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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

Total invested assets

........ 29,386,864
...... 924,436,775

......... 1,903,244
......... 1,903,244

........ 29,386,864
...... 924,436,775

......... 1,903,244
......... 1,903,244

........ 29,386,864
...... 924,436,775

......... 1,903,244
......... 1,903,244

1,823,741,889

100.000

1,823,741,889

1,823,741,889

100.000

SI01




10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

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:

3.1 Totals, Part 1, Column 12 ...
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 Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 ..........ccovvvvvvne... A ... B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other-than-temporary impairment recognized:

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

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
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

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

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,568,712,965
............ 1,281,611,975
...2,758,350

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 ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (12,270,052)
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 1,014,715,434
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 4,348,072

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:

9.1, PAE 1, COIUMN T4 L. b bbb oo b et b e e bt beH e b b e b b s e b e e oo b e e b e e b b h e b b e e R SRRt

[ 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

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 87,264
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,821,838,645
(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) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,821,838,645
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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.cccocveevviviviiencnene o 868,015,006 |................ 852,622,876 |............... 867,452,894 |............... 870,110,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 868,015,006 852,622,876 867,452,894 870,110,000
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 29,386,864 26,421,602 35,202, 168 24,350,000
Industrial and Miscellaneous, SVO 8. United States .....cooooevieeeeeeeeeeeeeeeee e 882,961,386 |................ 868,686,857 |............... 882,952,484 |............... 885,144,460
Identified Funfi& Unaffilia}ted Bank 9. Canada ...oooiee e 24,194,013 | 24.127,271 | 24,192,288 |................ 24,204,000
Loans, Unaffiliated Certificates of 10._ Other Countries 17,281,376 16,970,820 17,231,606 17,451,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 924,436,775 909,784,948 924,376,378 926,799,460
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 1,821,838,645 1,788,829,426 1,827,031,440 1,821,259,460
PREFERRED STOCKS 14.  United States .......cooovvvieiiieerieeeee e e
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 1,821,838,645 1,788,829,426 1,827,031,440
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

1. U.S. Governments

TANAICT s

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

.............. 9,000, 169

86,317,650

7

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

868,015,006

........... 868,015,006

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

.............. 1,190,160

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

......................... 2.0

1,190, 160

17,623,089

10,573,615

29,386,864

32,356,423

29,386,864
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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 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)
6.1 NAIC 1 e e 117,860,062 |........... 290,693,767 |............ 25,080,666 |.......ccvvrereiereieeies [ereeeeeeeeeeeeeeeeeees i D.9,0 GO RO 433,584,495 |.........cccceeern 238 | 319,151,189 | 202 | 174,047,194 |........... 259,537,301

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

...74,522,781 |...

.................. 351,030

.321,518,202 |....

..96,363,511

.................. 351,030

...492,404,494 |..

R 352,046

.374,528,417 |....

...429,019,861 |..

...63,384,633
.................. 351,030

192,382,843

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

8.7 Totals

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

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

) -

(c)

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....128,050,391 |........ 1,081,014,043 |........... 121,921,931 [ oo [ o 1,330,986,365 |.....cocovrerereeen 730 oot XX e XXX e e 1,071,449,064 |........... 259,537,301
122 NAIC 2 ... ) ... 74,522,781 |... .321,518,202 |.... ..96,363,511 ...492,404,494 |.. ...429,019,861 |.. ...63,384,633
123 NAIC 3 e (D) e e 351,080 |- forerereeserneenens [t neieens e e 351,030 [ooovererereeeeeeeen 000 | XXX e e XK o [ 351,030
124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o
125 NAICS oo (D) e [ e [ [ e [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR
126 NAIC6 ... . (c)
12.7 TOtalS .o 202,573,172 |........ 1,402,883,275 |.......... 218,285,442 |...ocoeeeeeeeeeees e [ (b) 1,823,741,889 |.......occeveeeeenn 100.0 [ XK e X [ 1,500,468,925 |........... 323,272,964
12.8 Line 12.7 as a % of Col. 7 11.1 76.9 12.0 100.0 82.3 17.7
13. Total Bonds Prior Year
13ANAIC T e 292,625,667 |........... 741,141,607 |........... 173,050,522 |...ocveceieeieeeeees o e et X% e e XK [ 1,206,817,796 |....cocvcvevrrnnne 76.3 |....... 1,010,747,811
13.2NAIC 2 et 78,076,421 |.......... 213,650,737 |.coeenee. 82,801,259 |.eoveeceeeeeereees oo s e XX e XXX e e 374,528,417 ..o 287 o, 304,577,517
13.3NAIC3 ... . ....352,046 |....

