |.. 213,714

. 225,820
... (29))
(165,79)...
....368,631]...
...(217,378)|...

.... 490,872 |..
...586,168 |..

127097-10-3 ... | COTERRA ENERGY INC . ... 135,179 ... . .

134429-10-9 ....| CAMPBELL SOUP CO ... .... 352,906 |.. ...(219,024)... ... (219,024) |... . |-. 03/20/2008 ..
13765N-10-7 ... | CANNAE HOLDINGS INC ...17,832 ..10,292 .. .. (1,042))... ... (1,042) ... . |.. 1172072017 ..
14040H-10-5 ... | CAPITAL ONE FINANCIAL CORP . . . ..3,369,784 . 953,840 |.. .980,712 ... ...980,712 |... . |-. 11/03/2000 ..
14149Y-10-8 ... | CARDINAL HEALTH INC .. ....15,100.000 |.... ...1,522,080 |........ 100.800 ... 433,062 |.. ... 361,343 ... ...361,343 |... . |-. 11/03/2009 ..
143130-10-2 ... |CARMAX ............... .29,886.000 | .. 76.740 |.. .216,243 . 473,693 473,693 .. 03/20/2008 ..
15189T-10-7 ... | CENTERPOINT ENERGY INC . .35,300.000 | ..28.570 |.. .514,060 . (50,126) (50, 126) .. 03/25/2020 ..
156727-10-9 ... | CERENCE INC ............... .28,100.000 | .. 19.660 |.. . 487,588 .31,758 .. 03/25/2020 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS INC A 2,023.000 | 388.680 . . 161,848 100,300 .. 05/18/2016 ..
163851-10-8 ... | CHEMOURS CO/THE ....... .50,300.000 | 31.540 ..1,586,462 |.. . 524,89% .46,276 .. 03/25/2020 ..
16411R-20-8 ... | CHENIERE ENERGY INC .. ....23,100.000 |.... ,943,401 |........ 170.710 ..3,943,401 ... 769,426 |.. . ...479,325 |... . |.. 03/25/2020 ..
166764-10-0 ... | CHEVRON CORP ....13,500.000 |.... .. 2,013,660 |........ 149.160 ..2,013,660 ..2,250,976 |.. ... (409,455)|... .. (409,485) |... . |-. 1071072022 ..
171340-10-2 ... | CHURCH & DWIGHT INC .. ...28,800.000 |.... ...2,723,328 |......... 94.560 ..2,723,328 ... 412,262 |.. ....401,760 |... . |.. 11/03/2009 ..
17275R-10-2 ... | CISCO SYSTEMS INC ..ooeeeiiiiiieeiiiiiceeeiieeeeee e [ 0111.76,800.000 |..................3,854,676 |......... 50.520 ..3,854,676 ..1,045,574 |.. ....219,744 ... . |-. 08/24/2015 ..
172808-10-5 ... | CINTAS CORP .....cooeiimiiiiiiiiiiiiinieeniiiiineeennins [ eeeeeeenn [ iiiii00000. 9,600,000 |..................5,785,536 |........ 602.660 ..5,785,536 ... 268,332 |.. . |-. 11/03/2009 ..
189054-10-9 ... | CLOROX COMPANY .. ..5,700.000 |.................... 812,763 |........ 142.590 .... 812,763 ... 333,950 [.. . |-. 11/03/2000 ..
191216-10-0 ... | COCA-COLA CO ..... .48,300.000 |. .. 58.930 |.. ..2,846,319 [.. . 1,281,010 .. 11/03/2009 ..
192446-10-2 ....| COGNIZANT TECH SOLUTIONS-A . 3,500.000 | .. 75.530 |.. . 264,355 |.. .. 72,857 .. 11/03/2000 ..
194162-10-3 ... | COLGATE-PALMOLIVE CO ... ..200.000 | .. 79.710 |.. ...15,942 1. 7,764 ... 184 .. 11/03/2009 ..
20030N-10-1 ... [ COMCAST CORP ..... .78,374.000 | .. 43.850 |.. ..3,436,700 |.. .689,713 . 695,961 .. 12/15/2009 ..
200340-10-7 ... | COMERICA INC ..... .19,300.000 | .. 1,077,133 | ..55.810 |.. ..1,077,133 |.. . 483,753 (213,072) .. 1272172011 ..
201723-10-3 ... | COMMERCIAL METALS CO 100.000 |-oeeeiiiiieiees 5,004 |......... 50.040 ....5,004 ....1,303 . .. 12/21/2011 ..

.. 11/03/2009 ..

.. (28,002))...

209115-10-4 ... [ CONSOL IDATED EDISON INC ..5,300.000 |.... 90.970 ... 482,141 ... 217,281 . .

21036P-10-8 ... | CONSTELLATION BRANDS INC .... .19,800.000 |.... ..4,786,650 . 1,018,384 |.. ....198,000 |... . |- 10/26/2015 ..
210377-10-9 ... | CONSTELLATION ENERGY ... ....12,766.000 |.... ..1,492,218 ....386,817 |.. ....391,661 ... .| 02/02/2022 ..
217204-10-6 ... [ COPART INC ....25,600.000 |.... .. 1,254,400 ....108,140 |.. ....475,008 |... . |- 08/22/2023 ..
22160K-10-5 ... [COSTCO WHOLESALE CORP .17,700.000 |.... 11,683,416 ..1,914,306 |.. . 3,603,366 |... . |- 10/26/2015 ..
22410J-10-6 ... | CRACKER BARREL OLD COUNTRY STO .....cceeuuveereeeeenns feveeeeeiic [l 100.000 |.... ....2,684 |.. . . |-. 03/20/2008 ..
22822V-10-1 ... | CROWN CASTLE INC ....21,300.000 |.... 115.190 , ... 546,464 |.. ... (435,585)... ... 1272172005 ..
237194-10-5 ....| DARDEN RESTAURANTS INC . .13,250.000 | .164.300 |.. 2,176,975 . 207,566 . 344,108 .. 09/25/2001 ..

.. 07/27/2001 ..

24906P-10-9 ....|DENTSPLY SIRONA INC .. ...27,700.000 |.... 35.590 |..... ... 985,843 .. 403,214 |.. ... 103,875 ..
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25179M-10-3 ... [DEVON ENERGY CORPORATION . ....71,403.000 |.... ....511,281 |.. (1,157,443)|... . |- 03/25/2020 ..
254687-10-6 ... [DISNEY WALT CO ....25,491.000 |.... .... 662,027 |.. . |- 03/20/2019 ..
254709-10-8 ... [DISCOVER FINANCIAL ... 422,556 |.. . |.. 11/03/2009 ..
25659T-10-7 ... [DOLBY LABORATORIES INC A . ....229,088 |.. .| 1272172011 ..
25754A-20-1 ....[DOMINO'S PIZZA INC . . ... 490,170 |.. . . . |- 03/24/2016 ..
260003-10-8 ... [DOVER CORP .13,600.000 |.... ....613,3%8 |.. .... 250,240 |... . |- 09/01/2015 ..
268150-10-9 ... | DYNATRACE INC . ....28,900.000 |.... ... 761,460 |.. ... 473,671 |... . |- 03/25/2020 ..
26884L-10-9 ... [EQT CORP ....54,300.000 |.... .... 407,800 |.. .... 262,260 |... . |- 03/25/2020 ..
27579R-10-4 ....[EAST WEST BANCORP INC .. ....16,100.000 |.... .... 310,014 |.. .. 97,405 |... . |- 12/21/2010 ..
278642-10-3 ... [EBAY INC ......ooeeeennnnnn .22,000.000 |. .207,210 .. 47,300 .. 11/03/2009 ..
28176E-10-8 ... |EDWARDS LIFESCIENCES CORP .72,600.000 |. . 562,132 . 119,064 .. 12/21/2011 ..
28414H-10-3 ....[ELANCO ANIMAL HEALTH INC . 2,815.000 |. .7,544 .. 03/08/2019 ..
285512-10-9 ....[ELECTRONIC ARTS INC ....1,463 ... . |- 12/15/2009 ..
20082K-10-5 ... [EMBECTA CORP . . (17,999)... . |- 04/01/2022 ..
291011-10-4 ... [EMERSON ELECTRIC CO .. ..1,031,698 .. 13,462 |... . |- 12/15/2009 ..
20444U-70-0 ....[EQUINIX INC .... 198,126 .. 36,989 [... . |- 1171072015 ..
20476L-10-7 ... [EQUITY RESIDENTIAL ... .. 1,547,348 .. 54,648 |... . |.. 11/03/2009 ..
30040W-10-8 ... |EVERSOURCE ENERGY . ..2,249,077 (806,053)f... . |- 04/10/2012 ..
30190A-10-4 ... [F&G ANNUITIES & LIFE INC . 186.000 |.... ....4,834 ... . . | 12/01/2022 ..
30212P-30-3 ....[EXPEDIA GROUP INC ....covvvviviiiiiiiiiiiiiiiiiieiiieenens [ enmmnnnnnns [eeeeeencfo 7,898.000 |.... 151.790 , ... 162,465 |.. .... 506,973 |... 506,973 |... . |- 07/29/2019 ..
30231G-10-2 ... [EXXON MOBILE CORP . 100,000.000 |. ..99.980 |.. 9,998,000 ..4,692,620 ..(1,032,000) .. 06/23/2020 ..
302491-30-3 ....[FMC CORP .. 9,200.000 |. ..580,060 |. ..63.050 |.. 580,060 . 206,673 . (568,100) .. 11/03/2009 ..
30303M-10-2 ... [META PLATFORMS INC .86,200.000 |. . 30,511,352 |. .353.960 |.. 30,511,352 ..5,373,481 ..20,138,044 .. 08/24/2015 ..
311900-10-4 ... [FASTENAL CO ... .23,200.000 |. ..64.770 |.. ..1,502,664 |.. . 206,925 ...404,840 .. 11/03/2009 ..
31620M-10-6 ... [FIDELITY NATIONAL INFORM . .19,101.000 |. ..60.070 |.. ..1,147,397 |.. . 136,444 . (148,606) .. 1171072006 ..
31620R-30-3 ....|FIDELITY NATIONAL TITLE ..2,745.000 |.... 51.020 .... 140,050 .. 50,475 |.. . |.. 07/01/2014 ..
316773-10-0 ... [FIFTH THIRD BANCORP .57,500.000 |.... 34.490 ..1,983,175 LB 1T . |.. 11/03/2009 ..
31847R-10-2 ... [FIRST AMERICAN FINANCIAL . ..8,300.000 |.... .... 534,852 ... 110,424 |.. . |- 06/02/2010 ..
337738-10-8 ... |FISERV INC ....42,000.000 |.... ... 482,371 |.. . . . |.. 11/03/2009 ..
34354P-10-5 .... | FLOWSERVE CORP ....11,700.000 |.... ... 410,129 |.. ... 123,318 |... . |- 06/23/2011 ..
34950E-10-9 ....[FORTINET INC .24,000.000 |.... . . 476,659 |.. . 231,360 |... , . |- 03/25/2020 ..
34959J-10-8 ....[FORTIVE CORPORATION .. 6,056.000 |. . 445,903 |.. .. 41,208 56,805 .. 07/05/2016 ..
34964C-10-6 ....[FORTUNE BRANDS INNOVATIONS INC .10,900.000 |. . 829,926 |.. .. 82,030 207,427 .. 10/04/2011 ..
35086T-10-9 ... [FOUR CORNERS PROPERTY TRUST 6,035.000 |. . 152,686 |.. 50,531 .(3,802) .. 03/02/2016 ..
370334-10-4 ....[GENERAL MILLS INC .... .28,200.000 |. 916, 184 . (527,622) .. 11/03/2009 ..
37611X-10-0 ... [GINKGO BIOWORKS HOLDINGS INC 301,900.000 |. . 499,554 .10,657 .. 10/13/2023 ..
40412C-10-1 ... [HCA HEALTHCARE INC ..ooovvveeiiiiiiiiiiiiiiiiiiiiiceeeeees [ evvnnnnnnns feveeeend s 8,900.000 |.... ... 751,884 |.. ...273,408 |... . |-. 08/24/2015 ..
406216-10-1 ... [HALLIBURTON CO ....96,900.000 |.... ... 655,994 |.. .. (310,080) |... . |- 03/25/2020 ..
419870-10-0 ... [HAWAIIAN ELECTRIC INDS . ....20,700.000 |.... ... 254,345 |.. . |- 10/13/2023 ..
427866-10-8 ... [ THE HERSHEY CO .. ....11,600.000 |.... ... 432,405 |.. . |.. 11/03/2009 ..
436440-10-1 ... [HOLOGIC INC ....10,568.000 |.... ... 155,131 |.. . |.. 11/03/2009 ..
438516-10-6 ... [HONEYWELL INTERNATIONAL INC ... ....25,300.000 |.... .... 866,199 |.. . |.. 11/03/2009 ..
440452-10-0 ....|HORMEL FOODS CORP ...46,000.000 |.... ... 279,303 |.. . |-- 06/20/2008 ..
443510-60-7 ... [HUBBELL INC ... ..8,300.000 |.... 328.930 .... 360,623 |.. . |.. 11/03/2009 ..
443573-10-0 ....[HUBSPOT INC ... 3,900.000 |. .580.540 |.. . 560,637 .. 03/25/2020 ..
446413-10-6 ... [HUNTINGTON INGALLS INDUST ... ..3,216.000 |.... 259.640 |..... ... 835,002 |..... ...89,544 |.. .. 03/31/2011 ..
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447011-10-7 ... [HUNTSMAN CORP ..9,100.000 [.....evveeeeeee.... 228,683 |......... 25.130 .... 228,683 86,102 o e 8,645 |... ... (21,385)]... ...(21,385) |... .| 1272172011 ..
448579-10-2 ....[HYATT HOTELS CORP .....cevvvvvrriiiiiiiiiiiiiiiiiniieeenns [ermnmnnnnns feeeeennfo000. 3,200,000 [ovnvevvvvnvnnnnnnnn 417,312 130.410 ... 417,312 L122,921 .. ... 127,872 |... ...127,872 ... . |- 03/23/2010 ..
44980X-10-9 ... [ IPG PHOTONICS CORP .......eevvvvvvvevevnennnnnnnnnnnnnnnns [evmnmnnnnns [eeveeeecfoiiiiiiiinn 3,700,000 oo, 401,598 | 108.540 .... 401,598 ... 125,339 |.. .. 51,319 |... ....51,319 |... .| 1272172011 L.
452308-10-9 ....[ ILLINOIS TOOL WORKS .........eevveeeeeeeeeeeeeeeeeeeeeeees [eennnnennns feeeeeen 0000, 16,600.000 | 4,348,204 ). 261.940 ..4,348,204 . 691,224 |... ...691,224 |... . |.. 11/03/2009 ..
452327-10-9 ....[ ILLUMINA INC .. ..1,656,956 ... (749,224)... .. (749,224) |... .| 1272172011 ..
45688C-10-7 ... | INGEVITY CORP . .. (30, 186)f... .. 05/16/2016 ..

. |- 10/13/2028 ..
.| 1272172011 .
. |- 1272172010 ..

.. 03/25/2020 ..
.. 12/23/2008 ..
.. 11/03/2009 ..
. |- 11/04/2014 ..
. |.. 09/28/2015 ..
. |-. 08/24/2015 ..
.| 1272272022 ..
. |- 10/26/2015 ..

.. 08/24/2023 ..

....833,004 |...
.... 223,660 |...

.826,880 |...
.4,5382
.. 57,608
. 3,466,407
... 465,043 |...
. 3,240,000 |...

....35,750.000 |....
....21,200.000 |....

.32,000.000 |....
..200.000 |
.37,900.000 |
.14,700.000 |
...23,102.000 |....

458140-10-0 ... | INTEL CORP
45841N-10-7 ... | INTERACTIVE BROKERS GRO-CL A .
45866F-10-4 ... | INTERCONT INENTALEXCHANGE GROUP ..
459200-10-1 ... [ IBM CORP .....ccovuurrnnnnn
460146-10-3 ... | INTERNATIONAL PAPER CO .
461202-10-3 ... [ INTUIT INC ..........
46284V-10-1 ... | IRON MOUNTAIN INC .
46625H-10-0 ... | P MORGAN CHASE & CO ...
46982L-10-8 ... [ JACOBS SOLUTIONS INC ...
478160-10-4 ... | JOHNSON & JOHNSON ..
482480-10-0 ...

... 317,345 ..
. 702,783 |..
.. 20,608
. 403,678
. 427,485
.... 460,051 |..

...32,710 |..
..1,370,085 |..

........ 170.100 15,309,000
129.800
156.740
581.300

49177J-10-2 ... |KENVUE INC .. . . . .

493267-10-8 ... |KEYCORP . . ....505,919 .. . . .... (266,062) [... . |- 12/15/2009 ..
49338L-10-3 ....|KEYSIGHT TECHNOLOGIES IN .... ....13,700.000 |.......ceeennnnnn2,179,533 | 159.090 ... 191,243 .. ...(164,126))... ... (164,126) |... . |.. 11/03/2014 ..
494368-10-3 ....|KIMBERLY-CLARK CORP .. .20,700.000 | .121.510 |.. ..1,227,619 (294,768) . (294,768) .. 11/03/2000 ..
49446R-10-9 ....|KIMCO REALTY CORP ... .76,876.000 |. ..21.310 |.. . 865,587 .9,994 .. 9,994 .. 08/04/2021 ..
498037-30-0 ... [KITE REALTY GROUP TRUST .59,994.000 | .. 22.860 |.. . 524,365 . 108,589 108,589 .. 10/22/2021 ..
50050N-10-3 ... | KONTOOR BRANDS INC ... 5,200.000 | .. 62.420 |.. . ..21,707 . 116,636 116,636 .. 05/23/2019 ..
500754-10-6 ... | KRAFT HEINZ CO/THE .33,339.000 | .. 36.980 |.. ..1,232,876 |.. . 519,134 (124,354), . (124,354) .. 07/06/2015 ..
501044-10-1 ... [KROGER CO ....32,800.000 |.... ..1,499,288 .... 236,646 |.. . |.. 09/17/2004 ..
502431-10-9 ....[L3HARRIS TECH INC .... ....10,270.000 |.... ..2,163,067 ....530,756 |.. . . 07/01/2019 ..
512807-10-8 ... [LAM RESEARCH CORP .... ...15,087.000 |.... 11,817,044 .. 539,104 |.. .. 06/05/2012 ..

. |-. 08/24/2015 ..
. |.. 1171072016 ..
.. 08/16/2016 ..

512816-10-9 ... | LAMAR ADVERTISING CO
513272-10-4 ....|LAMB WESTON HOLDING INC ..

.... 212,560
.... 907,956
. 378,082

525327-10-2 ....|LEIDOS HOLDINGS INC .. .

530307-10-7 ... |LIBERTY BROADBAND A ..80.640 |.. ...94,752 |.. .. 11/05/2014 ..
530307-30-5 ....|LIBERTY BROADBAND C .. ..80.590 |.. .. 12/21/2020 ..
531229-72-2 ....|LIBERTY MEDIA CORP LIBERTY C . .. 37.390 |.. .. 08/04/2023 ..
531229-74-8 ....|LIBERTY MEDIA CORP LIBERTY A . .. 36.550 |.. .. 08/04/2023 ..
531229-75-5 ... | LIBERTY MEDIA CORP C ... ..63.130 |.. .. 08/04/2023 ..
531229-77-1 ....{LIBERTY MEDIA CORP A ..eevveiieiiiiiiieeeieeeeee [ Lo 1,175,000 el 68,127 [, 57.980 .. 08/04/2023 ..

. |.. 08/04/2023 ..
. |-. 08/04/2023 ..
. |.. 03/04/2019 ..
. |-. 06/03/2020 ..
.| 0472172023 ..
. |-. 10/01/2015 ..
. |.. 0770972021 ..

.. 09/04/2018 ..
.. 11/03/2009 ..

... 308,666
.... 135,078
... 154,700
..1,489,612

...71,464
. 269,654
...76,342
. .. 112,819 |.. .
...12,900.000 |.... ..2,444,163 )........189.470 |..... ..2,444,163 |..... ... 299,890 |..

531229-78-9 ....|LIBERTY MEDIA CORP
531229-81-3 ....|LIBERTY MEDIA CORP A ...
53814L-10-8 ... [LIVENT CORP
554382-10-1 ....| MACERICH CO/THE ....
558256-10-3 ....|MADISON SQUARE GRDN ENTERT .
56825T-10-3 ....|MADISON SQUARE GRON SPORTS ..
55826T-10-2 ... [ SPHERE ENTERTAINVENT CO
57164Y-10-7 ... | MARRIOTT VACATIONS WORLD .
571748-10-2 ... [MARSH & MCLENNAN COS INC ....