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

....67,177,566 |...

.283,928,784 |....

..17,913,511

...429,019,861 |..

........ 304,577,517 |....

137 TotalS ..o feree 371,054,134 |.......... 954,792,344 |........... 255,851,781 | (b) 1,581,698,259 |........ccoucunne 100.0 |........ 1,315,325,328

13.8 Line 13.7 as a % of Col. 9 23.5 60.4 16.2 100.0 XXX 83.2
14. Total Publicly Traded Bonds

T4ANAIC T e 52,856,329 |.......... 911,715,982 |........... 106,876,753 |.....eeecerieeeeeieccices [reeeririreeieieisinineeieies [orereseneeiseee s sesinees[reeeeens 1,071,449,064 |.........cocoenvee 58.8 |........ 1,010,747,811 [ 63.9 |....... 1,071,449,064

...429,019,861 |..

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o e 120,033,895 |........ 1,195,644,766 |........... 184,790,264 |......o.ovoeeeeeeeeieiee oo e o 1,500,468,925 |......ccocvevneee 82.3 |....... 1,315,325,328 |.....cocvveee 83.2 |....... 1,500,468,925
14.8Line 14.7asa@ % Of COL 7 ..oovvveeeeeeeeeee oo 8.0 [ T9.7 | 123 | oo oo oo 100.0 |............ D O 0 ST N D.0.0 G B D00 SO N 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.6 65.6 10.1 82.3 XXX XXX XXX 82.3 XXX
15. Total Privately Placed Bonds
151 NAIC T e 75,194,062 |........... 169,298,061 |........ccc0. 15,045,178 [.oooeeccris [ [ e 259,537,301 | 14.2|.......... 196,069,985 |...oocecvrrreeeeee 1204 [ XK [ 259,537,301
15.2NAIC 2 ... ..7,345,215 |... ...37,589,418 |.... . .63,384,633 |.. ...69,950,900 |.... ...63,384,633
15.3NAIC 3 et [ 351,080 |- forerereeserneenens [t neieens e e 351,030 [ 0.0 o 352,046 |..coovveeeeieeeen 020 o XXX e e 351,030
154 NAIC 4 oot o

15.7 Totals ..cceeveeeeiieienee

15.8 Line 15.7as @ % of Col. 7 ..oevverenvnnnnforiicccc 25.5 64.1
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 4.5 11.4 1.8 17.7 XXX XXX XXX XXX 17.7
(@) Includes $ e 323,272,964 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

....82,539,277 |...

(b) Includes $

(c) Includes $ current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

current year of bonds with Z designations and $

prior year of bonds with 5G| designations and $

current year, $

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

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

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... :NAIC2 $ ............1,903,244 ; NAIC3 $..ccoecovvvvivnicvcnce ; NAIC 4 $oeiivvicvicvicneee 3 NAIC5 $icivicvicviceee. ; NAIC 6 $



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments

1.01 Issuer Obligations ............ccceveeereeincinciincnnes forvieieeine, 9,000,169 |........... 772,697,187 |............. 86,317,650 [.....cocveeeiiiiiccs o D.9,0 SR R 868,015,006 |......cooveveveeenen 47.6 | 855,310,184 |...covvvcie 54.1 | 868,015,006 |...cocveveeieiiiine
1.02 Residential Mortgage-Backed SeCurities ............ [oooiiiiiiiiiiiiiiiies s e e e D O G R RSP RSP TUPR RSP OPRSURROPR RSP PPPRPROUR RTPPRTRPRROY
1.03 Commercial Mortgage-Backed Securities .......... [ocooooiiiiiiiiiiies s e e e DO G R RO ST R TRRUPR RSP OPRRSURROPR RSP OTRPPPRSPRROUR RUPTROTRTRROY
1.04 Other Loan-Backed and Structured Securities ... XXX

1.05 Totals 9,000, 169 772,697,187 86,317,650 XXX 868,015,006 47.6 855,310, 184 54.1 868,015,006

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceerieiiiiiiiieiiesienene

2.02 Residential Mortgage-Backed Securities ..
2.03 Commercial Mortgage-Backed Securities ....

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccceerieiiiiiiiciiesienene

3.02 Residential Mortgage-Backed Securities ..
3.03 Commercial Mortgage-Backed Securities ....

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ...........ccoceeieenieneeiiieeee,

4.02 Residential Mortgage-Backed Securities ..
4.03 Commercial Mortgage-Backed Securities ....

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

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

5.01 Issuer Obligations ..........ccccceerieiiiiiniiciiesienene

5.02 Residential Mortgage-Backed Securities ...........

5.03 Commercial Mortgage-Backed Securities

5.04 Other Loan-Backed and Structured Securities ...

N 4,601,258

5.05 Totals 1,190, 160 17,623,089 10,573,615 29,386,864 29,386,864

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiiiiiciee e, 87,988,908 |........... 474,085,408 87,898,999 |..oiiiiiieens [ D,9,0. RN RO 649,973,315 537,561,930 112,411,385
6.02 Residential Mortgage-Backed SeCUrities ............ |.ocoieriieiniiniis v oo [ foereseenereneiensienn ooveeeeers XX i oo B
6.03 Commercial Mortgage-Backed Securities .......... |............. ,379,405 |............. ,040,042 |............. 3,743,109 85,162,556 J912,722 o B [ e ,162,556
6.04 Other Loan-Backed and Structured Securities ... 73,014,530 98,437,549 19,752,069 XXX 191,204, 148 . 147,146,098 . 65,505, 125 125,699,023
6.05 Totals 192,382,843 612,562,999 121,394,177 XXX 926,340,019 50.8 694,031,652 43.9 603,067,055 323,272,964

~

. 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 ...........ccccceeueenee

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

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

ds Owned December 31, at Book/Adjusted Carrying

Distribution by Type

1

1 Year or Less

Maturity Distribution of All Bon
2

Over 1 Year
Through 5 Years

3
Over 5 Years

Through 10 Years

4
Over 10 Years

Through 20 Years [ Over 20 Years

Total Current Year

Values by Major Type and Subtype of Issues
6 7 8

Col. 7 as a % of
Line 12.09

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals

11. Unaffiliated Certificates of Deposit
11.01 Totals

12. Total Bonds Current Year

12.01 Issuer Obligations ..........ccccceveereeiiniienieenienene
12.02 Residential Mortgage-Backed Securities .........
12.03 Commercial Mortgage-Backed Securities ........
12.04 Other Loan-Backed and Structured Securities . |.

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

.............. 31,458,503
... 73,014,530
XXX

.......... 1,259,883, 524

44,562,202
. 98,437,549

.............. 13,743,109
19,752,069
XXX

.......... 1,542,773,927

.......... 1,430, 362,542

................ 4,601,258
..65,506,125

............... 85, 162,556
............. 125,699,023

P 202,573,172

1.1

.......... 1,402,883,275
76.9

............. 218,285,442
12.0

.......... 1,500,468, 925
82.3

............. 323,272,964
17.7

60I1S

13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccoovririnininiiiicnee
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
13.10 Line 13.09 as a % of Col. 9

....28,621,150
XXX

47,044,600 |...

10,800,476 |.
95,605,330

............. 214,155,482

18,776,681
22,919,618

.......... 1,357,930,404

76,621,757 |
147146008 |

.......... 1,268,705, 103

.............. 89,225,301
69,912,722
107,234,908

B U, 371,054,134

23.5

............. 954,792,344
60.4

............. 255,851,781
16.2

.......... 1,581,698,259
100.0

.......... 1,315,325,328
83.2

16.8

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens

14.02 Residential Mortgage-Backed Securities

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

XXX

.......... 1,160,283,690

I 4,522,160 |.
30,838,916

............. 184,790,264

.......... 1,268,705, 103

....... 6,709,035 |
39.911.190

.......... 1,430, 362,542

I 4,601,258 |
............... 66505, 125

............. 120,033,895

......................... 8.0

6.6

15. Total Privately Placed Bonds
15.01 Issuer Obligations

15.02 Residential Mortgage-Backed Securities .........
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

.............. 31,379,405 .... 40,040,042 |.............. 13,743,109 69,912,722 eeeeenn....85, 162,556
. 67,598,633 19,752,069 107,234,908 |. . 125,699,023

D,0,, TR RRIIRD 0,0, CRTR IURRID, 0,0, GO RS USROS RRRU USROS RN

323,272,964

...................... 100.0

4.5 1.4 1.8 XXX XXX XXX 7.7
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOT YEAT ..........cceueiiiiuieeieteiiieietetesetet ettt s sttt ssss st et e s s s esesese s s s sssese st s s snsss et s sesnsesesesssnsssesesas [esicecesessancicieeeneas 8,287,324 | 8,287,324 |- e [

2. Cost Of SHOM-tErM INVESIMENLS OGUITEU .........cucvvveieececeeeeeeeeececeete et eseseeeetese s s ssaesesesesessssssesesesessssssesesesessssssesesesessssssesesasensssssesesasssssssesesasnsssnassssasssssnsesssns [oetesesesatscsetenennneaes 1,898,230 |.ovoveeieicine 1,898,230 |-oovueciieiieieircreniens [ [