... 309,471 ..
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571903-20-2 ....|MARRIOTT INTERNATIONAL INC CLASS A .. ..5,324.000 |.... .... 104,702 |.. ....10,435 |... ... 407,925 |... ...407,925 |... . |- 09/23/2016 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS ..6,000.000 |.... ... 917,044 |.. ....16,800 |... .... 965,640 |... ...965,640 |... . |- 03/24/2016 ..
574599-10-6 ....|MASCO CORP ....16,700.000 |.... ....19,038 |... ... 339,177 |... . |.. 11/03/2009 ..
57636Q-10-4 ... [MASTERCARD INC CLASS A . ....39,000.000 |.... . ...88,920 |... . |- 06/25/2013 ..
57638P-10-4 ... [MASTERBRAND INC ....10,900.000 |.... .. 161,865 |......... 14.850 .... 161,865 . .| 12/15/2022 ..
579780-20-6 ... [MCCORMICK & CO INC NON VTG SHRS . ....38,600.000 |.... 2,641,012 |......... 68.420 ..2,641,012 . ... (568,542)... . . |- 03/30/2012 ..
58463J-30-4 ....[MEDICAL PROPERTIES TRUST INC .. 163,600.000 |.... 803,276 .... 803,276 ....831,628 |.. ... (28,352)]... (28,352) |[... . |- 10/13/2023 ..
58933Y-10-5 ....[MERCK & CO INC ....95,000.000 |.... . 10,356,900 10,356,900 . 3,287,801 |.. ...(183,350)f... ... (183,3580) |... . |- 12/01/2020 ..
502688-10-5 ... [METTLER-TOLEDO INTERNATIONAL .....eevvvvvvveevmmmnnnnns [evmmmmnnnns fevemenncfoviiiiiiiiinn.302.000 o, 366,314 | 1,212.960 .... 366,314 ... (70,212)]... . |- 12/21/2005 ..
594918-10-4 ....[MICROSOFT CORP ........... .376.040 |.. 78,968,400 |.. 28,606,200 .. 09/28/2015 ..
5095112-10-3 ....[MICRON TECHNOLOGY INC .. ..85.340 |.. . 1,619,488 .. 11/03/2009 ..
609207-10-5 ... [MONDELEZ INTERNTL INC .. 72.430 |.. .. 11/03/2009 ..
615369-10-5 ... [MOODY'S CORP ....14,759.000 [..................5,764,275 |........ 390.560 ... 240,511 |.. . |- 07/30/2001 ..
61945C-10-3 ....[MOSAIC CO/THE . .39,900.000 [...euunnnnnnnnnnnn 1,425,627 |......... 35.730 L 412,239 ). . | 03/25/2020 ..
62944T-10-5 ....[NVR INC ....oovvimiiiiiiiiiiiiiiiiiiiiiniiiiininnninsnennenns [ evvennnnnns [t 150,000 |................. 1,050,068 |..... 7,000.450 ... 220,414 .. . |- 08/25/2015 ..
64110L-10-6 ... [NETFLIX INC .....evvvvvmmmininninininnninnniniinnnninnnnnnns [ ermnmnnnnns [0, 7,200,000 |.................. 3,506,536 |........ 486.880 ..1,656,225 |.. . |- 1071072022 ..
65249B-10-9 ....[NEWS CORP A ...ooooerrirninnii s [0 39,773,000 o 976,427 | 24.550 ... 167,886 |.. . . . |.. 07/01/2013 ..
65339F-10-1 ... [NEXTERA ENERGY INC ........evvvmmmmmmmnnnnnnnnnnnnnnnnnnns [ ennmmmnnnns [eeeenenfonnll000..151,900.000 |..................9,226 406 |......... 60.740 ..3,925,253 |.. (3,472,434)\... .. (3,472,434) |... . |- 10/28/2015 ..
666807-10-2 ... [NORTHROP GRUMMAN CORP .. ...1,498,048 |........ 468. 140 ... 145,132 ). ... (247,904)... . |.. 11/03/2009 ..
67066G-10-4 ... [NVIDIA CORP ... . . 31,669,319 |........ 495.220 11,736,288 |.. 22,323,666 |... . |.. 10/07/2021 ..
67098H-10-4 ... [0-1 GLASS INC . 2,741.000 ... 44,898 |. ..16.380 |.. L4898 19,785 [ e [ [ (521)) .. 03/25/2020 ..
682189-10-5 ... [ON SEMICONDUCTOR CORPORATION .26,000.000 |. .. 2,171,780 |. ..83.530 |.. ..2,171,780 |.. 550, 160 .. 11/03/2009 ..
68235P-10-8 ... [ONE GAS INC ... 3,900.000 |. ..63.720 |.. . 248,508 |.. (46,800)| .. 02/03/2014 ..
682680-10-3 ... [ONEOK INC ... .15,600.000 |. ..70.220 |.. ..1,005,432 |.. 70,512 .. 11/03/2009 ..
690742-10-1 ... [ OWENS CORNING INC .. 2,000.000 |. .148.230 |.. . 296,460 |.. . 125,860 .. 12/21/2010 ..
693475-10-5 ....|PNC FINANCIAL SERVICES GROUP I .. .14,200.000 [.......vvveennnn. 2,198,870 |........ 154.850 . ... (43,878)... ...(43,878) |... . | 12/15/2009 ..
69553P-10-0 ....|PAGERDUTY INC +...26,600.000 [.....oevnnnnnnnnnn. 615,790 |....eeee. 23.150 .... 496,159 |.. ....(90,706)... ...(90,706) |... . |- 03/25/2020 ..
69608A-10-8 ... [PALANTIR TECHNOLOGIES INC ... ....88,700.000 [....ovunnnnnnnnnn 1,522,979 |, 17.170 ..1,543,220 |.. ... (20,241)]... ...(20,241) |... . |- 10/13/2023 ..
697435-10-5 ....[PALO ALTO NETWORKS INC .... ....13,800.000 |.... ... 751,372 .. ..2,143,692 |... ...2,143,692 |... . |- 03/25/2020 ..
700517-10-5 ... [PARK HOTELS & RESORTS INC ....94,900.000 |.... .... 889,071 |.. .... 333,090 [... . . |- 03/25/2020 ..
70450Y-10-3 ... [PAYPAL HOLDINGS INC .. ....52,700.000 |.... .... 682,986 |.. ...(516,987)|... ... (516,987) |... . |.. 07/20/2015 ..
713448-10-8 ... [PEPSICO INC .. .23,800.000 |. .169.840 |.. ..2,201,521 (257,516) . (257,516) .. 08/24/2015 ..
714046-10-9 ... [REVVITY INC .14,800.000 |. .109.310 |.. . 205,698 (457,468) . (457,468) .. 06/20/2003 ..
718546-10-4 ... [PHILLIPS 66 .133.140 |.. 7,456 .9,009 .. 05/01/2012 ..
71880K-10-1 ... [PHINIA INC .. ..30.290 |.. 32,985 . 249,318 .. 07/05/2023 ..
74251V-10-2 ... [PRINCIPAL FINANCIAL GROUP .. 78.670 |.. ...99,465 .(21,000) .. 11/03/2009 ..
743400-10-3 ... [PROLOGIS INC .....evnnnniniiiiiiinns [ evnnnnnnnns [eeveeeecfon0.. 34,927,000 |....oeeeeeee . 4,655,769 | 133.300 ..2,287,450 |.. ....718,448 |... . |- 03/25/2020 ..
745867-10-1 ... [PULTE HOMES INC ........evvvmvmmmnnmnnnnnnnnnnnnnnnnnnnnnns [ ennmmnnnnns [eeneennonnnll.... 36,500.000 |..................3,767,530 |........ . 267,910 |.. . 2,105,685 |... . |- 1272172010 ..
747525-10-3 ... [QUALCOMM INC ....coooeeeiiiiiiiiiiiiiiiiiiien v e, 5,400,000 o, 781,002 .. L. 271,813 ). ... 187,326 |... . |- 05/02/2018 ..
749685-10-3 ... [RPM INTERNATIONAL INC . ceeeeeeeeen. 1,138,626 . .... 182,090 |.. . 144,636 |... . |- 03/27/2006 ..
754730-10-9 ... [RAYMOND JAMES FINANCIAL INC ....10,800.000 [..................1,204,200 |........ ... 170,197 |.. .. 50,220 |... . |.. 11/03/2009 ..
75513E-10-1 ... [RTX Corp .86,972.000 [......uvnnnnnnnnn 7,317,824 | .1,8%,778 |.. (1,459,390)... . . |- 04/03/2020 ..
75886F-10~7 ... |REGENERON PHARMACEUT ICALS ..1,700.000 |..................1,493,098 |........ . .... 929,604 |.. ... 266,560 |... 266,560 |... . |- 10/26/2015 ..
759509-10-2 ....[RELIANCE STEEL & ALUMINUM .. ..3,200.000 [...uvuuunnnnnnnnn... 894,976 |........ 279.680 .... 894,976 ... 154,300 |.. ... 247,168 |... 247,168 |... .| 1272172011 ..
760759-10-0 ... |REPUBLIC SERVICES INC .. .31,200.000 |. .164.910 |.. ..5,145,192 |.. . 359,867 . 1,120,704 1,120,704 .. 09/25/2001 ..
761152-10-7 ... [RESMED INC .. ...12,400.000 {..................2,133,048 |........ 172.020 ..2,133,048 .. 302,720 |.. .. (447,764)].. ... (447,764) |.. .. 11/03/2009 ..
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770323-10-3 ... [ROBERT HALF INC .... .... 808,864 L 177,129 ....17,664 |... ... 129,628 |... 129,628 |... . |- 09/25/2001 ..
78400V-10-4 ... [S&P GLOBAL INC ..5,154,084 ... 335,011 |.. .. 42,120 ... 1,235,286 |... . |.. 11/03/2009 ..
78410G-10-4 ... [SBA COMMUNICATIONS CORP .. .. 1,547,509 L T18778 . ....20,740 |... . (162,382) |... . |- 10/26/2015 ..
78442P-10-6 ... ... 343,917 .. ....36,476 |... .| 1272172011 ..
79466L-30-2 ... . 1,476,630 |.. . |.. 0772172021 ..
808513-10-5 ... [CHARLES SCHWAB CORP .. . |- 10/06/2020 ..
808625-10-7 ... [SCIENCE APPLICATIONS INTE ... . |- 01/14/2019 ..
816851-10-9 ... [ SEMPRA ENERGY . |- 08/22/2023 ..
81762P-10-2 ... | SERVICENON INC . |- 06/23/2020 ..
828806-10-9 ... [SIMON PROPERTY GROUP INC . .. 06/23/2020 ..
82068B-10-3 ... [SIRIUS XM HOLDINGS INC . .. 09/27/2011 ..
833445-10-9 ....[SNOWFLAKE INC ......... .. 10/10/2022 ..
84265V-10-5 ... [ SOUTHERN COPPER CORP . ... 167,844 |... . |- 03/27/2006 ..
854502-10-1 ... [STANLEY BLACK & DECKER INC .... .... 367,680 |... . |- 03/20/2003 ..
855244-10-9 .... | STARBUCKS CORP . |.. 11/03/2009 ..
858119-10-0 ... [STEEL DYNAMICS INC ... .| 1272172011 ..
863667-10-1 ... [ STRYKER CORP . . |.. 11/03/2009 ..
871658-10-3 ... [ SYNCHRONY FINANCIAL .. .. 49,457 |... .| 1171772015 ..
871829-10-7 ... [ SYSCO CORP . . . . (45,484)|... . . |-. 08/24/2015 ..
87901J-10-5 ... [ TEGNA INC ....16,800.000 |.... .... 257,040 . (98,952)f... ...(98,982) |... . |.. 11/03/2009 ..
87918A-10-5 ... [ TELADOC HEALTH INC .38,400.000 |. . 827,520 |.. .. 69,720 ....69,720 .. 10/13/2023 ..
88160R-10-1 ... [TESLA INC ... 136,500.000 |. .33,917,520 |.. 17,103,450 .. 17,103,450 .. 10/26/2015 ..
882508-10-4 ... [ TEXAS INSTRUMENTS INC .45,800.000 |. ..7,807,068 |.. . 239,992 ...239,092 .. 11/03/2009 ..
883203-10-1 ... [ TEXTRON INC ... . 466,436 |.. .. 55,796 .55,796 .. 11/03/2009 ..
88339J-10-5 ....| TRADE DESK INC A ... . 474,936 |.. . 461,976 . 179,058 179,058 .. 10/07/2021 ..
883556-10-2 ... [ THERMO FISHER SCIENTIFIC INC .. ..5,433,166 ....372,000 |.. ...(203,696)|... .... (203,69) |... . |.. 11/03/2009 ..
89055F-10-3 ... [ TOPBUILD CORP . . ..1,066,736 ... 130,448 |.. . 1,144,381 |... ... 1,144,381 . |-. 08/24/2015 ..
804164-10-2 ... | TRAVEL + LEISURE CO .. ..8,600.000 |.... .... 186,706 |.. . | 03/25/2020 ..
89417E-10-9 ... | TRAVELERS COS INC ....22,688.000 |.... . 1,001,710 |.. . . |.. 11/03/2009 ..
898320-10-9 ... TRUIST FINANCIAL CORP .. ....33,961.000 |.... .... 544,507 |.. ... (207,502) |... . | 12/09/2019 ..
902494-10-3 ....[TYSON FOODS INC CLASS A .. ....32,944.000 |.... . ... 293,619 |.. ... (280,024) |... . |-. 10/01/2001 ..
902681-10-5 ... [UGI CORP ... .33,000.000 |. .811,800 |.. . 523,776 . (411,510) .. 11/03/2009 ..
90364P-10-5 ....|UIPATH INC .. 141,200.000 |. ..3,507,408 |.. ..3,543,315 (35,907) .. 12/21/2023 ..
907818-10-8 ... [UNION PACIFIC CORP ... .14,500.000 |. ..3,561,490 |.. 427,213 ...558,975 .. 11/03/2009 ..
911312-10-6 ... [UNITED PARCEL SERVICE INC CLASS B . .14,700.000 |. ..2,311,281 |.. ..1,175,625 . (244,167) .. 03/25/2020 ..
912909-10-8 ... [UNITED STATES STEEL CORP . .81,400.000 |. ..3,960,110 |.. . 493,740 1,921,040 .. 03/25/2020 ..
91332U-10-1 ....[UNITY SOFTWARE INC ....24,000.000 |.... .... 981,360 ....674,198 |.. .... 307,162 |... 307,162 |... . |- 10/13/2023 ..
918204-10-8 ... [ VF CORPORATION .. ....36,400.000 |.... .... 684,320 ... 347,753 |.. ...(320,684)f... ... (320,684) |... . |-- 09/10/2002 ..
92047W-10-1 ... [VALVOLINE INC .... ....15,373.000 |.... ... 577,117 .... 100,047 |.. . |- 05/15/2017 ..
92343E-10-2 ... [ VERISIGN INC ..5,000.000 |.... ... 111,400 |.. . . . |- 1272172005 ..
92532F-10-0 ... | VERTEX PHARMACEUTICALS INC .... .13,000.000 |.... ..1,470,969 |.. ..1,535,430 |... ... 1,535,430 |... . |- 10/26/2015 ..
92556H-20-6 .... [PARAMOUNT GLOBAL B ... ....12,727.000 |.... ...94,735 |.. .... (26,59)... ...(26,599) |... . |- 12/23/2008 ..
925652-10-9 ....[VICI PROPERTIES INC .. ....36,700.000 |.... . 567,452 |.. ....(19,084)... ...(19,084) |... . |- 03/25/2020 ..
92826C-83-9 ....[VISA INC .... ....16,400.000 |.... ... 410,691 |.. .... 862,476 |... ...862,476 |... .| 1272172011 ..
92840M-10-2 ... [VISTRA CORP . .32,900.000 |. . 489,838 . 504,028 504,028 .. 03/25/2020 ..
928881-10-1 ... [VONTIER CORP ..... ..2,422.000 |.... ....8,090 .. .. 36,863 |.. ... 36,863 |.. .. 10/09/2020 ..
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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

9¢lid

92930U-10-6 ....| WEC ENERGY GROUP INC
934423-10-4 ... | WARNER BROS DISCOVERY INC ...
941848-10-3 ... | WATERS CORP ...
94419L-10-1 ... | WAYFAIR INC A .
962166-10-4 ... | WEYERHAEUSER CO .
963320-10-6 ... | WHIRLPOOL CORP ...

....17,800.000 |....
....30,934.000 |....

..1,498,226 ... 384,454 |..
.... 352,029 ... 200,714 |..
. 549,610 |..

...(170,702)... ... (170,702) |... . |-. 11/03/2000 ..
. |.. 0471172022 ..
. | 11/07/2012 ..
. .. 09/22/2022 ..
. |-. 03/25/2020 ..

.. 03/25/2020 ..

.. 08/24/2015 ..

.. (19,690))...

.. 121,770 .
.. 163,095 |...

.. 414,090

.. 105,148 |.. ...163,005 |...

98138H-10-1 ... [ WORKDAY INC . . . .

98311A-10-5 ... [ WYNDHAM HOTELS & RESORTS INC . . . ... 916,674 ... 392,512 .. .... 103,740 |... ...103,740 |... . |.. 03/25/2020 ..
98389B-10-0 ... | XCEL ENERGY INC ....40,500.000 |..................2,507,355 [......... 61.910 ..2,507,355 ... 437,724 |.. ...(332,100))... .. (332,100) |... . |- 12/18/2002 ..
989701-10-7 ... [ ZIONS BANCORPORATION . .12,500.000 | . 548,375 |.. . 175,810 . (66,125) .. 11/03/2000 ..

98978V-10-3 ... | ZOETIS INC ..
89679A-20-9 ... [ TRISURA GROUP LTD .
60176J-10-9 ... [ALLEGION PLC

4,469.000 |
4,232.000 |
..1,800.000 |....

. 882,047 |..
.. 25. .. . 108,889 |..
........ 126.690 ... 228,042

.. 76,127
.9,552
. 105,810 |..

221,115 .. 06/21/2013 ..
.. 05/30/2017 ..
.. 08/24/2015 ..

.. 10/04/2010 ..

(G0403H-10-8 ... [AON PLC ..6,145.000 |.... . 241,376 |.. . . .

G1151C-10-1 ... | ACCENTURE PLC . B [ S ..1,400.000 |.... ... 117,698 |... . |- 1272172010 ..
(25839-10-4 ... COCA COLA EUROPACIFIC PTNRS ... D .21,300.000 |.... ... 243,246 |... . |.. 05/31/2016 ..
(29183-10-3 ... | EATON CORP PLC B [ S ..9,962.000 |.... ....834,674 ... . |-. 11/03/2009 ..
(G4863A-10-8 ... | INTERNATIONAL GAME TECH .. D .72,902.000 |.... . 344,826 |... . |.. 03/25/2020 ..
G6700G-10~7 ... | NVENT ELECTRIC PLC B [ S 407.000 |.... . ....8,302 ... . |-. 05/01/2018 ..
H1467J-10-4 ... [CHUBB LTD ... D .. 19,862,000 |..........eeell 4,488,811 226.000 ... 789,167 |.. ... 107,255 |... . |.. 01/15/2016 ..
H2906T-10-9 ... | GARMIN LTD .. .128.540 |.. . 206,081 . 322,624 .. 08/24/2015 ..