3. ACCIUAI OF GISCOUNL ...ttt h b E e h e bt E e E e bt E e E e E bt h b E e bt b e E e E e b h bbbt bbb bbbttt eis [rnsesne s 309,690 |...ccvieieiieine 309,890 [-..ueeieeiiieieeeieeieieeeieneinnes [ [re ettt

F S U L1 oo Y 1IN o g I Tt =T EeT =Y (o LT o o T O O O U SOOI

LT e e T F= I (o XSSy e e ST oo L=T 0 O O O OO RN

6. Deduct consideration reCEIVEA ON QISPOSAIS .............cccveviviueueuiuieieeeee et et eteteseeee et et et et etesessse e s et et et esesessas s et et et et esesessss s et et esesesesessss s et asesesesesnsssssssasesesesesnsnssssans [eoesesenensnesseteaeeeiens 8,592,000 |oveueveiieiiene 8,592,000 |rvuevevieieieieieieeeireieeinine e o

R B 1Yo (W Te = Ty g ToTa 2= 1 To g T e o] (=Y 0 01 U o Y O O O PP RPN

ST ol =1 (o] (=T fo [ W=V (o g Eo oo oMol g E=T o TR g I oToTo) (0= Lo | TUS) C=Yo B oz= Ty YT o IRV Z= (U1 O O O U RPN

9. Deduct current year’s other-than-temporary impairMeENt FECOGNIZEM ...........oiuiiuiiiiiii ittt bttt b bttt te st ettt e ebeebeebeebeebeabeebeabeabesseane et [namstmnsenteste st e stessestestestesaeatnns [etestessesuessestessestessessestesansanns [etmstessesaestentessessnstessessnnsnsanns [euesuessessestessessestestessesaestnnaess [euestessestestesseneesaeseeseenaeeaeeeas

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) .........cocueuiuiuiiiiieieteteeeeee ettt s s s s st seseas s en s sesess [esesenereneneeseeeieieaene 1,903,244 | 1,903,244 ..o [ [

O O T=To (U Ty (o) e= I g o g F= Yo a T (=To =T 0 o TU g O O P AU UROUS SRR
12.  Statement value at end of current period (Line 10 minus Line 11) 1,903,244 1,903,244

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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 2024 OF THE PROGRESSIVE PREFERRED 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 .............cccoveveuevern |oeececererenenens 4,697,970 |...ocooeveenene 4,697,970 [..oeoeeeceeeeeeeeeeeeeees e
2. Cost of cash equivalents ACQUIFEM .............ccceueveveeececeeeeeeeeeeeceeee e eeeseeaeaeae e e 699,297 ..o 699,292 ... L3 U
3. ACCIUAI OF DISCOUNL ... [orneeeineesine s 2,738 | 2,788 | |
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 5,400,005 |..cocvvririnene 5,400,000 |..coovreieeererirrieinne LS R
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 ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
ST ) TP TP RO OO RSO ORI RRPRIE RO
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11)