N07059-21-0 ... [ASML HOLDING NV .... .. ..115.000 f..oovvvennnnee.... . 87,045 [ 756.920 ..2,710 .. .. 24,210 |... .. 05/31/2013 ..]....
5019999999. Subtotal - Common Stock - us (Unaffiliated)

Publicly Traded 881,445,559 XXX 881,445,559 202,058, 166 1,108,612 11,684,241 187,786,541 187,786,541 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 881,445,559 XXX 881,445,559 202,058, 166 1,108,612 11,684,241 187,786,541 187,786,541 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX

69316%-10-4 ... [PC INVESTMENT COMPANY ....ceeeveeeeieeennneeeeeennes [evvvvennns | eevvenie e 100.000 |-.eeeeeeennnnn 845,076,895 |8,450,769.000 |............ 845,076,895 |.......cevnnnnn 132,500,000 [-vvnuneeeermnnnaeeeeemnnns eeeemmneneeeemnnieeeeeen ferreeeeennee s e 48,042,156 |..eeeeeeeenieeeeeeenn Jeeenieees 48,042,156 [...eeeeinnniiieeinnnnns L 12/31/1987 .. .eeees e
74332#-10-0 ... [PROGRESSIVE GULF INS CO R - . . .. 193,311,845 | 1,288,745.634 .. 43,001,760 |.. .. 34,997,026 |... 34,997,026 |... . [.. 10701/1998 ..
74338#-10-4 ... [PROGRESSIVE SPECIALTY INS CO .. e fon s ..700.000 |.... .. 664,280,595 |...948,972.279 . .. 84,167,931 [.. - .. . 145,408,616 |... e |s ... 145,403,616 |... voee |- 12/30/1983 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 1,702,669,335 XXX 1,702,669,335 259,669,691 10,000,000 228,442,798 228,442,798 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 1,702,669,335 XXX 1,702,669, 335 259,669,691 10,000,000 228,442,798 228,442,798 XXX
5989999999 - Total Common Stocks 2,584,114,8%4 XXX 2,584,114,894 461,727,857 1,108,612 21,684,241 416,229,339 416,229,339 XXX
5999999999 - Total Preferred and Common Stocks 2,734,421,786 XXX 2,729,335,095 613,376,300 4,717,304 29,462,702 417,833,749 417,899,216 XXX

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

1A 1A ... 1B..$ .. 8. 1D .. 1E..$ ... 1F .. ... 1G..$ ...
1B 2A ... 2B..$.. S
1Cc 3A ... 3B..§.. S
1D 4A 4B ..$ .. 8.
1E 5A 5B..% .. -
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912820-FZ-9 ......... US TREASURY NOTES ~ 3.875% 11/30/27 ... . |-...12/27/2023 ... |Various .. .. 244,489,566 |.. ..245,400,000 |..
912820-GB-1 ......... US TREASURY NOTES ~ 3.875% 12/31/29 ... .|--..01/17/2023 ... |Various .. ...91,846,875 |.. ...90,000,000 |..
912820-GC-9 ......... US TREASURY NOTES ~ 3.875% 12/31/27 ... ...01/17/2023 ... |Citadel Securities Inst LLC ... 55,693,945 |.. ...55,000,000 |..
91282C-GH-8 ......... US TREASURY NOTES  3.500% 01/31/28 ... .| Various ..238,325,371 |.. ..240,500,000 |..
912820-GJ-4 ......... US TREASURY NOTES ~ 3.500% 01/31/30 ... .|Various .. 161,127,734 |.. 155,000,000 |..
91282C-GP-0 . ..|US TREASURY NOTES ~ 4.000% 02/29/28 .|Various .. .. 442,427,832 ..435,500,000
912820-G0-8 . ..[US TREASURY NOTES ~ 4.000% 02/28/30 . |Barclays Capital 51,648,438 50,000,000
91282C-GS-4 . ..|US TREASURY NOTES ~ 3.625% 03/31/30 . 04/18/2023 ... |Various .. 25,029,102 25,000,000
912820-GT-2 ......... US TREASURY NOTES ~ 3.625% 03/31/28 ... .|....04/18/2023 ... |Various .. ..120,517,580 |..

91282C-GV-7 ......... US TREASURY NOTES  3.750% 04/15/26 ... veer|....05/10/2023 ... [Barclays Capital .. ...70,053,906 |..

912820-GZ-8 ......... US TREASURY NOTES ~ 3.500% 04/30/30 ... ..|....05/26/2023 ... |Various ... 64,368,945 |.. . .
91282C-HA-2 ......... US TREASURY NOTES ~ 3.500% 04/30/28 ... .|--..05/26/2023 ... |Various .. 154,786,166 |.. 155,000,000 |..
912820-HE-4 ......... US TREASURY NOTES ~ 3.625% 05/31/28 ... .|....06/23/2023 ... |Various .. 301,721,107 |.. 305,000,000 ..
91282C-HE-4 ........ US TREASURY NOTES ~ 3.625% 05/31/28 ... .|--..06/27/2023 ... |Various .. ... 98,523,000 |.. ..100,000,000 |..
91282C-HF-1 ......... US TREASURY NOTES ~ 3.750% 05/31/30 ... .|....06/23/2023 ... |Various .. ... 59,531,836 |.. ...60,000,000 |..
91282C-H0-7 . ..|US TREASURY NOTES  4.125% 07/31/28 ... ...08/29/2023 ... |Various .. 500,185,155 |.. 505,000,000 ..
91282C-HR-5 .. .. |US TREASURY NOTES ~ 4.000% 07/31/30 .| Various ..221,598,828 ..225,000,000
91282C-Hil-4 . ..|US TREASURY NOTES  4.125% 08/31/30 .| Various ..368,867,383 ..375,000,000
91282C-HX-2 . ..|US TREASURY NOTES ~ 4.375% 08/31/28 .| Various .. 195,722,742 ..196,600,000
91282C-HZ-7 ......... US TREASURY NOTES ~ 4.625% 09/30/30 ... . |--..10/24/2023 ... |Various .. 174,488,281 |.. 175,000,000 |..
91282C-JA-0 ......... US TREASURY NOTES ~ 4.625% 09/30/28 ... .|-...10/02/2023 ... [Citadel Securities Inst LLC 171,464,160 |.. 171,500,000 |..
91282C-JG-7 ......... US TREASURY NOTES ~ 4.875% 10/31/30 ... . |--..11/28/2023 ... |Various 508,972,656 |.. 497,500,000 |..
91282C-JM-4 . .|US TREASURY NOTES ~ 4.375% 11/30/30 ... .|-...12/04/2023 ... |Various .. .. 321,692,969 |.. ..320,000,000 |..
91282C-IN-2 .. .. |US TREASURY NOTES  4.375% 11/30/28 ... ...12/27/2023 ... [Various .. ...90,776,625 |.. ...88,700,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 4,723,860, 202 4,725,700,000
023608-AG-7 ......... AMEREN CORPORATION  3.650% 02/15/26 ......eeeeeeeeeieeeeeeene e e e eeen e e e e e e e e e enne e e e e ennn s e e e e nnnnns [ eeeeennnis ...03/16/2023 ... [National Continental INSUFANCE ...ee.uuueeeeermeeiieeieeie e e ceeee e e e e een s e e e eenn e e e eennne e e eeeennnneeeenns |ennnnsneeeennnnnseeennnnnnaeeeens |oianeeeemnnnnaaeeees 2,498,910 |.eeevrneieeeeenninns 2,590,000
025816-CP-2 ......... AMERICAN EXPRESS CO  3.300% 05/03/27 . .|-...09/27/2023 ... |Key Bank NA, Cleveland .... 9,230,700 |.. ...10,000,000 |..
025816-DB-2 ......... AMERICAN EXPRESS CO  5.850% 11/05/27 . .|--..08/15/2023 ... |Progressive Advanced Insur ... .... 5,170,300 |.. .... 5,000,000 |..
03027X-CE-8 ......... AMERICAN TOWER CORP  5.800% 11/15/28 . .|....09/12/2023 ... |Royal Bank of Canada .. ... 14,974,200 |.. ... 15,000,000 |..
03065U-AB-5 ......... AMCAR 2023-2 A2A  6.190% 04/19/27 .... . |--..09/12/2023 ... |Deutsche Bank ... 19,999,718 |.. ...20,000,000 |..
031162-DR-8 AMGEN INC  5.250% 03/02/33 ...02/16/2023 ... [Citigroup .. .... 9,968,500 |.. ...10,000,000 |..
036752-AR-4 . .. | ELEVANCE HEALTH INC 1.500% 03/15/26 02/22/2023 ... |US Bank ..... . 4,489,600 .5,000,000
037389-BC-6 . ..|AON CORP  3.750% 05/02/29 . 02/23/2023 ... |Wells Fargo Bank . 4,597,500 .5,000,000
03740L-AG-7 . ..| AON CORP/AON GLOBAL HOLD  5.350% 02/28/33 . |Morgan Stanley . 11,997,240 12,000,000
06368L-WT-9 . ..|BANK OF MONTREAL ~ 5.920% 09/25/25 .. . |Bank of Montreal 20,000,000 20,000,000
125523-CS-7 .. ..|THE CIGNA GROUP  5.400% 03/15/33 02/28/2023 ... [Bank of America Corp .. 19,981,200 20,000,000
12803V-AA-3 .........|CAJUN 2021-1 A2~ 3.931% 11/20/51 ... .|-...09/27/2023 ... [National Continental Insurance . 755,290 |.. 865,404 |..
15189X-BD-9 ......... CENTERPOINT ENER HOUSTON ~ 5.200% 10/01/28 ... .|--..09/13/2023 ... |Royal Bank of Canada .. .... 4,994,400 |..

15189Y-AG-1 ......... CENTERPOINT ENERGY RES ~ 5.250% 03/01/28 . |-...02/21/2023 ... | SRH Truist Securities . ... 24,920,000 |..

17295F-AB-0 ......... CITZN 2023-2 A2A  6.090% 10/15/26 .. . |--..09/06/2023 ... [ JP Morgan Securities Inc ... ... 36,997,939 |.. . .
17331K-AB-5 ......... CITZN 2023-1 A2A  6.130% 07/15/26 . .|....06/23/2023 ... [ JP Morgan Securities Inc ... ... 38,366,824 |.. ... 38,368,451 |..
202795-JX-9 COMMONWEALTH EDISON CO  4.900% 02/01/33 ...01/03/2023 ... |Bank of America Corp ... 4,796,925 |.. .... 4,813,000 |..
22822V-AB-7 . ..| CRONN CASTLE INC ~ 4.450% 02/15/26 .. 03/15/2023 ... [National Continental Insurance . . 2,146,995 . 2,195,000
22822V-8D-2 . .. | CROWN CASTLE INC ~ 5.600% 06/01/29 12/04/2023 ... [JP Morgan Securities Inc 19,932,200 20,000,000
23338V-AS-5 . ..|DTE ELECTRIC CO  5.200% 04/01/33 02/27/2023 ... [Bank of America Corp .. 14,968,800 15,000,000
29375C-AB-5 . ..|EFF 2023-1 A2 5.510% 01/22/29 02/22/2023 ... [Wells Fargo Bank . 39,275,098 39,281,599
29375C-AC-3 .. .. |EFF 2023-1 A3 5.420% 10/22/29 02/22/2023 ... |Wells Fargo Bank .. 19,994,550 20,000,000
204429-AR-6 .. .. |EQUIFAX INC  2.600% 12/15/25 .|--..03/16/2023 ... [National Continental Insurance . ... 3,151,747 |.. .... 3,350,000 |..
30040W-AT-5 ......... EVERSOURCE ENERGY ~ 5.450% 03/01/28 .|....03/01/2023 ... |Morgan Stanley . ... 24,950,750 |.. ...25,000,000 |..
337738-BD-9 ......... FISERV INC  5.450% 03/02/28 veer|....02/27/2023 ... |Various ... 29,977,900 |..

337738-BE-7 ......... FISERV INC  5.600% 03/02/33 ..|....02/27/2023 ... |Various ... 29,953,800 |..

341081-GK-7 ......... FLORIDA PONER & LIGHT CO  5.050% 04/01/28 ... . |--..02/28/2023 ... |Citigroup .. ... 24,967,500 |..

344928-AB-2 ......... FORDO 2023-A A2A  5.140% 03/15/26 .. .|-...03/28/2023 ... |BNP Paribas Securities Corp .. ... 13,614,980 |.. . .
344930-AB-8 ......... FORDO 2023-B A2A  5.570% 06/15/26 .. ...06/21/2023 ... [Citigroup .. ... 32,296,612 |.. ... 32,300,000 |..
361841-AS-8 ......... GLP CAPITAL LP / FIN Il 6.750% 12/01/33 B oY 0 B T T VT = P AP PN 6,873,720 |ouuuuniiiiiiiiinens 7,000,000
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36267V-AB-9 ......... GE HEALTHCARE HLDG LLC ~ 5.550% 11/15/24 .. .|....06/07/2023 ... [Tax Free Exchange .... 5,017,007 |.. .... 5,000,000 |..
36267V-AD-5 ......... GE HEALTHCARE HLDG LLC ~ 5.600% 11/15/25 .. . |--..09/22/2023 ... |Progressive American Insurance . ... 14,909,850 |.. ... 15,000,000 |..
40139L-BG-7 ......... GUARDIAN LIFE GLOB FUND  5.550% 10/28/27 . ...03/156/2023 ... |Progressive Advanced Insur ... .... 5,156,700 |.. .... 5,000,000 |..
438150-AC-1 ......... HAROT 2023-3 A3 5.410% 02/18/28 .|Bank of America Corp .... 9,997,938 |.. ...10,000,000 |..
44328U-AB-2 ......... HPEFS 2023-2A A2 6.040% 01/21/31 .. .|Wells Fargo Bank .. 38,497,039 |.. ... 38,500,000 |..
477920-AC-6 . ..| JDOT 2023-B A3 5.180% 03/15/28 . . |Bank of America Corp 12,497,915 12,500,000
50117K-AB-6 . ..|KCOT 2023-1A A2 5.400% 02/17/26 . [Mizuho Securities 29,134,681 29,135,328
548661-EP-8 . ..|LOWES COS INC ~ 4.800% 04/01/26 ... 03/28/2023 ... [Various .......... 24,995,350 25,000,000
571748-AZ-5 ......... MARSH & MCLENNAN COS INC ~ 3.750% 03/14/26 ... .|...02/23/2023 ... | Toronto Dominion .. ... 19,259,591 |.. ...19,978,000 |..
571903-Al-3 ......... MARRIOTT INTERNATIONAL INC ~ 3.750% 03/15/25 veer|....08/15/2023 ... National Continental Insurance . .... 2,949,614 |.. .... 3,030,000 |..
592179-KD-6 ......... MET LIFE GLOB FUNDING | 5.000% 01/06/26 .... ..|....03/14/2023 ... |Various ...10,109,500 |.. ...10,000,000 |..
59217G-BY-4 ......... MET LIFE GLOB FUNDING | 3.450% 12/18/26 .... . |--..02/24/2023 ... [PNC BANK ... 11,527,391 |.. ... 12,345,000 |..
63111X-AG6 ......... NASDAQ INC ~ 5.650% 06/28/25 .|....09/22/2023 ... |Progressive American Insurance . .... 4,986,650 |.. .... 5,000,000 |..
637639-AH-8 ......... NATIONAL SECS CLEARING ~ 5.100% 11/21/27 .. . |--..09/22/2023 ... |Progressive American Insurance . .... 9,828,500 |.. ...10,000,000 |..
6533K-BP-4 ......... NEXTERA ENERGY CAPITAL ~ 6.051% 03/01/25 .. . |-...02/22/2023 ... | JP Morgan Securities ... 19,378,325 |.. ... 19,330,000 |..
6533%K-CN-8 ......... NEXTERA ENERGY CAPITAL  5.000% 02/28/30 .. ...02/06/2023 ... [Morgan Stanley .... 9,992,600 |.. ...10,000,000 |..
718547-AT-9 . ..|PHILLIPS 66 CO  4.950% 12/01/27 .... 03/27/2023 ... [Mizuho Securities 11,473,320 11,500,000
75513E-C0-2 . ..|RTX Corp  5.000% 02/27/26 ... 02/23/2023 ... [Morgan Stanley 13,996,080 14,000,000
758750-AC-7 . ..| REGAL REXNORD CORP  6.050% 02/15/26 03/01/2023 ... |US Bank ........ . 4,952,000 .5,000,000
78398A-AB-9 ......... SFAST 2023-1A A2A  5.890% 03/22/27 ... . |--..09/22/2023 ... |Progressive American Insurance . ... 6,312,285 |.. ... 6,321,135 |..
78409V-BF-0 ......... S&P GLOBAL INC ~ 4.750% 08/01/28 .... .|....02/28/2023 ... |Tax Free Exchange ... ... 22,222,062 |.. ...20,030,000 |..
78409V-BG-8 ......... S&P GLOBAL INC ~ 4.250% 05/01/29 .... .|--..02/28/2023 ... |Tax Free Exchange ... ... 18,334,123 |..
80287D-AB-3 ......... SDART 2023-6 A2 6.080% 05/17/27 .|-...11/14/2023 ... |Barclays Capital .. ... 27,999,756 |..
852060-AD-4 ......... SPRINT CAPITAL CORP  6.875% 11/15/28 . . |--..02/17/2023 ... | Various ... 33,703,750 |.. . .
87264A-CZ-6 ......... T-MOBILE USA INC ~ 4.950% 03/15/28 .|....02/06/2023 ... |Wells Fargo Bank .. .... 9,979,100 |.. ...10,000,000 |..
883556-CZ-3 ......... THERMO FISHER SCIENTIFIC INC ~ 5.000% 12/05/26 . .|--..11/28/2023 ... |Morgan Stanley .... .... 4,996,550 |.. .... 5,000,000 |..
89115A-2V-3 TORONTO-DOMINION BANK ~ 5.264% 12/11/26 . ...12/04/2023 ... |Toronto Dominion .. ...10,000,000 |.. ...10,000,000 |..
89240H-AB-1 . .| TLOT 2023-B A2A  5.730% 04/20/26 ......... 09/12/2023 ... [Citigroup .. 23,999,626 24,000,000
92328M-AE-3 . .. | VENTURE GLOBAL CALCASIEU  6.250% 01/15/30 02/21/2023 ... |Various . 5,982,730 . 6,000,000
92345Y-AH-9 ......... [ VERISK ANALYTICS INC ~ 5.750% 04/01/33 .. .| Various 18,843,660 19,000,000
92564R-AK-1 ..|VICI PROPERTIES / NOTE ~ 4.500% 01/15/28 .| Various . 9,563,835 10,337,000
92867U-AB-8 . .| VWALT 2023-A A2A  5.870% 01/20/26 .... 09/12/2023 ... |Barclays Capital 19,998,212 20,000,000
94106L-BV-0 WASTE MANAGEMENT INC ~ 4.875% 02/15/29 .. .|....08/18/2023 ... |JP Morgan Securities Inc ... .... 6,877,990 |.. .... 7,000,000 |..
96328G-AS-6 WFLF 2023-1A A 5.800% 04/18/38 . |--..09/22/2023 ... |Progressive American Insurance . ... 3,972,440 |.. .... 4,000,000 |..
89115A-2\1-3 . .| TORONTO-DOMINION BANK  5.156% 01/10/28 . ....02/23/2023 ... |Royal Bank of Canada .. 19,978,400 20,000,000 . 134,629
00774M-AU-9 AERCAP |RELAND CAP/GLOBA  1.650% 10/29/24 ... ...02/28/2023 ... [Jefferies & Co Inc ... 8,111,932 |.. .... 8,735,000 |.. .. 49,244
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,005, 380,400 1,006, 133,358 2,731,509
2509999997. Total - Bonds - Part 3 5,729,240,602 5,731,833,358 11,338,240
2509999998. Total - Bonds - Part 5 1,544,554,931 1,543,638,392 1,990,615
2509999999. Total - Bonds 7,273,795,533 7,275,471,750 13,328,855
902613-BE-7 .... UBS GROUP AG ~ 9.250% Perpet. ... D... ...11/08/2023 ...‘UBS Financial Services .. ..3,500,000.000 .. .... 3,500,000 |.. 0.00 |.. .
902613-BF-4 .........[UBS GROUP AG  9.250% Perpet. D... ...11/08/2023 ... [UBS Financial Services .. ..4,000,000.000 |.. .... 4,000,000 |..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 7,500,000
29250N-BC-8 . |ENBRIDGE INC  5.750% 07/15/80 .... A... ... 11/17/2023 ...‘Mizuho Securities ... .10,000,000.000 |.. .... 8,637,500 |..
29250N-BT-1 .........[ENBRIDGE INC  8.500% 01/15/84 .... A... ...09/18/2023 ... [Morgan Stanley ..5,000,000.000 |.. .... 5,000,000 |..
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 13,637,500 XXX 201,250
4509999997. Total - Preferred Stocks - Part 3 21,137,500 XXX 201,250
4509999998. Total - Preferred Stocks - Part 5 10,000,000 XXX
4509999999. Total - Preferred Stocks 31,137,500 XXX 201,250
012653-10-1 ......... ALBEMARLE CORP ....12/21/2023 ... |State Street Bank ... ....2,300.000 |.. ... 332,658 |..
047726-10-4 ......... ATLANTA BRAVES HOLDINGS INC A . ....07/19/2023 ... |Tax Free Exchange ... 470.000 [oooieiirininiieeiiiieeees 5,965 |..
047726-30-2 ......... ATLANTA BRAVES HOLDINGS INC C .... ....07/20/2023 ... |Spin Off
37611X-10-0 ......... GINKGO BIOWORKS HOLDINGS INC ....10/13/2023 ... |State Street Bank ...
419870-10-0 ......... HAWATIAN ELECTRIC INDS . ....10/13/2023 ... |State Street Bank ... . .
458140-10-0 ......... INTEL CORP ...10/13/2023 ... [State Street Bank ... ... 1,950.000 |..
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491774-10-2 .........|KENVUE INC ....08/24/2023 ... |Tax Free Exchange ... ... 7,783.000 |.. 171,431
531229-72-2 ......... |LIBERTY MEDIA CORP LIBERTY C .. ....08/04/2023 ... |Spin Off ....2,781.000 |..
531229-74-8 . .. |LIBERTY MEDIA CORP LIBERTY A .. ....08/04/2023 ... |Spin Off ....1,225.000 |..
531229-75-5 .. . |LIBERTY MEDIA CORP C ............ ....08/04/2023 ... |Tax Free Exchange ... ....2,350.000 |..
531229-77-1 LIBERTY MEDIA CORP A . ....08/04/2023 ... |Tax Free Exchange ... ....1,175.000 |..
531229-78-9 . ..|LIBERTY MEDIA CORP ... ....08/04/2023 ... |Tax Free Exchange 10,725.000 |..
531229-81-3 . .. |LIBERTY MEDIA CORP A .... ....08/04/2023 ... |Tax Free Exchange .4,700.000 |..
558256-10-3 . .. |MADISON SQUARE GRDN ENTERT ....04/21/2023 ...|Spin Off ......... .2,248.000 |..
58463J-30-4 ......... MEDICAL PROPERTIES TRUST INC .. ....10/13/2023 ... |State Street Bank ...
69608A-10-8 ......... PALANTIR TECHNOLOGIES INC ....10/13/2023 ... |State Street Bank ...
71880K-10-1 ......... PHINIA INC . |....07/05/2023 ... [Spin Off .
87918A-10-5 ......... TELADOC HEALTH INC . ....10/13/2023 ... |State Street Bank ... ...29,400.000 |..
90364P-10-5 ......... UIPATH INC ...12/21/2023 ... [State Street Bank ... ..141,200.000 |.. .
913320-10-1 ......... UNITY SOFTWARE INC ... eeesuuueseemnnuueeeeeenussseeeeennisseeeennsneseeennnneesennnnnneseennnnnnaseennnnnnssernnnns | sessnnnnensnnnns [onns 10/13/2023 ... | State STreet BanK ..eee...iiiieeisssssieeineenaaseernnenessernnnnuasaeennnnaaseeennnnnaeeeenennnsseennnnnnaseeernnnnnses [snnaseeerennnnnseeeees 24,000.000 f-oiiiiieniiiieiiiiinnns 674,198 |..vnnieiieniieeeeeiinieneeeeens foneeeeeenn e e e e eeennas
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 8,778,127 XXX
74332#-10-0 ......... |PROGRESSIVE GULF IS €0 ...t eeeeruueseeemeni s e eeeennie s s e e rees s seereenssseeenen e s eeerrnnaseeernnnnaseeenennnnsaes | .................... 12/21/2023 ... [Capital ContribUbion .....iiiiieieiiiiiiiiies i e e it e e e eiite e s eerrnnsseernnnnaaseernnnnaaseeennnnaaseeernnnnnss |ennnnnsseernnnnnneeeeennnnn 0.000 feuuueeeemnnnnnaaeees 10,000,000 |-..uueeeeinnnineeeeennineeeennnn fonnneeeeennnaeeerennnaaeeeennas
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 10,000,000 XXX
5989999997. Total - Common Stocks - Part 3 18,778,127 XXX
5989999998. Total - Common Stocks - Part 5 2 XXX
5989999999. Total - Common Stocks 18,778,149 XXX
5999999999. Total - Preferred and Common Stocks 49,915,649 XXX 201,250
6009999999 - Totals 7,323,711,182 XXX 13,530, 105
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912828-VS-6 .. |US TREASURY NOTES ~ 2.500% 08/15/23 .........|....... ..08/15/2023 . [Maturity ...ccoooeviiiiiiss e s 25,350,000 |......... 25,350,000 |........ 26,685,438 |........ 25,640,685 |......cccoeeiinn |oeeenens (290,685) [.vvvvvvvrnrrnnnnnns foreeeenn (290,685) |..oooeeeeeeeeeees fornnnn STV [ PP RO A R 633,750 |..08/15/2023 .
Progressive Select
912828-VS-6 .. |US TREASURY NOTES ~ 2.500% 08/15/23 ..06/30/2023 . [ Insurance .. ...79,600,000 |........ 81,946,475 |........ 79,997,270 |.. .79,680,240 |.... .. (358,840)........ (358,840)/... ..08/15/2023 .
912828-XB-1 .. |US TREASURY NOTES ~ 2.125% 05/15/25 . ..08/04/2023 . [Various .... ..9,570,000 |.. . 9,044,576 |.. 9,825,809 ..9,765,299 |. (669,269)|. . (669,269) ..05/15/2025 .
91282C-AB-7 .. |US TREASURY NOTES ~ 0.250% 07/31/25 ..12/21/2023 . |PC Investment Co .. 5,000,000 |.......... 4,994,922 ..4,997,336 |.. ..4,998,334 |.... .. (326,634)[........ (326,634)... ..07/31/2025 .
Progressive Hawaii
91282C-CC-3 ...|US TREASURY NOTES ~ 0.250% 05/15/24 .........[....... |.. 12/21/2023 . [ InsUrance ........ccceeeuns fevvevvnnnnnnnnnnnnnns fovnnnns 14,700,000 |......... 15,000,000 14,969,531 14,985,906 |. . 14,995,863 |.... ... (295,863)]........ (295,863)]... ..05/15/2024 .
91282C-CJ-8 ...|US TREASURY NOTES ~ 0.875% 06/30/26 .........[....... ..12/21/2023 . [PC Investment Co. ... ...4,613,100 |.......... 5,000,000 |......... 5,020,508 |.......... 5,014,531 |.. ..5,010,539 |.... .. (397,439)........ (397,439)|.... ..06/30/2026 .
Progressive Gulf
91282C-CL-3 ...|US TREASURY NOTES ~ 0.375% 07/15/24 .........[....... |.. 12/21/2023 . Insﬁrance [0 R N 14,602,800 |......... 15,000,000 |........ 15,024,023 |........ 15,012,571 [eveviiiiiiiiiiiins foeeeiiens (725 ] A R (A2 ) A R 15,004,647 |..cooeeeiiiiiiens fernnnne (401,847)........ (401,847) ..07/15/2024 .
Mountain Laurel
91282C-CT-6 .. |US TREASURY NOTES ~ 0.375% 08/15/24 ......... ....... ..12/21/2023 . | Insurance Co. .....ccceees|vrrrriinnnnnnnnnnnns foeeeens 14,059,345 |......... 14,500,000 |........ 14,471,113 ...9,440 |... [ O 9,440 oo o, 14,403,624 |...oooooeeiiiiins oeeens (434,279)]........ (434,279)|.... ..08/15/2024 .
91282C-DN-8 ...|US TREASURY NOTES ~ 1.000% 12/15/24 .........[....... .12/15/2023 . [Various ....ooooeeeeiiiiins feeeiiiieieeeeens e 346,738,359 |........ 360,300,000 |....... 345,592,554 5,164,975 |... PR SO 5,164,975 |oevvvvviiiiinnnn |oenn 354,779,888 |....ovvvvvrvnnnns |oeeees (8,041,528)|...... (8,041,528)|... .. 12/15/2024 .
Drive Insurance Company
91282C-EA-5 .. |US TREASURY NOTES  1.500% 02/29/24 L 12/12/2023 [ e [ 77,652,459 |......... 78,300,000 77,227,840 ...526,045 |ooevvieiiiiiiiiiins [ .526,045 | [ 78,175,103 [oevvveiiie ferninns (522,644)]........ (522,644)]......... 1,506,845 ..02/29/2024 .
91282C-EG-2 .. |US TREASURY NOTES ~ 2.250% 03/31/24 . ..12/08/2023 . [Wells Fargo Bank . .122,837,500 ..124,000,000 |....... 123,652,500 |.. 166,547 . 123,940,747 |. .(1,103,247)/......(1,103,247) 3,338,852 [..03/31/2024 .
91282C-FG-1 .. |US TREASURY NOTES ~ 3.250% 08/31/24 . ..03/10/2023 . Barclays Capital . 9,768,359 10,000,000 |.. . 9,821,875 |.. . 17,6511 ..9,863,258 |. ..08/31/2024 .
91282C-FT-3 .. |US TREASURY NOTES ~ 4.000% 10/31/29 .........[....... ..02/08/2023 . |Wells Fargo Bank ........65,959,766 |......... 65,000,000 |........ 64,953,320 . ... (736)]... .64,951,557 |.... ..10/31/2029 .
91282C-FV-8 .. |US TREASURY NOTES ~ 4.125% 11/15/32 .........[....... ..06/06/2023 . [Barclays Capital ........loeeeeeeeeneeiniiiins |oeeeis 10,317,188 |......... 10,000,000 |........ 10,204,297 |........ 10,201,736 .. ..(7,184)[... .10,194,582 |.... ..11/15/2032 .
91282C-FZ-9 .. |US TREASURY NOTES  3.875% 11/30/27 .........|.......]|.. 12/21/2023 . [Various ........oooeeeeees |ovveiiiiiiiiiiiiiiies foueeees 55,814,080 |......... 56,000,000 |........ 55,914,688 |........ 55,914,703 |.. ..15,752 |... .. .55,930,455 |.... (116 375) , ..11/30/2027 .
0109999999. Subtotal - Bonds - U.S. Governments 855,502,087 872,620,000 860,423,660 861,910,941 5,223,165 5 223,165 867,134, 106 (11,632,019) (11,632,019) 14 652,545 XXX
130536-RC-1 .. | CALIFORNIA ST 3.450% 11/01/42 .....ovvvvvnes]vennns ..01/17/2023 . [Cal | 100.0000 ..... |oeeeeeeerieiiiiiiiens fernnnnne 25,000,000 |......... 25,000,000 |........ 25,000,000 |[........ 25,000,000 |.eeeeveerieiiiieens o e s fe e 25,000,000 [ouevevvvemnnnnnnn feemeereniiiiiiinee oo e 244,178 |..11/01/2042 .
COLORADO ST HSG & FIN AUTH  4.000% Redempt ion
196480-El-3 .. | 05/01/50 ...ovvvvmmmniiiniiiiiiiiiiiiiiiiies | eeeeens .. 1170172023 .[100.0000 .....ccovvvveeeees oo e 485,000 [..evvveenneee 485,000 |............ 512,242 |............ 501,278 |veveeveeeennninnns foeeeiees (16,278)..eeeiiinnn foeeeeeees (16,278) |.eeeeeeeeeeeeeees [ 485,000 |oooeeiiiiiiiiins o e e 13,000 |..05/01/2050 .
CONN ST FIN AUTH HSG MTG ~ 4.000% 11/15/44 Redempt ion
207758-V5-2 .. | ... ..11/15/2023 .| 100.0000 190,000 . 190,000 .205,023 |.. . 191,547 ..(1,547) . 190,000 |. ..11/15/2044 .
3137F4-D6-6 .. |FHMS 2018-K074 X1 10 0.426% 01/25/28 ..12/01/2023 . [Paydown . 45,565 .(45,565) ..01/25/2028 .
3137F4-X9-8 .. | FHMS 2018-K075 X1 10 0.266% 02/25/28 ... ..12/01/2023 . [Paydown . 53,643 .(53,643) ..02/25/2028 .
3137F6-2P-1 .. | FHMS 2020-K118 X1 10 1.050% 09/25/30 ... ..12/01/2023 . [Paydown . 39,841 (39,841) ..09/25/2030 .
3137F6-GV-3 .. | FHMS 2020-K119 X1 10 1.023% 09/25/30 .....|....... |.. 12/01/2023 . | Paydown .... .. 48,116 |.. .. (48,116)]... ..09/25/2030 .
3137FA-RG-5 .. |FHLMC 2017-K727 X1 10 0.773% 07/25/24 ... |....... ..12/01/2023 . [Paydown ... . 116,166 |.. .(116 166)|... ..07/25/2024 .
3137FA-WU-8 .. |FHLMC 2017-K067 X1 10 0.701% 07/25/27 ... |....... |.. 12/01/2023 . | Paydown .... .. 36,907 |[.. .. (36,907)]... ..07/25/2027 .
3137FG-62-3 .. |FHMS 2018-K077 X1 10 0.263% 06/25/28 .....|....... ..12/01/2023 . [Paydown ... .. (87,240)... ..05/25/2028 .
3137FP-JJ-5 ...|FHMS 2019-K099 X1 [0 1.001% 09/25/29 .....{....... ..12/01/2023 . [Paydown ... .. (57,183)]... ..09/25/2029 .
3137FQ-4B-6 .. |FHMS 2019-K101 X1 10 0.946% 10/25/29 .....{....... ..12/01/2023 . [Paydown ... (27,088)]... ..10/25/2029 .
313021-6B-9 .. |FNW GT 2001-T10 A2 PT  7.500% 12/25/41 ... ..12/01/2023 . [Paydown ... ..(9,811)[... .. 12/25/2041 .
313921-6F-0 .. | FNW 2001-W3 A 7.000% 09/01/41 . ..12/01/2023 . [Paydown ... T ..09/01/2041 .
31302C-MS-0 ...|FNW 2002-Wi1 24 4.664% 02/25/42 ..12/01/2023 . [Paydown . 2] ..02/25/2042 .
MISSORI ST HSG DEV CON  4.000% 05/01/40 Redempt on
B0637B-KZ-2 .. | .evvrrerrerrinrrriiiiiiiiirieeeeeeseeeereeereeereeennees [ e .. 1170172023 .[100.0000 .....ccoevvveeeees o e, 425,000 [..evveennnns 425,000 | 464,784 |............ 436,451 | [ (11,451) [ e (11,451) | e 425,000 [oeeveeeiiniiiiinn Joereeniiiiiiiieins o e 11,300 |..05/01/2040 .
MONTANA ST BRD OF HSG SF MTGE ~ 3.500% Redempt ion
612120-BB-0 .. | 12/01/42 coovvviiiiiiiiiiiiiiiiiii ..12/01/2023 .100.0000 ......cooveveeeees o e 245,000 [..evvvennneen 245,000 |............ 257,088 |............ 248,990 |..oooeeeennennnnnn [ [RTRCEI0)] R R (3,990) |oooeeeeiiiiieiens o 245,000 [o.eeveeiniiiiinnn Joereiriiiiiiiieies o e 6,213 [..12/01/2042 .
NEBRASKA ST INV SF HSG REV ~ 3.500% Redempt ion
639681-QC-6 .. | 03/01/40 ....evvvveeeiiiiiiiiiiiiiiiieeeeiececeeeeiees [ e ..09/01/2023 . 100.0000 ......coovvereiees e e 1,305,000 [........... 1,305,000 |......... 1,396,467 |.......... 1,352,069 |..ovvvveeiiiiiiinns fooeeins [YA15) ] R (47,069) |.ocoeeeeeeeeeeens [ 1,305,000 |oevvvviiiiiiiins oo e o 36,400 |..03/01/2040 .
Redempt ion
647200-2F-0 .. |NEW MEXICO MTG FIN AGY ~ 4.000% 03/01/44 ..{....... ..09/01/2023 . 100.0%00 .................................................... 35,000 [.coeeeeiinnns 35,000 |eevvernnnns 37,587 [oeeennnnnnnen 35,335 |oooeiiiiiiiin [ [£15) ] R R (335) |oeeeeeeeeeieeeees o 35,000 [oeeeieiiiiiiiiins foiiiiiiis e e 1,000 |..03/01/2044 .
Redempt ion
647200-4R-2 .. |NEW MEXICO MTG FIN AGY  3.500% 03/01/46 ..{....... ..09/01/2023 . 100.0%00 ................................................... 345,000 [..evvvennnnes 345,000 | 366,107 |............ 354,905 [....oeenniiiins foeeeieeens [CST/015)] R R, [ESRU<) U 345,000 [oeevveeiiiiiiiinn Joereeiiiiiiiiiiens o e 10,413 [..03/01/2046 .
Redempt ion
677560-UY-1 .. | OHIO ST HSG FIN MTG REV ~ 4.500% 03/01/47 .{....... ..12/01/2023 . 100.0%00 ................................................... 730,000 | 730,000 |....cceeunnn 800,357 |............ 759,155 | [ (ALY ] IR R (29,155) [oenenniiin v 730,000 |oooeeereiiiiiinns s e e 28,125 ..03/01/2047 .
Redempt ion
677560-UZ-8 .. | OHIO ST HSG FIN MTG REV  4.500% 03/01/47 .|.......|.. 12/01/2023 . 100.0%00 ................................................... 215,000 [......ce.ee. 215,000 |............ 233,645 |............ 202,945 | | (7,945)]ceeeenniiiiiiiiins |t (7,945) oo [, 215,000 ..o fooviiiiiiiiiiiiies e e, 8,269 [..03/01/2047 .
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Redempt ion