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



(1=

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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
912828-5T-3 ..... US TREASURY NOTES LA e 9,001,055 |...98.4750 |........eennn. 8,862,750 |cuvriiiinnnnn 9,000,000 |.eevvunnnnns 9,000,169 [...cevvveeniiiiinn Jovvnnneeenn (1689) [ s s 2.625 |...... 2.623 236,250 |....01/16/2019 ...|[....12/31/2025 ...
912828-77-8 ..... US TREASURY NOTES .. LA ...94.5710 |... ....17,022,780 |.... .. 18,000,000 |.. 17,904,659 |oeeeeiiiiiiees e 44544 | e e 1.500 |...... 1.760 ..270,000 |....02/07/2022 ...|....01/31/2027 ...
912820-80-3 ... US TREASURY NOTES .. LA ...95.8070 |.....cevnnnnns 6,227,455 |.... ....6,500,000 |.. 6,471,485 [ [ 24384 | [ e 0.500 |...... 0.881 ... 32,500 [....03/18/2021 ...|....02/28/2026 ...
91282C-8S-9 ... US TREASURY NOTES .. LA ...90.8210 |..ceernnnnnnns 9,082,100 |.... .. 10,000,000 |.. e 9,964,283 [oiiiieiiieeee e 10,709 [ e e 1.250 |...... 1.363 ..125,000 |....04/01/2021 ...|....03/31/2028 ...
912820-8Z-3 ..... US TREASURY NOTES .. LA ...90.5940 |.......oennnns 7,247,520 |.... e 1,989,554 [ 3044 L e e 1.250 |...... 1.290 ..100,000 |....05/18/2021 ...|....04/30/2028 ...
91282C-CB-5 ... US TREASURY NOTES .. LA ...84.3640 |....coonnnnnns 5,061,840 |.... 5,994,734 | e TTB s e e 1.625 |...... 1.639 ... 97,500 |....05/17/2021 ...|....05/15/2031 ...
912820-Cli-9 ... US TREASURY NOTES .. LA ...94.4350 |... ... 14,448,555 |.... L A5,271,700 [ e 16,839 [ e e 0.750 |...... 0.862 .. 114,750 |....09/28/2021 ...|....08/31/2026 ...
91282C-DK-4 ... US TREASURY NOTES .. LA ...94.5420 |.......oee..nt 4,727,100 |.... 05,007,010 [oeeneeeiniiieee foeeeeenes (3,613) [ o e 1.250 |...... 1.175 . 62,500 |....12/06/2021 ...|....11/30/2026 ...
91282C-DL-2 . US TREASURY NOTES LA ...89.8130 |. .. 4,580,463 |. .5,131,768 |.. .1.500 |......1.336 . 76,500 |....12/06/2021 .. 11/30/2028
91282C-EF-4 . US TREASURY NOTES LA ...96.2900 |. ..4,814,500 |. 4,977,189 |.. .2.500 |......2.710 125,000 [....04/05/2022 .. 03/31/2027
91282C-FC-0 . US TREASURY NOTES LA ...92.7740 |. ..4,638,700 |. . 4,951,825 |.. .2.625 |......2.851 131,250 |....08/08/2022 .. 07/31/2029 ...
91282C-FL-0 ..... US TREASURY NOTES .. LA ...97.8250 |...ccovnnnnnns 9,782,500 |.... .. 10,000,000 |.. ....9,910,29 e 16,741 [ e [t 3.875 |...... 4.084 .. 387,500 |....10/17/2022 ...|....09/30/2029 ...
912820-FY-2 ..... US TREASURY NOTES .. LA .. 8,105,000 |...97.7540 |.....oonnnnnnn 7,820,320 |.... .8,000,000 |.. ..8,076,377 [ e QTS N A AR RN 3.875 |...... 3.660 ....12/02/2022 ...|....11/30/2029 ...
912820-GB-1 ..... US TREASURY NOTES .. LA .. 5,107,031 |...97.6960 |.............. 4,884,800 |.... .5,000,000 |.. 5,079,430 |oeeniieieiiiees foeeeeeee (14,297) |-veeeeeeeeeeees foeeeeeies e 3.875 |...... 3.525 ....01/12/2023 ...|....12/31/2029 ...
912820-GC-9 ... US TREASURY NOTES .. LA .... 14,053,117 |...98.8520 |... ... 13,740,428 |.... ...13,900,000 |.. ... 13,996,452 2 (29,940) | e e 3.875 |...... 3.629 ....01/24/2023 ...|....12/31/2027 ...
91282C-GP-0 ..... US TREASURY NOTES .. LA .... 20,039,063 |...99.0910 |... ....19,818,200 |.... ...20,000,000 |.. e (7,560) |oeeeeneeeeeens e oo 4.000 |...... 3.956 ....03/10/2023 ...|....02/29/2028 ...