708796-2J-5 .. | PENNSYLVANIA HSG FIN  3.500% 10/01/41 .....|....... .10/01/2023 . 100.0%00 .............................. 280,000 [-eevvrnnnnnns 280,000 |............ 296,209 |............ 284,158 |eeeeeeeeeiniiees o (4,158)[eeeeeeeeeeeeen Jeeemneee e (4,188) [ e 280,000 |eevenunereeemnnnn foreeemmniieeeeen e ..10/01/2041 .
SOUTH DAKOTA HSG DEV AUTH  4.000% 11/01/44 Redempt ion
83756C-EP-6 .. | evveniiiiiiriiiiiiiiiiineee e eennieeeeenns | o 10/04/2023 . [100.0000 ......cevmvmmeeee formmeeeeemmnieeeeee foreeeeennnns 350,000 |.......c..... 350,000 |............ 373,853 |............ 353,084 |...eeieeeeiniiees o (3,084) [.eeeeeeeieeeeee Joeemneeee e (3,084) [ e 350,000 ..11/01/2044 .
SOUTH DAKOTA HSG DEV AUTH  4.000% 11/01/44 Redempt on
8B756C-FA-8 .. | eeeeneeeiiiniiiei i ..10/04/2023 .|100.0000 ... ...160,000 |... .... 160,000 . 161,532 |.. ..(1,532)[... . 160,000 |.... ..11/01/2044 .
95662M-2U-3 ...|WEST VIRGINIA ST HSG ~ 2.950% 05/01/23 ..05/01/2023 . |Maturity 575,000 |. . 575,000 |.. . 575,000 ..575,000 |. ..06/01/2023 .
WISCONSIN HSG & ECONOMIC DEV  3.500% Redempt ion
976890-EL-6 .. |09/01/46 ....covvivviiiiiiiiiiiiiiiciiiieeeeinian [ s ..09/01/2023 .1100.0000 ....euunvivrrnnnns foorernnnnnneeiiinins foneneens 320,000 |............. 320,000 |............ 340,461 |............ 327,881 [ v (7,88 ) [ o (7,881) [ e 320,000 ..09/01/2046 .
WYOMING ST CMNTY DEV AUTH HSGR  3.500% Redempt ion
983220-LL-9 ...[12/01/38 ...uiiiiiiiiiiiiiiiiiiniieiiiiinnneieeen | s o 12/01/2023 . [100.0000 ......ccvvvvnvins fonnniniiiinninnnnee forviiiiinnns 570,000 |..evvvnnnnnns 570,000............610,020 |............ 582,253 [...iiiiiiiiiiiiins i (12,253)]eeeniiiinnnnnnns fooveennenn (12,253) | foeniiinns 570,000 J.ieeeeiiiiiinnn fooviiiiiiiinnnns ..12/01/2038 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 31,359,598 31,359,598 32,037,689 (678,090) 31,359,598 XXX
00432C-AR-2 ...| ACCSS 2002-A A2~ 3.370% 09/25/37 .... ..03/25/2023 . | Paydown .. 399,000 |. . 399,000 |.. ..399,000 |. R ..09/26/2037 .
025816-DB-2 .. | AMERICAN EXPRESS CO  5.850% 11/05/27 . ..09/27/2023 .|Key Bank NA, Cleveland ..10,101,000 10,000,000 |.. ..9,993,225 |. . 107,774 |. ..11/05/2027 .
053332-AN-2 ...| AUTOZONE INC ~ 2.875% 01/15/23 ....ovvvvevens | ennnnns ..01/16/2023 . |Maturity .......ccoeeenne . ...4,000,000 |.......... 4,000,000 ..4,000,000 |.... ..01/15/2023 .
JP Morgan Securities
05565E-BQ-7 .. |BMW US CAPITAL LLC ~ 0.800% 04/01/24 .......|....... ..01/27/2023 .| INC wevviiviiiiiiiiiiiin o e 9,548,500 |......... 10,000,000 |......... 9,995,300 |......... 9,998,007 [oevvunvivrinnnnnnns forreiiiininns LIS AR IR < I RO RN 9,998,140 ..04/01/2024 .
Performance Trust Cap
056083-AJ-7 .. |BXP 2017-GM C ~ 3.539% 06/13/39 .....coeevvven]vunnnnn o 03/30/2023 . |Partners ........ccoeeevees foovrinniiniiiiiiiiins Jonennnns 4,092,188 |.......... 5,000,000 |..........5,490,234 |.......... 5,343,620 |...covvnnnniiiinnns [RERRETH] R RO ( | J 7 ) RN I 5,324,484 ..06/13/2039 .
05609R-AG-9 .. |BX TRUST 2021-BXMF B 6.518% 10/15/26 .... |....... ..10/15/2023 . | Paydown ...2,092,186 |........... 2,092,186 |......... 2,071,147 |.......... 2,111,554 |.. (19,368)]... ..2,092,186 |.... ..10/15/2026 .
05609T-AG-5 .. | BX TRUST 2022-VAMF D 7.102% 01/15/39 .....]|....... ..08/03/2023 . |Bank of America Corp .. ... 15,000,000 ...2,363 |... . 14,903,352 |.... ..01/15/2039 .
056820-AQ-9 .. |BCC 2017-1A AR 6.647% 07/20/30 ceevveeee | cnrnne ..10/20/2023 .| Paydown ....eeeeeeeennnesfoeeennneeeeeenies e 3,924,551 [l 3,924,551 .. 3,924,551 ..07/20/2030 .
058498-AT-3 .. |BALL CORP  5.250% 07/01/25 ....evvvvvvivnnnnns | eennnns ..02/27/2023 .| Citigroup .. .... 2,000,000 ..2,100,611 |.... (128, 111)]........ (128, 111)]... ..07/01/2025 .
058498-AV-8 .. |BALL CORP  4.875% 03/15/26 ..06/27/2023 . |Various .... .. 14,000,000 14,640,235 |.... (913,978)........ (913,978)|... ..03/15/2026 .
05949C-FY-7 .. | BOAMS 2005-H 2A3  5.139% 09/25/35 ..12/01/2023 . | Paydown . ....4,006 [.. . 4,056 | ..09/26/2035 .
05949C-HS-8 ...| BOAMS 2005-1 2A3  4.753% 03/25/54 ..12/01/2023 . | Paydown . ....4,389 .. . ... 4,389 |. ..03/25/2054 .
08180E-BJ-2 .. |BSP 2013-111A A1R2  6.677% 07/20/29 ..10/20/2023 . | Paydown . .10, 717 000 10,717,000 |.. 11,190,716 . (473,716) 10,717,000 |. ..07/20/2029 .
09629E-AL-5 .. | BLUEM 2017-2A A1AR  6.677% 10/20/30 .. ..10/20/2023 . | Paydown . 3,438,538 ..3,438,538 |.. 3,519,984 (81,446) .. 3,438,538 |. N ..10/20/2030 .
12551J-AN-6 .. | CIFC 2017-4A A2R  6.823% 10/24/30 .. ..07/17/2023 .| Citigroup 10,000,000 |.. 10,420,621 ..66,941 .10,487,563 |. (618,563)[. . (618,563) ..10/24/2030 .
125523-AF-7 .. | THE CIGNA GROUP  3.750% 07/15/23 ........... [ ...cce. ..07/15/2023 . |Maturity ... .. 7,196,000 ...585 |... ..7,196,000 |.... ..07/15/2023 .
17323L-AP-2 .. | OMLTI 2015-3 3A1  4.877% 06/25/36 ..........|....... ..03/27/2023 . | Paydown ... . 167,783 . . . . 167,783 |.... ..06/25/2036 .
201736-AE-5 .. | CMLBC 2001-CMLB X 10 1.646% 06/01/31 .... | ....... |.. 12/01/2023 . [ Paydown .... .. 32,651 |.. .(32,936)... ..06/01/2031 .
20753X-AA-2 .. | CAS 2022-RO3 M1 7.437% 03/26/42 ... ..12/26/2023 . |Paydown ......vveviiinnnnnsfoeriiininniniiiinins Jeeenn... 5,647,507 [l 5,647,507 |......... 5,647,507 |......... 5,686,057 |.. .. (38,550)f... ..5,647, ..03/25/2042 .
20754A-AA-1 .. | CAS 2021-R03 1M1 6.187% 12/25/41 .. ..12/26/2023 .| Paydown ... IR ... 15,551,603 15,659,975 |.. . (108,372)|... .15 551,603 |.... .. 12/25/2041 .
20754L-AA-7 .. | CAS 2022-RO1 1M1 6.337% 12/25/41 .. ..12/26/2023 .| Paydown .....ovviiiininnnsfoeriiinneeiiins e 12,275,082 |......... 12,275,082 12,393,402 |.. . (118,320)f... 12,275,082 |.... .. 12/25/2041 .
20754R-AA-4 .. | CAS 2021-R0O1 1M1 6.087% 10/25/41 .. ..11/27/2023 .| Paydown ....eeveeeeninees foeeenieeeeeeeees s 21,286,016 |......... 21,286,016 21,467,978 |.. . (181,962)[... .21,286,016 |.... ..10/25/2041 .
209115-AE-4 .. | CONSOLIDATED EDISON INC ~ 0.650% 12/01/23 . ..12/01/2023 . Malurlty ..30,000,000 29,998,313 |.. .30,000,000 |.... ..12/01/2023 .
22540V-G6-3 .. | CSFB 2002-9 1A1 7.000% 03/25/40 .... ..12/01/2023 .| Paydown .oeeeeneeeeennees feeeennneeeeeeeeies e 271 [ 2N | 288 [ 248 e A7 e B | o 28 e [ 211 |. ..03/25/2040 .
23345F-AB-8 .. | DLLMT 2021-1A A2 0.600% 03/20/24 ..06/20/2023 . | Paydown . ..19,796,774 19,796,774 |.. 19,796,376 19,796,774 |. ..03/20/2024 .
233869-AB-2 .. |DTRT 2022-1 A2 5.070% 09/16/24 .. ..12/15/2023 . | Paydown . .. 16,598,549 16,598,549 |.. 16,598, 199 .16,598,549 |. ..09/16/2024 .
247030-AB-8 .. | DEFT 2021-1 A2 0.330% 05/22/26 [T R ..01/22/2023 . | Paydown ... .. 983,981 |.. ...(29)]... ..05/22/2026 .
247030-AC-6 .. |DEFT 2021-1 A3 0.430% 05/22/26 ........ccev | ceernne ..10/22/2023 . | Paydown ... . 134,239 |... ..05/22/2026 .
25755T-AH-3 ...|DPABS 2017-1A A23  4.118% 07/25/47 ........ | ceeeeen |.. 10/25/2023 . | Paydown ... .... 250,000 ..07/25/2047 .
262431-AH-2 ...|DRSLF 2017-50A A1R  6.655% 07/15/30 ....... | ....... ..10/16/2023 .| Paydown ...eeeeeeeenennnesfoeeenniieeeeeenies e 2,697,262 [ 2,697,262 ..07/15/2030 .
262440-AN-3 ...|DRSLF 2017-49A AR 6.607% 07/18/30 .... ..10/18/2023 .| Paydown ....eevnviviiinnnnnsfoeriiniinineiiiins e 2,789,425 [ 2,789,425 ..07/18/2030 .
26249K-AZ-4 .. |DRSLF 2014-36A AR3  6.675% 04/15/29 ....... | ....... ..10/16/2023 .| Paydown ......uoveeeenennaesfoeeennnieeeeeeniees e 5,479,239 [ 5,479,239 . . ..04/15/2029 .
28470R-AK-8 .. | CAESARS ENTERTAIN INC ~ 8.125% 07/01/27 ... |....... ..02/02/2023 . |Various .... ... 45,500,000 44,706,025 |.. .47 312,567 |.... ..07/01/2027 .
29374G-AB-7 .. |EFF 2022-4 A2 5.760% 10/22/29 .......ccccvee] s |- 12/20/2023 . | Paydown ... ..1,291,723 ..1,291,520 |.. 1,291,723 |.... .. 10/22/2029 .
29374W-AB-2 .. |EFF 2019-3 A2 2.060% 05/20/25 ... ..02/20/2023 . | Paydown . . 579,406 |.. . 579,404 ..579,406 |. ..05/20/2025 .
30040W-AG-3 .. | EVERSOURCE ENERGY ~ 3.800% 12/01/23 . ..06/09/2023 . | MarketAxess . 2,000,000 |.. . . 2,001,609 ..2,000,773 |. ..12/01/2023 .
30040W-AG-3 .. | EVERSOURCE ENERGY  3.800% 12/01/23 .........]....... ..12/01/2023 . | Maturity .. 6,360,000......... 6,387,793 |......... 6,365,117 |.. ..6,360,000 |.... ..12/01/2023 .
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30166Q-AB-5 .. ..03/16/2023 .| Paydown ....eevviviiinnnnnsfoeriiiiinnneiiiiiins Jeeeenn... 9,448,627 [ 9,448,627 L9544 [ [l BB e B3 [ [ 9,448,627 s e [ . 11/17/2025 .
303250-AE-4 .. ..08/16/2023 .|Various . ..6,390,000 |.. 6,255,363 (46,715) N . (385,967) ..05/15/2026 .
30711X-KZ-6 .. .. 12/26/2023 . |Paydown ......ovevviinnnns|oeriinninniniiiinnns Jeennn... 5,534,238 [ 5,534,238 ..5,575,099 |. .. (40,860)f... ..5,534,238 |.... .. 10/25/2029 .
Per formance
33835N-AC-5 ...|MORGN 2018-3A BR  7.138% 10/20/31 ..........|.eevens ..07/17/2023 .|Partners ........ccoeeeees 17,500,000 18,230,813 [ooovviiiiiiiiiins v 182,194 [ [ 182,194 [ooooiiiiiiiiies Jonnnns 18,363,008 (1,183,083) (1,183,083) ..10/20/2031 .
FORTUNE BRANDS INNOVATIONS INC
34964C-AC-0 ...] 09/21/23 .eovvveiiiiiiiiiiiiiiiniineeceiiieees | s o 09/21/2023 . |Maturity ... ... 20,000,000 19,998,047 |. ..1,953 |... .20,000,000 |.... ..09/21/2023 .
35564K-DB-2 ... ..12/26/2023 .| Paydown . ..4,170,330 |.. . 4,218,371 ..4,170,330 |. ..08/25/2033 .
35564K-RE-1 .. | STACR 2022-DNA2 M1A  6.637% 02/26/42 ...... |....... .12/26/2023 . |Paydown ... ... 12,126,217 12,234,612 |.. 112,126,217 |.... ..02/25/2042 .
35564K-UN-7 .. | STACR 2022-DNA3 M1A  7.337% 04/25/42 ...... |....... ..12/26/2023 . | Paydown ... 10,108,725 10,137,899 |.. .10,108,725 |.... ..04/25/2042 .
35565H-AH-8 ... ..11/06/2023 .|Bank of America Corp ...|.cccvvvvrvvrivnnnnns Jounnnn.. 3,752,814 [ 3,724,877 |......... 3,735,570 |.......... 3,753,569 |.. ..3,739,766 |.... ..01/25/2050 .
35565H-AH-8 ...| STACR 2020-DNA1 M2 7.135% 01/25/50 ....... |..e..ee ..10/25/2023 .| Paydown ....eeeeeeeenennaesfoeeenniieeeeeeniees .. 2,109,830 ... 2,109,830 |......... 2,115,886 |......... 2,126,081 |.. ..2,109,830 |.... ..01/25/2050 .
37331IN-AM-3 .. | GEORGIA-PACIFIC LLC ~ 0.625% 05/15/24 ......[|....... ..11/07/2023 .| Jefferies & Co Inc .... ... 20,000,000 19,997,525 |.. .19,999,070 |.... ..05/15/2024 .
39154T-BP-2 ...| GALC 2021-2 A2 0.380% 03/15/24 .......cccee | cennnne ..09/15/2023 . | Paydown ... ... 17,959,106 17,932,802 |.. . 17,959,106 |.... ..03/15/2024 .
40441J-AC-5 ... ..10/20/2023 . | Paydown . . 6,760,000 |.. . 6,629,179 130 821 ..6,760,000 |. ..09/20/2028 .
40441R-AB-9 .. ..09/20/2023 . | Paydown . ..1,494,682 |.. 1,474,134 ..20,548 .. 1,494,682 |. ..05/21/2029 .
41284Y-AB-2 .. ..10/15/2023 . | Paydown ... 14,242,657 |.. 14,242,625 14,242,657 |. ..05/15/2025 .
448579-AL-6 .. ..09/29/2023 . |Cal | 100.0000 . 15,000,000 |.. 14,996,573 14,999,968 |. ..10/01/2023 .
46590Y-AA-2 .. ..12/01/2023 . | Paydown ... ..2,288,277 |.. 2,383,783 ..10/26/2048 .
46591H-BR-0 .. | CACLN 2021-1 B 0.875% 09/25/28 .........cc. | unrns |- 12/25/2023 . | Paydown ......coeeeeeennneesfoeeennninneeeeennens Jevnnnn.. 5,007,586 |............ 5,007,586 . ..09/25/2028 .
46591H-CD-0 ...| CACLN 2021-3 B 0.760% 02/26/29 ............ | ceeeeee ..12/25/2023 . | Paydown ... 6 035,387 |.. ..02/26/2029 .
466247-0C-0 .. | JPMMT 2005-A3 4A1  6.158% 02/25/40 ......... | ....... .12/01/2023 . | Paydown ... ....3,975 |.. ..02/25/2040 .
46643U-DJ-5 ...| JPMMT 2015-1 AM1 6.681% 12/25/44 .......... | ....... ..12/01/2023 . | Paydown .. 490,027 |.. .. 12/25/2044 .
46646G-AE-7 .. | JPMCC 2016-NINE B 2.854% 10/06/38 .........|....... ..07/21/2023 .| Wells Fargo Bank .... ... 40,410,000 ..10/06/2038 .
46650A-AD-5 .. ..12/26/2023 .| Paydown ......oveviiinnninsfoeriiniinniniiiiiins Jeveen.... 6,386,084 [l 6,386,084 ..04/25/2046 .
46651F-AD-3 .. ..12/01/2023 .| Paydown ....eeeeeeemnnnaesfoeeennieeeeeeniees e 1,263,454 Ll 1,263,454 .. 10/25/2049 .
KANSAS CITY SOUTHERN INDS
485170-AV-6 .. ..05/15/2023 . |Maturity ... ... 18,939,000 18,887,710 |.. .18,939,000 |.... ..05/15/2023 .
50117E-AB-0 .. ..12/16/2023 . | Paydown ... ... 17,624,294 17,623,991 |.. . . 17,624,294 ... I ..04/15/2025 .
55336V-AE-0 .. ..03/13/2023 .| Cal | 100.0000 .... ... 20,439,000 20,465,903 |.. (18,698)]... .20,447,204 |.... ...(8,204)[........... (8,204)|.... ..07/15/2023 .
55354G-AH-3 ...|MSCI INC ~ 4.000% 11/15/29 ....covvvvvnnnncnins | eeenns ..06/22/2023 .| Goldman Sachs ............|oveeveeiiiniiinnnnns Jovnnnn... 2,565,664 [ 2,845,000 |......... 2,916,125 |......... 2,478,080 |.. ..(3,982)[... ..2,894,817 |.... (339,154) (339, 154))... ..11/15/2029 .
55819B-AW-0 .. |MDPK 2015-18A ARR  6.614% 10/21/30 ........ | ....... ..10/23/2023 . | Paydown ... . 343,925 |.. ..(6,319)[... ..337,607 |.... ..10/21/2030 .
55820R-AJ-1 .. ..10/25/2023 . | Paydown . . 889,175 (35,072) ..04/25/2029 .
55820T-AJ-7 .. ..10/27/2023 . | Paydown ... . 668,920 |.. .. (16,902)f... ..07/27/2030 .
MARTIN MARIETTA MATERIALS
B73284-AY=2 .. | ereiiiiiiiine s | ..07/15/2023 . |Maturity ......ccceeeeenee 15,000,000 14,999,517 ..07/15/2023 .
576433-UF-1 .. ..12/01/2023 .| Paydown ....eeviviiinnninns oenniieeeiiiins feeeeeen 90434 | 9,434 [ 9135 [ 9,510 |.. ..02/21/2054 .
615369-AC-9 .. ..09/06/2023 . |Cal | 100.0000 .... .. 13,000,000 13,102,727 |.. ..02/15/2024 .
61744C-UT-1 .. ..08/25/2023 . | Paydown ... . 396,216 |.. ..09/25/2035 .
61763Y-AJ-3 .. ..12/01/2023 . | Paydown . . 575,983 ..06/25/2044 .
65535V-BZ-0 .. ..12/01/2023 . | Paydown . ..08/25/2033 .
67097L-AH-9 .. ..10/16/2023 .| Paydown . . 529,298 ..07/15/2030 .
67103H-AJ-6 .. ..01/04/2023 .| Citigroup . 852,284 ..04/01/2030 .
67578B-AA-4 .. ..10/16/2023 .| Paydown . ..07/15/2029 .
67590A-BP-6 .. | 0CT14 2012-1A AARR  6.605% 07/15/29 ....... | .ceeeen |o. 10/16/2023 . [ Paydown ... ..07/15/2029 .
69701E-AA-4 .. | PSTAT 2020-1A A1 6.179% 02/20/28 ..........|.eveene ..08/21/2023 .| Paydown ....eeeeeeennnnnesfoeeenniieeeeeeniees e 7,296,169 [ 7,296,169 ..02/20/2028 .
69702B-AA-9 .. | PSTAT 2021-3A A1 6.477% 07/20/29 ..........|.eeeeee .10/20/2023 . |Paydown ......ovvrivinnnnnsfoeriiiniininiiiiiins Jevnee.... 5,568,085 ... 5,568,085 ..07/20/2029 .
69702D-AA-5 .. | PSTAT 2021-2A A1 6.429% 05/20/29 ..........|.cee... ..11/20/2023 .| Paydown .....eoveeeenenneesfoeeenniieeeeeeniees Jevennn... 8,255,806 |........... 8,255,806 ..05/20/2029 .
69702H-AA-6 .. | PSTAT 2021-4A A1 6.455% 10/15/29 ..........|.....e. ..10/16/2023 .| Paydown ... N 6,402,329 s s s ..10/15/2029 .
75513E-CF-6 .. |RTX Corp  3.700% 12/15/23 ...oeieeeivennanas | s .. 12/15/2023 . | Maturity ....oooooieiiiinn foormnnnnnnneeennnes Jeenense 5,122,000 [ 5,122,000]......... 5,654,637 |......... 5,237,868 |.....oooeeeeenaans fooeeeen (115,868) ) ceveeeiiiiininns fooeeeens (115,868) |-.-neeeeeennnns [oreeenes 5 122,000 |eeeeiivrinnnnns fooermmninnaerenne Joiaaieeeneenans .. 12/15/2023 .
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78409V-AY-0 .. | S&P GLOBAL INC  4.750% 08/01/28 ..... ..02/28/2023 . | Tax Free Exchange .......|.cccooenennininins |oeenis 22,222,062 |......... 20,030,000 |........ 22,606,259 |........ 22,281,617 |.. .(59,556)]... ...(59,555) ... .22,222,062 |.... ..08/01/2028 .
78400V-AZ-7 .. | S&P GLOBAL INC ~ 4.250% 05/01/29 ..02/28/2023 . [Tax Free Exchange .. 18,334,123 17,013,000 |.. 18,530,730 |.. 18,363,559 .(29,437) .18,334,123 |. N ..05/01/2029 .
78442P-GD-2 ...|SLM CORP  4.200% 10/29/25 ... ..05/23/2023 . [Various . ..21,884,981 24,000,000 |.. 24,070,000 |.. 21,959,040 ..(5,193) .24,035,248 |. .(2,150,267)|......(2, 150,267) ..10/29/2025 .
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 .20 .. 2,502,801 ..10/15/2026 .
86315T-AA-3 .. | STRAS 2021-2A A 6.577% 12/28/29 ........... |....... .10/20/2023 . Paydown ... e 2,801,082 ). 2,801,052 |......... 2,801,052 ) (70,391)|... ...(70,391))... .. 12/28/2029 .
86315li-AA-6 .. | STRAS 2021-3A A 6.627% 12/29/29 ........... |....et ..10/20/2023 . [Paydown ........ccevvvviiiisforiiniiiiiniiinns |, 7,545,372 |........... 7,545,372 |......... 7,545,372 |......... 7,690,448 |.....ooooeiiiiiiin [ (145,076) [..evvvveeeeneinnnns fooeeies (145,076) |.ooooeeeeeeeieies fernnnnnn 7,545,372 [ | o .. 12/20/2029 .
SUMMIT MATERIALS LLC/FIN  5.250% 01/15/29
86614R-AN-7 .. | ... ..06/13/2023 . [Various .... 8,487,750 .9,000,000 |.. . 9,437,500 |.. . 8,379,270 ..9,215,110 |. (727,360)|. . (727,360) ..01/15/2029 .
87612G-AA-9 .. | TARGA RESOURCES CORP  4.200% 02/01/33 .....[....... ..11/06/2023 . [MarketAxess .. ...2,476,664 |.......... 2,800,000 2,79%,820 ..2,794,885 |.. ..2,795,183 |.... .. (318,488)/........ (318,488)|... ..02/01/2033 .
TELEDYNE TECHNOLOGIES IN  0.650% 04/01/23
879360-AA=3 .. | wereieeieeiiie s [ s ..04/01/2023 . IMaturity ......oooeviniins Joovnnnininiiiiins o 30,000,000 |......... 30,000,000 |........ 29,991,000 |........ 29,998,802 |.. .30,000,000 |.... ..04/01/2023 .
89236T-GX-7 .. | TOYOTA MOTOR CREDIT CORP  3.000% 04/01/25 |....... .. 11/15/2023 . [Various ......cooooeviiiies foveeniinninininns s 15,853,296 |......... 16,400,000 |........ 16,369,824 |........ 16,385,392 |.. .16,390,849 |.... ..04/01/2025 .
89230H-AB-4 ...| TAOT 2022-D A2A  5.270% 01/15/26 . ..12/15/2023 . [Paydown , 7,969,302 ..01/15/2026 .
920470-AG-6 .. | VALVOLINE INC ~ 3.625% 06/15/31 ... ..12/13/2023 . [MarketAxess 500,000 |.. .500,000 |.. K . (76,150)/. ..06/15/2031 .
92916M-AF-8 .. | VOYA 2017-1A AR 6.614% 04/17/30 .. ..10/17/2023 . [Paydown . ..5,176,917 |.. .5,176,917 |.. . (203,317) . (203,317) ..5,176,917 |. ..04/17/2030 .
920227-4D-5 ...| WAMU 2003-AR6 A1 5.346% 06/25/33 ..12/01/2023 . [Paydown . .. 11,356 |.. . 11,158 |.. . (898) (898) ... 11,356 |. ..06/25/2033 .
95058X-AG-3 .. | iEN 2019-1A A2I 3.783% 06/15/49 . ..12/15/2023 . [Paydown . .272,500 |.. .272,500 |.. ..272,500 |. ..06/15/2049 .
96042R-AB-4 .. |WILAKE 2021-2A A2A  0.320% 04/15/25 . ..07/15/2023 . [Paydown . ..5,826,553 |.. .5,826,008 |.. ..5,826,553 |. N ..04/15/2025 .
983133-AA-7 .. | WYNN RESORTS FINANCE LLC ~ 5.125% 10/01/29 ....... .02/14/2023 . [Various .... \eeee.... 1,724,688 |.......... 8,500,000 |......... 8,428,125 . s ........8,431,3%8 |.... (706,710)|........ (706,710))... ..10/01/2029 .
988498-AR-2 .. | YUM! BRANDS INC.  5.375% 04/01/32 .......eeu|.oennn ..06/13/2023 . [Various .......ccooeveveees foveeneniiinnninnnnns s 19,109,900 |......... 20,000,000 |........ 20,000,000 |........ 18,525,000 |....... 1,475,000 [.evvvveeennnnnnnnn fooreiiieiiiinns o 1,475,000 |oooeeeeennnnnnns [ 20,000,000 |oooeeeiieiiennns foeeeens (890, 100)|........ (890, 100) ..04/01/2032 .
AERCAP |RELAND CAP/GLOBA  4.500% 09/15/23
00774M-AP-0 .. | ... ..06/29/2023 . [Cal | 100.0000 ..... |oeeeeererieniiiiiinns fornnnnne 15,984,000 |......... 15,984,000 |........ 15,882,502 |........ 15,959,072 |.. 15,974,665 |....oooovviiiinnn foeeeeinnnnnn 9,336 [ 9,336 ... ...567,431 [..09/15/2023 .