912820-GT-2 ..... US TREASURY NOTES .. LA .... 30,070,687 |...97.9420 |... ....29,382,600 |.... ...30,000,000 |.. . 2 (13,835) | e e 3.625 |...... 3.573 ....04/19/2023 ...|....03/31/2028 ...
91282C-GZ-8 ..... US TREASURY NOTES .. LA .. 14,991,797 |...95.6950 |... .... 14,354,250 |.... ...15,000,000 |.. ...14,993,072 e 1076 s e s 3.500 |...... 3.509 ...04/28/2023 ...|....04/30/2030 ...
91282C-HA-2 US TREASURY NOTES .. LA 974770 [ 4,873,850 |.... ....5,004,630 e (1,339) | e e 3.500 |...... 3.469 ....06/15/2023 ...|....04/30/2028 ...
91282C-HE-4 . US TREASURY NOTES LA ...97.8100 |. ..4,890,500 |. . 4,976,099 |.. . 6,415 |. .3.625 |......3.775 ....06/02/2023 .. 05/31/2028
91282C-HJ-3 ..... [US TREASURY NOTES LA ...96.7380 |. ..9,673,800 |. 10,000,000 .9,813,250 |.. 29,682 |. .3.750 |......4.133 ....07/11/2023 .. 06/30/2030
91282C-HK-0 . US TREASURY NOTES LA ...98.9660 |. .54,431,300 |. 55,000,000 54,629,119 |.. 96,252 |. .4.000 |......4.209 ....07/25/2023 .. 06/30/2028
91282C-H0-7 . US TREASURY NOTES LA ...99.3100 |. ..9,931,000 |. 10,000,000 9,931,891 |.. 17,147 4,125 |......4.331 ....08/14/2023 .. 07/31/2028 ...
91282C-HX-2 . US TREASURY NOTES LA . 100.0790 |. .10,007,900 |. 10,000,000 .9,977,105 |.. ..5,525 4375 |......4.442 ...09/06/2023 .. 08/31/2028 ...
912820-JA-0 ..... US TREASURY NOTES .. LA . 100.9350 |........eennn. 5,046,750 |.... ....5,000,000 |.. ... 4,959,401 I [ER1CK U AR R 4.625 |...... 4.863 ....10/23/2023 ...|....09/30/2028 ...
91282C-JG-7 ..... US TREASURY NOTES .. LA .... 10,260,938 |. 102.2070 |... ....10,220,700 |.... .. 10,000,000 |.. 10,228,960 |..eieeeeeiiiiees foeeeeene (33,114) |veeeeeeeeiees foeeeeeiis e 4.875 |...... 4.434 ....11/21/2023 ...|....10/31/2030 ...
912820-IN-2 ... US TREASURY NOTES .. LA .... 20,215,625 |. 100.0400 |... ....20,008,000 |.... ...20,000,000 |.............20,172,420 |..covveniiniiinnnn fovennnns (39,992) [.ooevvvviiiiiiinn o e 4.375 |...... 4.133 ....12/06/2023 ...|....11/30/2028 ...
91282C-40-5 ..... US TREASURY NOTES .. LA .... 14,840,625 |...96.3460 |... .... 14,451,900 |.... ...15,000,000 |.. e 20,138 e e s 3.750 |...... 3.925 . ....01/02/2024 ...|....12/31/2030 ...
91282C-JR-3 ..... US TREASURY NOTES .. LA ... 44,552,734 |...97.7550 |... ....43,989,750 |.... ...45,000,000 |.. . 19917 i e e 3.750 |...... 3.973 ,687,500 |....01/29/2024 ...|....12/31/2028 ...
91282C-Jli-2 US TREASURY NOTES .. LA . 74,604,297 |...98.6300 |... ...73,972,500 |.... 75,000,000 |.. ...74,664,816 e 80,519 e e s 4.000 |...... 4.119 ,500,000 |....02/16/2024 ...|....01/31/2029 ...
912820-KC-4 . US TREASURY NOTES LA .. 217,317 ]...98.8650 |. ..207,617 |. . 210,000 ... 217,061 |.. ... (256) |. .4.250 |......3.635 ....10/02/2024 .. 02/28/2031 ...
91282C-KD-2 . US TREASURY NOTES LA . 25,031,250 |...99.5330 |. . 24,883,250 |. 25,000,000 25,025,578 |.. (5,672) | 4.250 |......4.222 ....08/21/2024 .. 02/28/2029
912820-KG-5 . US TREASURY NOTES LA . 14,643,555 1...99.0170 |. . 14,852,550 |. 15,000,000 14,688,901 |.. 45,347 |. 4,125 |......4.668 ....04/18/2024 .. 03/31/2029
912820KT-7 ..... US TREASURY NOTES LA . 36,871,641 |. 100.4780 |. .36,774,948 |. 36,600,000 36,845,620 |.. ..(26,020) | .4.500 |......4.330 ....06/26/2024 .. 05/31/2029
912820-KU-4 ... US TREASURY NOTES LA . 10,105,078 |. 100.8210 |. .10,082,100 |. 10,000,000 10,097,612 |.. (7,466) |. .4.625 |......4.448 ....06/11/2024 .. 05/31/2031 ...