00774M-AP-0 .. . [D......|..00/15/2023 . |Maturity ...4,016,000 |.......... 4,016,000 3,990,498 |......... 4,000,737 |.. ...6,263 |... ..4,016,000 |.... ... 180,720 |..09/15/2023 .
111013-AL-2 .. | SKY PLC  3.750% 09/16/24 D. ..05/10/2023 . [Cal | 98.8450 . ..23,553,775 23,829,000 |.. 25,201,914 |.. 24,359,003 . (805,227) . (806,227) .23,553,775 |. 580,832 |..09/16/2024 .
17186H-AC-6 .. | CIMPRESS NV 7.000% 06/15/26 .. D. ..02/01/2023 . [Tax Free Exchange 6,300,000 . 6,300,000 |.. . 6,300,000 |.. 4,355,190 ..6,300,000 |. . 56,350 |..06/15/2026 .
874060-AT-3 .. | TAKEDA PHARMACEUTICAL  4.400% 11/26/23 D. ..11/26/2023 . [Maturity ........... .5,070,000 |.. . 5,067,972 |.. . 5,069,410 ..5,070,000 |. 223,080 |..11/26/2023 .
902613-AB-4 .. |UBS GROUP AG  1.008% 07/30/24 ............... D. ..07/30/2023 . [Cal | 100.0000 ... ... 10,000,000 |........ 10,000,000 |........ 10,000,000 |.. 10,000,000 |.... .. I ...100,800 |..07/30/2024 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 893 241,178 905,064,552 918,913,324 907,366,447 12,501,380 (5,721,109) 6,780,271 914,146,726 (20,905,548) (20,905,548) 22,944,031 XXX
ABC SUPPLY CO INC B TERM LOAN  7.456% Redempt ion
BL3200-39-3 .. |01/15/27 .eevvvvviiiiiiiiiiiiiiiiiieeeeeeceeeeeeiiies [ e .12/29/2023 . 100.0000 ......ceeeeeeieens e e 204,604 |.....oovvnes 204,604 1............ 203,836 [...vvvnnnnen 202,568 |............ 4,659 |........... (213272] S U 2,047 | o, 204,604 [..oevviiiiiiiiin e o e 8,999 |..01/15/2027 .
INDIGO MERGER SUB INC B TERM LOAN  7.860% Redempt ion
BL3646-39-7 .. |07/01/28 .....vvvvvriiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiins [ eeeees ..12/29/2023 .[100.0000 .......coevereiiis e e 3,435,779 ...l 3,435,779 |......... 3,434,884 |.......... 3,422,8% |.......... 129,726 |........ (116,841) ] [ 12,885 |oevvvvveiiiiiiins e R 4 O R M R 166,054 |..07/01/2028 .
HARBOR FREIGHT TOOLS B TERM LOAN ~ 8.220% Redempt ion
BL3650-57-1 .. | 10/19/27 ...ovvvvviiiiiiiiiiiiiiiiiiiiieeeieeiieeiiias [ eeeees .. 1171072023 .[100.0000 ......ccovvereeees e e 1,204,133 [oovvvnnnes 1,204 133 .......... 1,203,324 |.......... 1,232,662 |........... 92,422 |......... (30,948)[.ccvvveriiiniiiinns foereiiiinns 61,474 | [ LI O AP R 73,554 |..10/19/2027 .
STANDARD INDUSTRIES INC B TERM LOAN Redempt ion
BL3683-98-6 .. | 7.721% 08/06/28 ......ccoooeiiii [ e ..12/22/2023 . [100.0000 .......coeeeriiiis e | 220,000 [ovvvvvevnnnns 220,000 |............ 217,800 |............ 218,504 | [ 1,405 oo [, LI VT PO R 220,000 |ooeeeeeeeeeninnns o e e 9,944 ..08/06/2028 .
JAZZ FINANCING LUX SARL B TERM LOAN Redempt ion
BL3556-13-3 .. |8.970% 05/31/28 ......cevvvvvvvriiiiiiiiiiiiiiinnas D...... ..12/29/2023 . 100.0000 .......coveeeiiiis e e 400,376 |....vvvvnnens 400,376 |............ 398,505 [..vvvvnnnnes 395,371 |........... 15,042 |......... (QIUNX1:)] I U 5,004 | o 400,376 |.ooeeeeeeeeienens o e e 21,326 |..06/31/2028 .
ICON LUXEMBOURG SARL B TERM LOAN  7.860% Redempt ion
BL3573-84-9 .. |07/01/28 .....vvvvvvviiiniiiiiiiiiiiiiiiiiiiiiiiinnns D...... ..12/29/2023 .1100.0000 ...oeeiieiieieeens e e 13,789,969 |......... 13,789,969 |........ 13,786,375 |........ 13,738,256 |.......... 520,669 |........ (468,958) [..vvvvvrrrerennnnns fooeeiiiinns STL71 | [ 13,789,969 [...vvvvvvvvnnnnns Jovvvvveeeiiiiiiens fovviiiiiiiiiiiiins Joveeeiinns 666,485 [..07/01/2028 .
1909999999 Subtotal - Bonds - Unaffiliated Bank Loans 19,344,861 19,344,861 19,334,724 19,210,336 762,518 (627,992) 134,526 19,344,861 946,362 XXX
2509999997. Total - Bonds - Part 4 1,799,447,724 1,828,379,011 1,831,799,197 1,820,525,413 13,263,898 (1,804,026) 11,459,872 1,831,985,291 (32,537,567) (32,537,567) 39,114,328 XXX
2509999998. Total - Bonds - Part 5 1,553,313, 118 1,543,638, 392 1,544,554,931 372,948 372,948 1,544,927,881 8,385,239 8,385,239 16,605,722 XXX
2509999999. Total - Bonds 3,352,760,842 3,372,017,403 3,376,354, 128 1,820,525,413 13,263,898 (1,431,078) 11,832,820 3,376,913,172 (24,152,328) (24,152,328), 55,720,050 XXX
060505-EL-4 ...|BANK OF AMERICA CORP  6.500% 12/23/49 .....|....... ..07/05/2023 . |UBS Financial Services |....4,271,000.000 |......... 4,258,187 |..evveniinnnnnnns 0.00 |......... 4,746,149 |.......... 4,746,149 |..........533,583 [c.eevriiiiiiiininn oo [ 533,583 |ooeeiiiiiiiiiins o 4,746,149 |oooevviiiiiiiiinn | (487,962)........ (487,962)[...cvvvvenee 195,873 [cuvvvvnn vernns
949746-RN-3 ... | WELLS FARGO & CO U  5.875% 12/15/49 ..05/15/2023 . [Various .7,763,000.000 |......... 7,677,473 [.oovvvrrrnnnnnns 0.00......... 8,479,722 ..8,479,722 |.. ..8,479,722 |.... (802,250)........ (802,250)]... ... 192,069 |...
90352J-AF-0 ...|UBS GROUP FUNDING ~ 7.000% Perpet. ... . [D......|..02/03/2023 .|Bank of America Corp ...|....2,000,000.000 |......... 2,007,500 [.........00vvneen 0.00 , . 1,967,640 |.. .32, ........2,000,000 |.... 1,500 [ 7,500 |... 12,722 |
H4209U-AP-1 ... | UBS GROUP FUNDING  7.000% Perpet. .......... D...... ..02/08/2023 . |Credit Suisse ............|.. .16,500,000.000 |........ 16,729,375 |.uvvvvvvnnnnnnnns 0.00]........ 16,884,000 |........ 16,293,750 |..........759,761 [..ovvvvvvnnninns foveeeeieiieeeeeeees foiiiiins 759 761 |ovveveeiiininins e 17,088,511 [..ooeeeeeeeeeeees fovnnnnns (154,624))........ (154,624)]......... 1,124,861 |.ooevenn oo
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 30,672,535 XXX 32,109,871 31,487,261 2,314,081 2,314,081 32,279,382 (1,437,336) (1,437,336), 1,685,525 XXX
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55336V-AU-4 ...|NPLX LP  6.875% 12/29/49 ..................... ..02/15/2023 . [Cal | 100.0000 ..... ...25,150,000.000 |........ 25,150,000 |.....coveeeennns 0.00........ 25,112,125 |........ 24,810,625 |..........339,375 |.... .25,150,000 |.... .37,875 |...........37,875 |...
744320-AN-4 ...| PRUDENTIAL FINANCIAL INC ~ 5.625% 06/15/43 06/15/2023 . |Call 100.0000 . 18,960,000.000 ..18,960,000 ..0.00].. 20,198,350 |.. 19,070,230 . (110,229) .18,960,000 |.
20250N-47-7 ... | ENBRIDGE INC ... JA......[..04/15/2023 .|Call 25.0000 ..... ...376,661.000 |......... 9,416,525 |......uvvvnnnnnns 0.00 9,416,525 |..... ..9,416,525 |..ivvvviiiiiiieiins o e o ..9,416,525 |....
4029999999. Subtotal - Preferred Stocks - Industrlal and Miscellaneous (Unaffiliated) Redeemable
Preferred 53,526,525 XXX 54,727,000 53,297,380 339,375 (110,229) 229,146 53,526,525 37,875 37,875 1,697,918 XXX
4509999997. Total - Preferred Stocks - Part 4 84,199,060 XXX 86,836,871 84,784,641 2,653,456 (110,229) 2,543,227 85,805,907 (1,399,461) (1,399,461) 3,283,443 XXX
4509999998. Total - Preferred Stocks - Part 5 9,987,500 XXX 10,000,000 10,000,000 (12,500) (12,500), 132,222 XXX
4509999999. Total - Preferred Stocks 94,186,560 XXX 96,836,871 84,784,641 2,653,456 (110,229) 2,543,227 95,805,907 (1,411,961) (1,411,961), 3,415,665 XXX
00130H-10-5 ...| AES CORPORATION ..05/08/2023 . [State Street Bank ... 366,869 |... ....220,773 .. 486,044 |........ (265,271) ..220,773 |.... .. 146,006 |...
00507V-10-9 ...| ACTIVISION BLIZZARD INC . ..05/08/2023 . [State Street Bank ... ..1,161,650 |... ...923,508 |..........1,140,59 |........ (217,087), ..923,508 |....
00724F-10-1 ...| ADOBE INC ..12/21/2023 . |State Street Bank ... 52,207 ...
007903-10-7 ...| ADVANCED MICRO DEVICES ..03/13/2023 . [State Street Bank . ... 44,567 |.
02079K-30-5 ... | ALPHABET A ... ..05/08/2023 . [State Street Bank .. 12,457,621 4 601 066 |.. 11 081,688 ..(6,480,622)(. ..(6,480,622) ..4,601,066 |.
02208R-10-6 ...| ALTRA INDUSTRIAL MOTION CORP ..03/28/2023 . [State Street Bank ....19,716 L1178 .. 19,001 .. (17,828)|. .. (17,828)
022098-10-3 ... | ALTRIA GROUP INC ..05/08/2023 . [State Street Bank ... 1,346,948 |... ....200,407 . 1,321,019 |......(1,120,612)].... (1,120,612) ...
023135-10-6 ... | AMAZON.COM INC ..05/08/2023 . [State Street Bank ... ...6,957,709 |... .... 440,355 .....(5,271,645)[.... (5,271,645) |...
025816-10-9 ... | AMERICAN EXPRESS CO ..05/08/2023 . [State Street Bank ... ...1,010,041 )... ....572,698 |............ 975,150 [........ (402,452)(....
03076C-10-6 ...| AMERIPRISE FINANCIAL INC .. ..05/08/2023 . [State Street Bank ... ...2,754,045 |... ...210,366 (2,766,331)|.... (2,766,331) |...
036752-10-3 ... | ELEVANCE HEALTH INC ..05/08/2023 . [State Street Bank ... ...1,016,540 |... (1,050,588)f.... (1,050,588) |... .
038222-10-5 ... | APPLIED MATERIALS INC ... ..05/08/2023 . [State Street Bank ... .. 3,369,505 |... .... 537,064 ..(2,296,694)(.... . (2,296,694) |...covvvveennnnns |ooeeeenn. 537,064 | | 2,832,441 |l 2,832,441 |...
049468-10-1 ... | ATLASSIAN CORP ..05/08/2023 . [State Street Bank ... ... 457,165 U 6,785 |.... e 6,785 |oevvvvvriiiiiinns |oeeeeeenn 867,165 | | (2,142) (2,142)|...
060505-10-4 ...|BANK OF AMERICA CORP ..03/13/2023 . [State Street Bank ... . 402,714 ..(1,584,486).... (1,584,486) [ [ernennnnnn 402,714 foniiiiiiiiiiiins e 1,807,722 | 1,307,722 |...
071813-10-9 ...| BAXTER INTERNATIONAL INC 05/08/2023 . |State Street Bank . 40 100.000 . 1,181,556 |.. . (862,341)|. . (862,341) ...514,446
084670-70-2 ...| BERKSHIRE HATHAWAY INC 05/08/2023 . |State Street Bank 3,000.000 .236,972 |.. . (689,728)|. . (689,728) 741,439
08862E-10-9 ...| BEYOND MEAT INC .. ..05/08/2023 . [State Street Bank ..41,700.000 RS0 < T 7 R ) R . A O O . K .. 196,436
09062X-10-3 ...|BIOGEN INC ...ooooviiiiiiiiiiiiiiiiii [ e ..05/08/2023 . [State Street Bank ... .. 2,400.000 |... ..107,736 . (556,872)|.... (556,872) |.... 107,736 e | 646,741 | 646,741 |...
09215C-10-5 ... | BLACK KNIGHT INC .... ..09/05/2023 . [State Street Bank ... e (31,709)f.... (31,709) |... 20,223 |eeeiiiiiiiiiiins e 43,581 43,581
097023-10-5 ... | BOEING CO ..05/08/2023 . [State Street Bank ... ..(4,138,076)|.... (4,138,076) |.... . 890,860 |....
09857L-10-8 ...| BOOKING HOLDINGS INC .. ..05/08/2023 . [State Street Bank (1,043,358) |....
099724-10-6 ...| BORGWARNER INC ..07/05/2023 . [ Spin Off
110122-10-8 ...|BRISTOL-MYERS SQUIBB CO ......eevvvvvvvvrrrrenens | eeennns ..05/08/2023 . [State Street Bank ... . .... 140,918
125523-10-0 ... THE CIGNA GROUP ......cevvvvvviiiiiiiiiiiiiiiiieiens | eeeees ..03/13/2023 . [State Street Bank ... (1,233,752) |... ...58,474 |.... ..1,006,403
126650-10-0 ...[CVS HEALTH CORP ..03/13/2023 . [State Street Bank ... ,331,198 . (214,265) |... ..1,331,198 |.... .. (66,222)
16119P-10-8 ...[CHARTER COMMUNICATIONS INC A 05/08/2023 . |State Street Bank .336,016 |.. ..(1,088,204)|. ..(1,088,204) ..336,016 |.
16411R-20-8 ...|CHENIERE ENERGY INC ... ..05/08/2023 . [State Street Bank .299,777 |.. ..(1,049,864)(. ..(1,049,864) ..299,777 |
174610-10-5 ...[CITIZENS FINANCIAL GROUP ..03/13/2023 . [State Street Bank 202,121 |.. . (104,965)|. . (104,965) ..202,121 |
191216-10-0 ...| COCA-COLA CO ... ..05/08/2023 . [State Street Bank ..74,000.000 ,962,624 |.. ..(2,744,516)|. ..(2,744,516) ..1,962,624 |.
194162-10-3 ... [ COLGATE-PALMOLIVE CO .. ..05/08/2023 . [State Street Bank ..30,200.000 ,172,3% |.. ..(1,207,064)|. ..(1,207,064) .1,172,3% |.
20030N-10-1 ... | COMCAST CORP ..05/08/2023 . [State Street Bank ... .123,300.000 |... 938,893 (8,372,908)].... (3,372,908) |... 938,893 [.vvuiiiiiiis fernnns 3,871,460
22788C-10-5 ...| CROWDSTRIKE HOLDINGS INC A ....eevvvvvvviviiiiens | vevennn o 03/13/2023 . [State Street Bank ... ...5,500.000 |... ,074,761 veeee....495,666 |.... ,074,761 ... (407,025)
235851-10-2 ... | DANAHER CORP ........oooeeeiiiiiiii [ e ..05/08/2023 . [State Street Bank ... ..12,400.000 |... 158,306 ..(3,132,902)(.... ..2,808,217
24477E-10-3 ... |DEFINITIVE HEALTHCARE CORP .....ccceeviiiiiiiica| eeeennn ..03/13/2023 . [State Street Bank ... ..17,500.000 |... ... 321,719 eeee.... 135,304 L. . .. (129,712)
254687-10-6 ... | DISNEY WALT CO ...vvvvvvvvvnnrnnnnnninininininnnnnns [ eeeees ..05/08/2023 . [State Street Bank ... .... 969,452 ......(2,000,462)(.... (2,090,462) |...
25746U-10-9 ... | DOMINION ENERGY INC .....evvvvvvveeeennniiiiiiiinns [ eeeens ..05/08/2023 . [State Street Bank ... . ... 749,502 |......... 1,034,407 |........ (284,905)|.... (284,905) |...
25754A-20-1 ... | DOMINO'S PIZZA INC . ..05/08/2023 . [State Street Bank 2,300.000 . 296,682 |.. . (500,038)|. . (500,038)
260003-10-8 ...| DOVER CORP 05/08/2023 . |State Street Bank .. 24,900.000 . 958,459 |.. ..(2,413,250)(. ..(2,413,250)
278642-10-3 ...|EBAY INC ... 05/08/2023 . |State Street Bank ..30,900.000 291,035 |.. . (990, 388)|. . (990, 388)
201011-10-4 ...| EMERSON ELECTRIC CO ..05/08/2023 . [State Street Bank ..20,000.000 779,872 |.. ..(1,141,328)[. ..(1,141,328)
29444U-70-0 ... |EQUINIX INC ..eevvniiiiiinnnnniiiiiiiinniiiiiinnnns | eeeeas ..05/08/2023 . |State Street Bank ... ..3,100.000 |... ... 307,656 (1,722,937)].... (1,722,937) |....
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20452E-10-1 ... | EQUITABLE HOLDINGS INC .. ..05/08/2023 . [State Street Bank ... ....641,278 . (589,952)f.... (589,962) |... ..641,278 |.... 370,189 |...
20786A-10-6 ...|ETSY INC ........eeeeee ..03/13/2023 . [State Street Bank .508,058 |.. ....64,872 |. ....64,872 ..508,058 |. )|-
30303M-10-2 ... | META PLATFORMS INC . ..05/08/2023 . [State Street Bank ..40,500.000 .980,582 |.. ..(3,893,188)[. ..(3,893,188) ..980,582 |.
31428X-10-6 ...| FEDEX CORPORATION ... ..05/08/2023 . [State Street Bank .. 14,400.000 . 2,279,380 |.. . (214,700)|. . (214,700) ..2,279,380 |.
375568-10-3 ...| GILEAD SCIENCES INC ... ..03/13/2023 . [State Street Bank ... ..31,500.000 |... P IO 2,681,998 (22,217) |.... ..2,681,998 |.... )
37611X-10-0 ...| GINKGO BIOWORKS HOLDINGS INC ..03/13/2023 . [State Street Bank ... .162,500.000 |... .... 525,915 . . ...251,290 |... )
40131M-10-9 ...| GUARDANT HEALTH INC ..03/13/2023 . [State Street Bank ... ...3,500.000 |... ... 137,311 L2 211 )
403949-10-0 ... |HF SINCLAIR CORP .......eevvmmmmmnnmnnniniiiniiinnns [ eeeeens ..05/08/2023 . [State Street Bank ... ..28,400.000 |... ....601,748 . (871,928)f....
410345-10-2 ... | HANESBRANDS INC ... | e o 03/13/2023 . [State Street Bank ... ..26,300.000 |... .... 138,838 ...(22,070)f.... . )] .
437076-10-2 ...| HOME DEPOT INC ..03/13/2023 . [State Street Bank ... ..9,600.000 |... .... 239,657 (2,792,599)|.ccvvvvvnnnnnnnne fooeeeeniiiiiiiiiin [ (2,792,599) [ | 239,657 | s 2 510,889 |....... 2,510,889 |...
452308-10-9 ... | ILLINOIS TOOL WORKS ..05/08/2023 . [State Street Bank ... ... 309,236 (1,144,744)|.... P 1,199,702 |....... 1,199,702 |...
458140-10-0 ...| INTEL CORP ... [ oo ..03/13/2023 . [State Street Bank ... ,133,502 ....60,444 |.... ..1 133 502 |.... ..(39,442)..........(39,442)|...
45841N-10-7 ... | INTERACTIVE BROKERS GRO-CL A 05/08/2023 . |State Street Bank .. 89,815 |.. . (344,285)|. . (344,285) ...89,815 |. . 378,845 |. 378,845
450200-10-1 ... | IBM CORP ... 05/08/2023 . |State Street Bank ..12,500.000 . 1,287,980 |.. . (473,145)|. . (473,145) ..1,287,980 |.
46120E-60-2 ...| INTUITIVE SURGICAL INC ..01/18/2023 . [Morgan Stanley .... .. 13,159.000 147,770 |.. ..(3,343,970)(. ..(3,343,970)
478160-10-4 ...| JOHNSON & JOHNSON ..o | e o 08/24/2023 . | Tax Free Exchange ... 969.000 |... 171,440 |... ... 171,440 . T
482480-10-0 ...|KLA CORP ..03/13/2023 . [State Street Bank ... ...7,600.000 |......... 2,772,591 |... ... 240,324 (2,625,104)]...ccceeeeienennns fovvniniiininiiinnns [0 (2,625,104) | 0000 240,324 |l [, 2,532,267 |....... 2,532,267 |...
502431-10-9 ... | L3HARRIS TECH INC ... ..05/08/2023 . [State Street Bank ... ..10,000.000 |......... 1,988,097 |... .... 141,316 (1,940, 784)]..ccceeeieiiiiines fovnniiiiiiiiineeens [ (1,940,784) | e 141,316 [l [ 1,846,782 |....... 1,846,782 |...
512807-10-8 ...|LAM RESEARCH CORP ..05/08/2023 . [State Street Bank ... ...4,100.000 |... 2,095,087 |... .... 147,885 1,947,202 |....... 1,947,202 |...
525327-10-2 ... | LEIDOS HOLDINGS INC ... ..05/08/2023 . [State Street Bank ... ...2,875.000 |... .. 112,940 . 114,378 |......... 114,378 |...
531229-40-9 ... |LIBERTY MEDIA CORP A .. ..08/04/2023 . [Spin Off ...oevvvvvvvinnins e 0.000 ...
531229-40-9 ... |LIBERTY MEDIA CORP A .. ..08/04/2023 . [Tax Free Exchange ...4,700.000 |... .
531229-60-7 ...|LIBERTY MEDIA CORP SIRIUS C .... ..08/04/2023 . [Spin Off ...oovvvvvvviinins e, 0.000 ... (76, e (76 926) |....
531229-60-7 ...|LIBERTY MEDIA CORP SIRIUS C . 08/04/2023 .| Tax Free Exchange ..10,725.000 (183 980)|. . (183,980)
531229-70-6 ...|LIBERTY MEDIA CORP A .| Tax Free Exchange . (9,3%0)[. .(9,3%0)
531229-85-4 ... |LIBERTY MEDIA CORP C .| Spin Off ......... . (4,424)|. . (4,424)
531229-85-4 ... |LIBERTY MEDIA CORP C K .| Tax Free Exchange . (112,841)[. . (112,841)
531229-87-0 ...|LIBERTY MEDIA CORP A ..08/04/2023 . [Spin Off ......... .(2,050)|. .(2,050)
531229-87-0 ... |LIBERTY MEDIA CORP A ..cooeeeenieiiiiieeeeeeeeen [ oo ..08/04/2023 . Tax Free Exchange ...(48,3%8)|.... ...(48,3%8) ...
55826T-10-2 ... | SPHERE ENTERTAINMENT CO ....ooovveeeeneeeniieeens [ oo ..04/21/2023 . [ Spin Off . e (41,147)].
56585A-10-2 ... | MARATHON PETROLEUM CORP ..........euvummmmuununnns|venenn ..03/13/2023 . [State Street Bank 1, ..(1,161,540)(....
571903-20-2 ... |MARRIOTT INTERNATIONAL INC CLASS A ...coooen | eeennnn ..05/08/2023 . [State Street Bank ... ..1,042,230 |........ (904,568) .
592688-10-5 ... | METTLER-TOLEDO INTERNATIONAL ..01/23/2023 . [Morgan Stanley ...........|oeeeeernn.522.000 |ooeeeeennnn 813,756 [ounvnninnininiiiiiiins [ 20,188 |oeellll 754,525 |l (725,337)].... .. 784,568
595112-10-3 ... |MICRON TECHNOLOGY INC .....cooovvvviiiiiiiiiiiiins [ oo ..05/08/2023 . [State Street Bank ... . (473,401)f....
600544-10-0 ...| MILLERKNOLL INC .. ..03/13/2023 . [State Street Bank .......|............100.000 |.....cooeeennn 2,118 fouuiiiniiiiiiiiiiiiins [ 1,834 2,101 (567)|.
615369-10-5 ... | MOODY'S CORP . ..11/10/2023 . [ Security Withdraw ..(1,691,281)[. ..(1,691,281)
620076-30~7 ...|MOTOROLA SOLUTIONS INC ..03/13/2023 . [State Street Bank . (755,678)|. . (755,678)
62044T-10-5 ...|NVR INC .... 05/08/2023 . |State Street Bank . (999,946)|. . (999,946)
65339F-10-1 ... | NEXTERA ENERGY INC . ..05/08/2023 . [State Street Bank ..(2,089,321)(. ..(2,089,321)
654106-10-3 ... NIKE INC CLASS B .oooviiiieiiiiiiiiiiiiiieeeeees e ..05/08/2023 . [State Street Bank ... .... 204,651 (1,916,838)|.... (1,916,838) |... . e 002,103,317 | 2,103,317 |...
665859-10-4 ... | NORTHERN TRUST CORP ... ..05/08/2023 . [State Street Bank ... ....710,015 |..........1,692,820 |[........ (882,805)[.... (882,805) |... L 710,015 |oeeeeiiiiiiiiiins ool 604,201 [l 604,201 |...
666807-10-2 ...|NORTHROP GRUMMAN CORP . ..05/08/2023 . [State Street Bank . .. 145,132 ..(1,600,820)f.... (1,600,820 |..ooooeeeeneennns foeennn 145,132 | [l 1,277,767 |l 1,277,767 |...