91282CKW-0 ..... US TREASURY NOTES .. LA .... 20,123,438 |...98.7430 |... ....19,748,600 |.... ...20,000,000 |.. ...20,117,198 e (6,289) | e s 4.250 |...... 4.146 ...07/25/2024 ...|....06/30/2031 ...
912820-KX-8 ..... US TREASURY NOTES .. LA ... 100,151,563 |...99.4460 |... ....99,446,000 |.... . 100,000,000 |.. .. 100,141,789 e (9773) | e e 4.250 |...... 4.215 ...07/26/2024 ...|....06/30/2029 ...
91282C-LC-3 ..... US TREASURY NOTES .. LA .... 30,333,689 [...98.4150 |... ....29,524,500 |.... ...30,000,000 |.. 30,310,359 o (28,330) |+ eeeeeeeeeeeen e s 4.000 |...... 3.751 ....08/16/2024 ...|....07/31/2029 ...
912820-LK-5 ..... US TREASURY NOTES .. LA .... 10,027,344 |...96.8250 [.............. 9,682,500 |.... .. 10,000,000 |............. 10,026,264 |.......coeevevvnnn foreereneea (1,080) |oovvvnnnniiiiiinns foeniiiiiiiinnns oo 3.625 |...... 3.563 ....00/04/2024 ...|....08/31/2029 ...
91282C-LN-9 ... US TREASURY NOTES .. LA .... 83,453,516 ...96.2190 |... ....81,786,150 |.... ...85,000,000 |.............83,511,501 |ooemeeniiiiiiiis feeeeeeeeen 57,985 oo e oo 3.500 |...... 3.907 ....10/24/2024 ...|....09/30/2029 ...
91282C-LR-0 ..... US TREASURY NOTES .. LA .... 39,809,375 |...98.8480 |... .... 39,539,200 |.... ...40,000,000 |.. 39,812,652 [oiiiiiiiiiiens i 3277 e i e 4125 |...... 4.232 ....11/19/2024 ...|....10/31/2029 ...
91282C-MA-6 ..... US TREASURY NOTES .. LA ) .... 35,094,141 [...98.8640 |... .... 34,602,400 |.... ...35,000,000 |.. +2.35,092,165 |oeeeeeeeiiiiieee foeeeennes (1,975) [ oo e 4125 |...... 4.065 ....12/09/2024 ...|....11/30/2029 ...
91282C-MD-0 ... US TREASURY NOTES e e LA 3,490,840 |...99.9500 [.............. 3,498,250 |.....couunnnns 3,500,000 [.....ccuunnnns 3,490,840 |...oviiiiinnnnns forviiiiiiiiiins Jevviiniiiiinnns o Joenne 4.375 |...... 4.434 ... 12/27/2024 ...|....12/31/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 867,452,894 | XXX 852,622,876 870,110,000 868,015,006 321,968 XXX XXX XXX 5,459,888 18,784,000 XXX XXX
0109999999. Total - U.S. Government Bonds 867,452,804 | XXX 852,622,876 870, 110,000 868,015,006 321,968 XXX XXX | XXX 5,459,888 18,784,000 XXX XXX
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0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX
414009-PR-5 ... HARRIS CNTY TX CULTURAL EDU FA ..eeeiieeiiiieeeeeenen feen e LADFE e 10,010,000 |...81.5730 [....eeeeennnnn 8,165,457 |............ 10,010,000 |............ 10,010,000 [..oeeeveeeieeeee Joeeemniieeeeeeens feeeeeeeeeeiieeeee foeeeeeeiieieeeenn [e0nn2.2.081 | 2.081 | ceveeen | 104,154 [.....coeneeees 208,308 |....07/24/2020 ...|....07/01/2032 ...
63968M-N3-9 ..... NEBRASKA ST INV SF HSG REV . e | TAFE Ll ...98.5740 |.....counnnnns 6,348,166 |.... NP7 0 O R N R R 1[40 I AN 5.000 |MS ...... ... 107,333 |... ..322,000 |....01/26/2023 ...|....03/01/2050 ...
64971X-EM-6 ..... NEW YORK CITY NY TRANSITIONALF ... TP T v | eevevnnnns | LAFE Ll .. ...96.4190 [...coonnnnnnns 7,617,101 |.... ... 8,335,606 .. coee Jeee-23.550 |...... 1.949 [FA ...... ... 116,854 |... .. 280,450 |....06/02/2020 ...|....08/01/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 25,299,580 | XXX 22,130,724 24,785,606 (116,283) XXX XXX XXX 328,341 810,758 XXX XXX