Class Action L|t|gat|on

67018T-10-5 ...|NU SKIN ENTERPRISES INC-A . ..01/27/2023 . ..
67098H-10-4 ...| 0-1 GLASS INC ..... ..03/13/2023 . [State Street Bank ..28,008.000 .202,167 . 464,003 . (261,925)|. . (261,925) ..202,167 |. . 382,005 |.
67103H-10-7 ...| 0'REILLY AUTOMOT ... ..05/08/2023 . [State Street Bank 4,300.000 161,031 |.. 3,629,329 ..(3,468,298)|. ..(3,468,298) . 161,031 |. 3,626,979 |.
681936-10-0 ...| OMEGA HEALTHCARE INVESTORS ..03/13/2023 . [State Street Bank ... ..28,200.000 |... .... 756,572 ... 788,190 |......... (31,618)f.... (31,618) |... ..756,572 |.... ...20,261
68622V-10-6 ...| ORGANON & CO ..05/08/2023 . [State Street Bank ... 9,500.000 |... .. 160,245 . 265,335 |........ (105,091)|.... ..160,245 |.... 47,027 |....
690742-10-1 ... OWENS CORNING INC ... ..05/08/2023 . |State Street Bank ... 600.000 |... ..51,180 |..........(32,423)].... ... 18,757 |.... 44,847 ...
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693475-10-5 ... | PNC FINANCIAL SERVICES GROUP | ..05/08/2023 . [State Street Bank ... ...7,100.000 |... ....366,116 . 1,121,374 |........ (755,288)|.... (755,258) |... . 366,116 |.... ..464,489 |.... ....21,300 |.
700517-10-5 ...| PARK HOTELS & RESORTS INC . 05/08/2023 . |State Street Bank ..38,100.000 . 356,940 |.. (92,259) ...(92,259) ..356,940 |. . 120,026 |. L 12,255 |
70450Y-10-3 ...| PAYPAL HOLDINGS INC ..05/08/2023 . [State Street Bank ...200.000 ....2,592 |.. ..(11,652) ...(11,652) 12,592 |
718172-10-9 ...|PHILIP MORRIS INTL . ..03/13/2023 . [State Street Bank ..42,400.000 . 2,031,138 |.. ..(2 260, 166)|. ..(2,260,166) ..2,031,138 |.
718546-10-4 ...|PHILLIPS 66 ......coooevreieeiiieieeieiieiee [ e ..05/08/2023 . [State Street Bank .......|........35,586.000 |......... 3,374,255 [......oovvvvnnnnnnnnns [oonnnnnnnn 677,867 |......... 3,703,791 |...... (3,025,923)|..... .. 677,867 |....
74736K-10-1 ...] QORVO INC .....evmeniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ eeeees ..03/13/2023 . [State Street Bank ...
747525-10-3 ... | QUALCOMM INC .....evvvvvrririiiiiiiiiiniennnnnnennnns [ eeeeens ..05/08/2023 . [State Street Bank ...
754907-10-3 ... | RAYONIER INC ...eevvviiiiiiiiiieiiinineinnenesiiiiens [ eeeeens ..05/08/2023 . [State Street Bank ...
75513E=10-1 ...|RTX Corp .ooevveeeieieiiieeeie [ e ..05/08/2023 . [State Street Bank ... .
759509-10-2 ... |RELIANCE STEEL & ALUMINUM .....oevvvviieiiiiiiaas [ eeeeens ..03/13/2023 . [State Street Bank ... .... 364,392
78410G-10-4 ...| SBA COMMUNICATIONS CORP ......evvvvvvvrvnvrnnnnnns [ eeeeens ..05/08/2023 . [State Street Bank ... ... 777,559 . 1,878,077 |...... 784,387 |...
816851-10-9 ...| SEMPRA ENERGY ..05/08/2023 . [State Street Bank ... ....273,018 . 417,258 . ...145,283 |...
81762P-10-2 ...| SERVICENOW INC .... ..05/08/2023 . [State Street Bank . 362,668 |.. 582,405 . (219,737)|. . (219,737)
824348-10-6 ... | SHERWIN-WILLIAMS CO ... ..12/21/2023 . [State Street Bank .. 48,000 |.. . (1,660,776)|. . (1,660,776)
82068B-10-3 ...| SIRIUS XM HOLDINGS INC ..03/13/2023 . [State Street Bank ..79,600.000 . 137,469 |.. . (327,3%)|. . (327,3%) .
833445-10-9 ... | SNOWFLAKE INC ..03/13/2023 . [State Street Bank ... ...2,500.000 |... .. 434,842 . e 15,992 (90 526)|....
84265V-10-5 ... | SOUTHERN COPPER CORP .........covvrvvieieeiiiieenns [ eeeees ..05/08/2023 . [State Street Bank ... ..6,400.000 |... .... 386,496 |........ (300,993)|.... 419,760 |...
852234-10-3 ... |BLOCK INC ..ooooeeeeeeeeeeei ..05/08/2023 . [State Street Bank ... . 1,828,644 |.........
855244-10-9 ... | STARBUCKS CORP .....coeeeviiiiiiiiiiiiiiiiiiiiiis [ eeeeeen ..05/08/2023 . [State Street Bank ... . 2,023,680 |......
858119-10-0 ...| STEEL DYNAMICS INC . ..03/13/2023 . [State Street Bank ...
863667-10-1 ...| STRYKER CORP ......oovvvvririiiiiiiiiiiiiiieiceeeeees [ e ..05/08/2023 . [State Street Bank ...
87165B-10-3 ...| SYNCHRONY FINANCIAL ...oovvviiiiiiiiiiiiiiiiieeeces [ e ..05/08/2023 . [State Street Bank ... .... 194,106 . .
871829-10-7 ...| SYSCO CORP ...eevvvviiiiiiiiiiiiieiieeeeeeeeeeeeeeees [ ..05/08/2023 . [State Street Bank ... ....781,720 . 1,513,710 |........ (731,990)|....
87918A-10-5 ...| TELADOC HEALTH INC . ..03/13/2023 . [State Street Bank . 185,242 |.. .. 99,330 ....85,912 |. ....85,912
882508-10-4 ...| TEXAS INSTRUMENTS INC ... ..05/08/2023 . [State Street Bank ..12,600.000 . 195,562 |.. .2,081,772 ..(1,886,220)(. ..(1,886,220)
883556-10-2 ... | THERMO FISHER SCIENTIFIC INC ..03/13/2023 . [State Street Bank ...600.000 .. 7,811 . 330,414 . (322,603)|. . (322,603)
894164-10-2 ...| TRAVEL + LEISURE CO ... ..05/08/2023 . [State Street Bank ..15,700.000 .340 847 |.. .571,480 . (230,633)|. . (230,633)
89417E-10-9 ...| TRAVELERS COS INC ... ..05/08/2023 . [State Street Bank ..12,200.000 445,117 |.. . 2,287,378 ..(1,842,261)|. ..(1,842,261)
898320-10-9 ... | TRUIST FINANCIAL CORP ..03/13/2023 . [State Street Bank ... .... 326,588 .... 566,275 |........ (239,687)|.... (239,687) |...
907818-10-8 ...|UNION PACIFIC CORP .... ..05/08/2023 . [State Street Bank ... .... 203,294 . 1,428,783 |...... (1,225,489).... (1,225,489) |...
91324P-10-2 ... | UNITEDHEALTH GRP INC .. ..05/08/2023 . [State Street Bank ... ... 314,798 ..6,227,494 |...... (5,912,697).... (5,912,697) |...
91332U-10-1 ... |UNITY SOFTWARE INC ...cooovviiiiiiiiiiiiiiiiiei [ e ..05/08/2023 . [State Street Bank ... ... 321,156 283,041 | 49,832 [ | ITT 38,115
91913Y-10-0 ...| VALERO ENERGY CORP ........eevvmmmmmmmmnnnnnnnnnnns [ eeeeens ..03/13/2023 . [State Street Bank ... . 343,029 |........ (298,956)...uuunnniiiiiiis e [ (298,956)
922475-10-8 ... | VEEVA SYSTEMS INC A .ooevevieiiiiiiiiieiiees oo ..05/08/2023 . [State Street Bank ... . .... 408,434 .. 403,450 |............ 4,084 |....
92343E-10-2 ... | VERISIGN INC ............ ..01/18/2023 . [Morgan Stanley .... ..15,100.000 3,238,122 . 134,707 |.. ..(2,967,437)|. ..(2,967,437) K
92343V-10-4 ... | VERIZON COMMUNICATIONS INC ..03/13/2023 . State Street Bank ..30,050.000 1,097,943 . 1,568,781 384,811 (470,838).
92343X-10-0 ... | VERINT SYSTEMS INC .... ..12/21/2023 . State Street Bank 1,153.000 T3 | [ (41,831) .31,344 |
931142-10-3 ... | WALMART INC .. ..03/13/2023 . [State Street Bank ..14,200.000 1,950,603 ..2,029,492 . 2 013 418 .16,074 . (78,890)].
941848-10-3 ... | WATERS CORP .. ..05/08/2023 . [State Street Bank 6,300.000 1,909,248 .491,148 |.. 2,158,254 . (1,667,106) 1,418,100 |.
94419L-10-1 ... |[WAYFAIR INC A ..oooorriiiiiiiii [ e ..05/08/2023 . [State Street Bank ... ...5,900.000 |... 235,806 |... .... 192,045 .... 194,051 ...43,761
958102-10-5 ... | WESTERN DIGITAL CORP ..03/13/2023 . [State Street Bank ... ... 3,174.000 |... .... 115,407 .100,140 |.. .15, ...(3,310)[....
963320-10-6 ... | WHIRLPOOL CORP B PN ..05/08/2023 . [State Street Bank ... ...5,600.000 |... .. 456,245 L792,176 |.. (335 931)f.... . 310,207 |....
G29183-10-3 ... | EATON CORP PLC .|D... .| State Street Bank ... ..12,600.000 |... ..(1,577,528)(.... ..1,738,420
G46188-10-1 ...|HORIZON THERAPEUTICS PLC .. . [D... .| State Street Bank ... ...9,600.000 |... ....(5,986)f.... .. (28,577)
G4863A-10-8 ...| INTERNATIONAL GAME TECH . B 1V § .| State Street Bank ... ..34,298.000 |... . (537,292)|.... .
G7S00T-10-4 ...|PENTAIR PLC ..|D......[..05/08/2023 .|State Street Bank ... 407.000 |... ....(9,362)f.... ... 14,887 |...
L44385-10-9 ... | GLOBANT SA .. [D......]..05/08/2023 .|State Street Bank ... 500.000 |... ....(9,382)f.... ....(4,235)[...
M25133-10-5 ... | COGNYTE SOFTWARE LTD . |D......|..12/21/2023 .|State Street Bank ... .. 1,153.000 |... (8,586 i e e (3,586) o i [ | 7,222 |, 7,222 |...
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5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 190,880,222 XXX 62,401,988 186,540,114 |  (124,126,411), 1,717 (124,138, 128) 62,401,988 128,478,230 128,478,230 975,663 XXX
5989999997. Total - Common Stocks - Part 4 190,880,222 XXX 62,401,988 186,540,114 |  (124,126,411), 1,717 (124,138, 128) 62,401,988 128,478,230 128,478,230 975,663 XXX
5989999998. Total - Common Stocks - Part 5 51 XXX 2 2 30 30 XXX
5989999999. Total - Common Stocks 190,880,273 XXX 62,402,010 186,540,114 |  (124,126,411), 1,717 (124,138, 128) 62,402,010 128,478,260 128,478,260 975,663 XXX
5999999999. Total - Preferred and Common Stocks 285,066,833 XXX 159,238,881 271,324,755 |  (121,472,955) (110,229) 1,717 (121,594,901) 158,207,917 127,066,299 127,066,299 4,391,328 XXX
6009999999 - Totals 3,637,827,675 XXX 3,535,593,009 2,091,850,168 | (108,209,067) (1,541,307) 1,717 (109,762,081) 3,535,121,089 102,913,971 102,913,971 60,111,378 XXX
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g1

91282C-GE-5 .. | US TREASURY NOTES ~ 3.875% 01/15/26 ... ..01/31/2023 . [Various . ..03/10/2023 . [Barclays Capital . R O 115,000,000 |.... 114,909,961 |..... 113,427,734 |....... 114,909,309 |.... PO (17| R AP RN (1,481,575)|...... (1,481,575)|..........701,675 |.......... 131,664

91282C-GU-9 ...|US TREASURY NOTES ~ 3.875% 03/31/25 ... .04/25/2023 . |Various . 12/21/2023 . |Various .... ..45,000,000 .44,551,800 |. .44,916,115 |. 39,162 .39,162 |. (364,315)|. . (364,315)|....... 1,262,551

91282C-GX-3 .. | US TREASURY NOTES ~ 3.875% 04/30/25 ... .05/08/2023 . |Various . 12/21/2023 . |Various .... ..35,000,000 ......34,645,800 |. . 34,951,198 |. ..19,628 |.. .19,628 |. (305,398)|. . (305,398)|. .868, 149

91282C-HB-0 .. |US TREASURY NOTES ~ 3.625% 05/15/26 ... |. .05/26/2023 . |Various . 12/21/2023 .|PC Investment Co. X ..50,000,000 49,260,938 |...... 49,353,500 |. . 49,393,674 |. 132,736 |.. 132,736 |. ..(40,174)|. ...(40,174)|.......1,085,508

91282C-HD-6 ...|US TREASURY NOTES ~ 4.250% 05/31/25 ... |....... ..06/21/2023 . [Bank of America Corp .... .. [-.11/07/2023 .| VWells Fargo Bank ......... |.c...c... 80,000,000 |...... 79,273,438 |...... 78,996,875 |........ 79,420,075 |.... ceee [ernennnn. 146,637 . ...146,637 |.... o | UV R (423,200)f........ (423,200)f....... 1,495,628 |...

91282C-HH-7 ...|US TREASURY NOTES ~ 4.125% 06/15/26 ... |....... ..06/23/2023 . [Various ..........ccceeueeeerrinns ..09/20/2023 . [Barclays Capital ......... |....... 120,000,000 |..... 119,358,984 |.... 117,712,500 |....... 119,403,628 |......ovveeeeeiiis ferieeeenne 44,643 | [ 44,643 | e [ (1,691,128)|...... (1,691,128)[....... 1,325,410
Progressive Direct

91282C-HJ-3 ...|US TREASURY NOTES ~ 3.750% 06/30/30 ... |....... ..07/14/2023 . [Various ..........cccccoumeeerranns ..12/21/2023 .| Insurance ........cccoeeeees |oernnne 70,000,000 |...... 68,752,344 |...... 69,442,100 |........ 68,821,889 [....ooeeiiiiiiiens [eeeeis 69,545 | [ 69,545 | e feiieend 620,211 |.......... 620,211 |....... 1,241,168 |........... 74,389
Progressive Direct

91282C-HK-0 .. |US TREASURY NOTES ~ 4.000% 06/30/28 ... |....... ..07/14/2023 . [Various . ..12/21/2023 .| Insurance 85,000,000 |...... 84,700,977 |...... 85,325,550 |........ 84,725,500 |..oooueeneeeneeis oeeeneen 28,524 [ [ 240524 [ e e 600,050 |.......... 600,050 |.

91282C-HU-8 ...|US TREASURY NOTES ~ 4.375% 08/15/26 ... |....... ..08/21/2023 . [Various . ..09/13/2023 . [Wells Fargo Bank ......... |........ 250,000,000 |.... 248,205,078 |.... 247,705,078 |....... 248,238,025 ...ooooviiniiennns |oeeennnn 82,947 o e 82,947 [ e [ (532,947)[......... (532,947)|.

91282C-HX-2 ...|US TREASURY NOTES ~ 4.375% 08/31/28 ... |....... ..09/07/2023 . | Var ious . [--12/21/72023 .| Var ious U R 120,000,000 |.... 120,567,969 |..... 122,479,200 |....... 120,530,312 | [t (87,857 )i e (87,857 e oo | 1,948,888 |....... 1,948,888 |.

91282C-HY-0 .. |US TREASURY NOTES ~ 4.625% 09/15/26 ... |....... ..10/03/2023 . [ Goldman Sachs .. .. [-.11/02/2023 .|Goldman Sachs .. [ 25,000,000 |...... 24,793,945 |...... 24,894,531 |........ 24,798,571 |.... . . o | . .

91282C-JF-9 ...|US TREASURY NOTES ~ 4.875% 10/31/28 ... |....... L 11/17/2023 [ Various ........cccoeceiiiieiiinns ..12/15/2023 . [WelIs Fargo Bank ......... |........ 240,000,000 |..... 243,321,875 |.... 250,025,000 |....... 243,258,746 |....ooooiieniiiies | (63,129)]- e [eeeeeies (63,129)]-.evveeeeeeiiin foveeeeeeeeiiies o 6,766,254 |....... 6,766,254 |....... 1,502,679 |.......... 399,107
United Financial Casualty

91282C-JF-9 ...|US TREASURY NOTES ~ 4.875% 10/31/28 ... |....... .. 11/27/2023 . [Citadel Securities Inst LLC ... |..12/21/2023 .[Co. ..eeverrvvummrnrrraiiins Joees 125,000,000 |.... 127,264,648 |.... 130,440,000 |....... 127,280,216 |- [ (34,432)|.ccceeeiiiieeee o (34,432)|.cceeeciiienes [ e 3,209,784 |....... 3,209,784 |.......... 853,79 |.......... 388,393
Progressive Investment

91282C-UN-2 ...|US TREASURY NOTES  4.375% 11/30/28 ... |....... ..12/04/2023 . [Various ..........ccccceeeeeiiunnees ..12/18/2023 .[Co. INC ..eeeeeeiviineneeas | 127,200,000 |.... 127,964,813 |.... 129,793,608 |....... 127,957,357 | [ (7,486))- .. [ (7,486)]..cceeeeeeeeees | | 1,836,251 |....... 1,836,251 |.......... 273,689 |........... 48,531

0109999999. Subtotal - Bonds - U.S. Governments 1,487,200,000 | 1,488,183,493 | 1,498,793,276 1,488,554,615 371,121 371,121 10,238,662 10,238,662 14,880,539 1,846,925

12803V-AA-3 .. | CAJUN 2021-1 A2 3.931% 11/20/51 ..... |....... ..09/27/2023 . National Continental Insurance |..11/20/2023 .|Paydown .... e 2,920 [ 3,346 |....

17331K-AB-5 .. | CITZN 2023-1 A2A  6.130% 07/15/26 .... |....... ..06/23/2023 . JP Morgan Securities Inc ....... ..12/15/2023 . |Paydoun ... ... 1,631,549 |....... 1,631,480 |....... 1,631,549 |....

COMMONWEALTH EDISON CO  4.900%

202795-JX-9 ...] 02/01/33 eevviiiiieiiiiieeen [ e ..01/03/2023 . [Bank of America Corp .... ..11/20/2023 . |Various .... ...5,187,000 |....... 5,169,675 |....... 4,993,170 [..00vvtn 5,170,670 |ooeeeeeeeeeeeiniins [ 994 L [ 998 L [ [ (177,49)........ (177,499)]. .219,798 |...
...718,401

20375C-AB-5 ...|EFF 2023-1 A2 5.510% 01/22/29 .02/22/2023 . |Wells Fargo Bank ..12/20/2023 . Paydown . ..718,282 |.. ..718,401 | ..31,667
344928-AB-2 ...|FORDO 2023-A A2A  5.140% 03/15/26 .... ..03/28/2023 . [BNP Paribas Securities Corp ... |..12/15/2023 .|Paydown .... .. 4,384,559 |......4,384,410 |....... 4,384,559 ...136,601 |...
GE HEALTHCARE HLDG LLC ~ 5.550%
36267V-AA-1 .. | 11/15/24 i | e ..03/15/2023 . [Drive New Jersey Insurance Co . |..06/07/2023 .|Tax Free Exchange ..5,000,000 |....... 5,019,450 |....... 5,017,007 |......... 5,017,007 |.... .150,313 |... 87,104
50117K-AB-6 .. | KCOT 2023-1A A2 5.400% 02/17/26 . .03/28/2023 . [Mizuho Securities ..12/15/2023 . |Paydoun ... 1,864,672 1,864,672 |. 1,864,672 |. ..71,324

NEXTERA ENERGY CAPITAL ~ 6.051%
65330K-BP-4 ...| 03/01/25 ...evviiiiiiiiiiieicen e ..02/22/2023 . JP Morgan Securities Inc ....... ..09/20/2023 . [MarketAxess ...........cccco|oeeeennnnens 670,000 |..........671,675 |.......... 671,387 |.....uuee. 671,197 |ooeeeeiiieeil o (€74} RO I, [C74:))] RSUUUTRRRRR RSSO RN 190 | 190 |..oees 22,636 |-
NORTHROP GRUMMAN CORP  4.700% 03/15/33

666807-CH-3 .. [.eeevvreiiiiiiiiiieeecii e [ ..02/06/2023 .|VWells Fargo Bank . .. 12/11/2023 .|Various .... JUT A 10,000,000 |....... 9,989,800 |....... 9,789,036 |......... 9,989,974 |.eeeeneeeeeenn e 174 | [l T4 | e e (200,938)|........ (200,938)|-.........259,944 |...

75513E-CR-0 .. [RTX Corp  5.150% 02/27/33 .......cevvver | eennnnn ..02/23/2023 . ..09/20/2023 .|Various .... P 20,000,000 |......19,941,200 |...... 19,349,850 |........ 19,943,026 |...ovvvnnvvvennnnnn fovennnnnnnn 1,826 | [ 1,826 [ [ e (593,176)........ (593,176)). ...584,382 |...

78398A-AB-9 .. [SFAST 2023-1A A2A  5.890% 03/22/27 ... ..09/22/2023 . .. 12/20/2023 . |Paydoun 678,865 |..........677,915 |.......... 678,865 |.... 678,865 |.... ...8,817 |... .. 222
17186H-AG-7 .. [CIMPRESS NV 7.000% 06/15/26 .......... D ..02/01/2023 .| Tax Free Exchange .. ..05/19/2023 .| Goldman Sachs .. oo |eeeee.--. 6,300,000 |.......6,300,000 |....... 5,418,000 |......... 6,300,000 |.... .. o - .193,550 |... 56,350
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 56,438, 392 56,371,438 54,519,842 56,373,266 1,827 1,827 (1,853,423) (1,853,423) 1,725,183 143,690
2509999998. Total - Bonds 1,543,638,392 | 1,544,554,931 | 1,553,313,118 1,544,927, 881 372,948 372,948 8,385,239 8,385,239 16,605,722 1,990,615
29250N-BT-1 .. [ENBRIDGE INC  8.500% 01/15/84 ......... [A......]..09/18/2023 .[Morgan Stanley ... [..11/17/2023 . Various .... ... |... 10,000,000.000 |..... 10,000,000 |....... 9,987,500 |........ 10,000,000 |.... . .. I o T ... 132,222 |...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 10,000,000 9,987,500 10,000,000 (12,500) (12,500) 132,222
4509999998. Total - Preferred Stocks 10,000,000 9,987,500 10,000,000 (12,500) (12,500) 132,222

047726-30-2 .. [ ATLANTA BRAVES HOLDINGS INC C .. ..07/20/2023 .|Spin Off ..08/02/2023 .|State Street Bank ..0.000 |...

49177J-10-2 .. |KENVUE INC ... .08/24/2023 . [Tax Free Exchange 09/07/2023 .| State Street Bank
531229-72-2 ...|LIBERTY MEDIA CORP LIBERTY C .08/04/2023 .| Spin Off ..... 08/17/2023 .|State Street Bank

531229-74-8 ...|LIBERTY MEDIA CORP LIBERTY A ..08/04/2023 .[Spin Off .. 08/17/2023 .|State Street Bank

0.000
1.000
0.000

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks 10,000,022 9,987,551 10,000,022 (12,470) (12,470) 132,222

6009999999 - Totals 1,554,654,963 | 1,563,300,669 1,554,927,903 372,948 372,948 8,372,769 8,372,769 16,737,944 1,990,615
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks
74332#-10-0 ........... |PROGRESSIVE GULF INSURANCE COMPANY ... 34-1374634 193,311,845 ....150.000

74338#-10-4 ........... |PROGRESSIVE SPECIALTY INSURANCE COMPANY ... 34-1172685 664,280,595 ....700.000

1199999. Subtotal - Common Stock - U.S. P&C Insurer 857,592,440

69316%-10-4 ........... T T | ... 00000 ........ [......34-1576555 ....... ... BBI 1] [ 845,076,895 |......coeoiiiiiiiiiiiiiiiiies [ |, 100.000

1799999. Subtotal - Common Stock - Other Affiliates 845,076,895 XXX

1899999. Total Common Stocks 1,702,669, 335 XXX

1999999 - Totals 1,702,669, 335
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

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

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE PROGRESSIVE CASUALTY 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
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Possessions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
BOSTON PROPERTIES LP U I ..03/15/2023 . [National Continental Insurance 02/01/2024 . |........... 1,582,442 [..eeeeeeiiiieeeee Joeeeeneee 22874 [ e feee 1,585,000 |........... 1,560,068 |...vvnneeeeennn 25,096 [ooeeeennnneieeennnn [-2022.3.800 |.....ee...5.656 | ..o  FA ol |eeenneen 30,115 [ 7,361
FLORIDA POWER & LIGHT CO 09/22/2023 . | Progressive American Insurance . 01/12/2024 . 9,999,916 .10,000,000 |. 108,025
KINDER MORGAN ENER PART .. 09/22/2023 . | Progressive American Insurance . 02/01/2024 . .. 2,994,876 .. 3,000,000 |. . 17,638
TORONTO-DOMINION BANK ... TS ..03/15/2023 . | National Continental Insurance 03/08/2024 . |...eunnnnns 4,972,232 ... L 112,532 e [ 5,000,000 |.... . e MS L 58,750 [l 2,285
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 19,549,466 150,538 19,585,000 19,398,928 244,385 XXX 233,850 135,309
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 19,549,466 150,538 19,585,000 19,398,928 244,385 XXX 233,850 135,309
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations 19,549,466 150,538 19,585,000 19,398,928 244,385 XXX 233,850 135,309
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2509999999. Total Bonds 19,549,466 150,538 19,585,000 19,398,928 244,385 XXX 233,850 135,309
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX
7709999999 - Totals 19,549,466 150,538 XXX 19,398,928 244,385 XXX 233,850 135,309

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

P T T Y S

1E..$ ...

....9,999,916 1F..$........... 4,972,232 1G..$




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

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
CITIBANK .ttt NEW YORK, NY .o | e [ 3.250 |- 810,875 | [ 19,696,328 |..XXX.
JP MORGAN CHASE . ... CLEVELAND, OH e | .... 4,893,453 |..XXX.
PNC BANK ........... CLEVELAND, OH ..(67,610,056) .. XXX.
WELLS FARGO BANK ... TAWPA, FL ......

XXX,
STATE STREET BANK ... KANSAS CITY, MO .... XXX,
0199998 Deposits in ... 4 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 94,389 | XXX
0199999. Totals - Open Depositories XXX XXX 610,875 (41,581,539)[ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 610,875 (41,581,539)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX

610,875 (41,581,539) XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January... | (10,544,634) 4. i 26,582,223 7. (23,617,846)| 10. October.......[-ccccoovrveuennns (40,373,270)
2. February...| oo (22,327,682) 5. May.....|eorereeie 2,983,331 8. (31,205,674)] 11. November...|......cccceceune (54,515,823)
3. March 13,537,215 6. June (32,828,369) 9. September (13,138,716)| 12. December (41,581,539)

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
TREASURY BILL .... T IO 12/28/2023 ..o | 5.210 |oeeennnnns 01/04/2024 .... 49,978,279 |..
TREASLRY BILL ... [ TP 12/29/2023 ..oiiivvin |ovnniiiiii e 5.100 ..ooennnnns 01/02/2024 ... .. 128,981,543 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 178,959,822
0109999999. Total - U.S. Government Bonds 178,959,822
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Possessions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
AUTONATION INC 12/29/2023 ..oeeve | 5.850 | 01/02/2024 ...coeevee | 9,998,374 |..
12/29/2023 . ... 01/02/2024 ..49,992,010 |..

ENERGY TRANSFER OPER LP .

........... 01/02/2024 ...

ENERGY TRANSFER OPER LP 12/29/2028 .......... 29,995,205 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 89,985,589
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 89,985,589
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 268,945,411 136,032
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 268,945,411 136,032
857492-88-8 ....... STATE STREET TREASURY MMF TRIKK ... eeeeee et e e e et e e e e e e e e e e s e e e e e e e e e e e e e e e e s e e e e e e aaa e e e e e ensna e e e e eennan e e eeennnnneeeennnnnnseeeennnnnneeeennnnn | seeessnnes [reeemnnnnnn 12/29/2023 ..o | 5280 [ e [ 904,680 131,923
09248U-71-8 ....... BLACKROCK LIQUIDITY FUNDS [ N 12/29/2023 ..ot fevneieiiiniieeeeen 5260 [ [ 7,844,302 |.. .. 156,362
60934N-68-2 ....... FEDERATED US TREA CSH RSV #125 [ PP 12/01/2023 oovvvvns JornneeeeernnmnneeeeeenneneD.220 [ooiiiiiiiiiiiins i feee e 3,237,951 |.. ,
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 11,986,933 373,261

8609999999 - Total Cash Equivalents

280,932,344

509,293

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

Number
1A




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

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | e [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e
2. Alaska
3. Arizona
4. Arkansas .........ccccenicnienn . AR | Bancc| Insur underwriting collateral oo e 100,080 | T34, 139 [
5. California
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia .................... DC | v
10. Florida .............. .
11. Georgia .....ccceceeeeeeeeveverereeeeee. GA | B Insur underwriting collateral ..o foons s e 155,558 |..covioens 138,610
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 225,809 |...ccoueee 201,209
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 ...........ccccceeveeeeee.. NC oo B.....
35. North Dakota
36. Insur underwriting collateral/ county
mutual/ aetna/ workers compensation ..............|............3,010,792 |............ 2,682,780 |........ 424,479,955 |........ 369,874,465
37. OKIahOMa «..eoeeeeeeeeeeeeeeeenn. OK |..... B...... Insur underwriting collateral ..o e o e 376,349 |.covo. 335,348
38.  Oregon ......cccccevvveeeruerereisiennienenns OR |.... B...... Insur underwriting collateral ... e s e 326,169 |.............. 290,635
39. Pennsylvania .........cccocooceveeeeen PA [ e
40. Rhode Island ...
41.  South Carolina
42, South DaKota .......cccccvvvveiiieeeeeeedSD fiiis ] s [ [ [ [
43. Tennessee
44.
45.
46.  Vermont ........cccceecveviiniiiecieeen.
47. Virginia 275,989 |... ..245,922
48. Washington
49. West Virginia ........cccooeveeveenene
50. Wisconsin
51. Wyoming ...
52.  American Samoa ..........ccccceeeeeee . AS [
53.  Guam .....ccceevveeneenieneenieeiene. GU
54. Puerto Rico ......cccoovevvveviccveeec . PR |
55. U.S. Virgin Islands [RUURURRRRRRIA V] [ RO
56. Northern Mariana Islands ........... MP [ ] e [ nns [ e e
57. Canada .......ccccoeeeneiiiiiiies CAN  [eiie | ettt e e snnessnne [eneesinneesnneenneennnne [oeeerreesireenresnnees [eernee s e s enreeen eree e e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 3,161,332 2,816,919 427,099,344 372,208,486
DETAILS OF WRITE-INS
B80T, i e e | ettt eenas [eneseseiee ettt sens [orn ettt esesnens [eee et es et
5802, ...t [eeaen cenes | eteaeee ettt s s st s eseas s nenens [reseseseese st eseseseas [eer s eseseseassesesesens |eaeseae et [ore et enenas
5803, . e e | ettt esnes [esesetesee et et sens [ee ettt seseenens [eae ettt es [rest et
5898. Summary of remaining write-ins for
Line 58 from overflow page .............{... XXX oo | D0 O G RO ST RO U U RO UUTT RUTR RS TRURUSUSUUP ROURTORRT TR
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX

E29
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