3137FN-BA-7 ..... |FHMS 2019-K096 X1 10 tevvvneeiieiiniiiaieeennniaeeeeees | ...... | ....... |4 ......... | TAFE | 9,902,588 |....4.1160 [.............. 4,290,878 |..uuuieieeiniieeeeeeniins foreeeeininns 4,601,258 [...covvniiiiiiinn Jeeeennns (976,982) |---neeeeeenninnes forerermiiiniieene Joenens 1.123 |...... 4.783 [MON ... [oeeeeeennanes 97,586 [........... 1,240,725 |....08/15/2019 ...|....07/25/2029 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 9,902,588 | XXX 4,290,878 4,601,258 (976,982) XXX XXX XXX 97,586 1,240,725 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 35,202,168 | XXX 26,421,602 24,350,000 29,386,864 (1,093,265) XXX XXX XXX 425,927 2,051,483 XXX XXX
00846U-AQ-4 ..... AGILENT TECHNOLOGIES INC ...oeeeeeeeeeeeenieeeeeeeennn foovee | s 2 e L 2AFE e 4,993,300 |...98.7690 [.....cceeennn 4,938,450 |.....ceunnnnnn 5,000,000 |eeveunnanens 4,993,697 |oeeeieeeeenniens foeeeeeeee 397 | e 0022242200 . 4.248 ....00/04/2024 ...|....09/09/2027 ...
010392-GB-8 ..... ALABAMA POWER CO ... |- TEFE L . 103.6270 |......ovnnnnns 5,181,350 |.... .5,000,000 |.. 4,996,195 [ 389 e s 0022252850 |l 5.860 ....11/06/2023 ...|....11/15/2033 ...
023608-AK-8 ..... AMEREN CORPORATION . .. 2.BFE ..|... ...90.4700 |....coennnnnns 4,523,500 |.... .5,000,000 |.. e 8,997,790 [ e 850 [ e e 1750 | 1.764 ....02/24/2021 ...|....03/15/2028 ...
026650-FD-8 ..... AMERICAN HONDA FINANCE . .. 1.G FE ..|... . 100.2190 |....covvnnnnns 5,010,950 |.... .5,000,000 |.. 4,997,583 [ i 338 [ e 040900 .l 4.920 ....03/11/2024 ...|....03/12/2027 ...
03027X-CC-2 ..... AMERICAN TOWER CORP 2 .2.BFE .. . 100.6180 |. .. 7,043,260 |. .7,000,000 .6,985,969 |.. .5.312 ....06/22/2023 .. 07/15/2028
03073E-AR-6 ..... CENCORA INC .. 2 L2.AFE .. ...89.7750 |. .. 1,795,500 |. .2,000,000 1,994,624 |.. .2.854 ...01/31/2022 .. 05/15/2030 ...
03073E-AV-7 ..... CENCORA INC .. 2 L2.AFE .. ...99.99%0 |. .. 3,999,840 |. .4,000,000 3,992,624 |.. ......4.691 ....12/02/2024 .. 12/15/2027 ...
031162-DR-8 ..... AMGEN INC .... 2 e [ 2AFE L ...99.2620 |... .... 14,889,300 |.... 15,000,000 |.. ... 14,958,508 |......ccevvniiens oeviinnnnnn 3,857 e v [00000.5.250 |l 5.291 ....02/15/2023 ...|....03/02/2033 ...
032095-AN-1 ... AMPHENOL CORP N2 e [ 2.AFE L . 100.8690 |....cevvnnnnns 5,043,450 |.... .5,000,000 |.. i 4,995,268 | e 918 [ e 022250050 | 5.091 ....04/02/2024 ...|....04/05/2027 ...
03740M-AB-6 ..... AON NORTH AMERICA INC ... 2 e [ 2AFE L . 100.2970 |......oennnnns 5,014,850 |.... .5,000,000 |.. 4,993,722 e vl 672 e s 50150 | 5.182 ...02/28/2024 ...|....03/01/2029 ...
04316J-AL-3 ..... ARTHUR J GALLAGHER & CO ... N2 e 2B FE L ...99.5410 |..ccornnnnnnns 4,977,050 |.... .5,000,000 |.. e 4,996,083 [oiiieiiiiieeee Jeeeeenneeeee e (B7) [ e e 40850 | 4.868 ....12/10/2024 ...|....12/15/2029 ...
049468-AA-9 ..... ATLASSIAN CORP 2 e [ 2.0 FE L . 100.7440 |.......eennnnt 5,087,200 |.... .5,000,000 |.. 4,980,614 [ | 2,064 [ e 0000052250 |l 5.349 ....056/08/2024 ...|....05/15/2029 ...
052769-AD-8 ..... AUTODESK INC ... N2 e [ 2.AFE L ...99.8250 |....coeunnnnns 7,696,508 |.... ....7,710,000 |.. e 1,720,900 [oeeeeceiiiieeee foeeeennnn (46,793) [oeeeeceeeeee oo 4375 | 3.746 ...01/25/2018 ...|....06/15/2025 ...
053332-AY-8 ..... AUTOZONE INC ... 2 e [ 2B FE L ...99.6610 |....ccevnnnnns 9,966,100 |.... .. 10,000,000 |.. 09,998,661 [oiiiiiiiiiniens v 1425 [ e 000003625 | 3.644 ....03/26/2020 ...|....04/15/2025 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP .. 2 e |- 2.CFE L.l ...96.8240 |......oeennnnt 4,841,200 |.... 4,989,287 oo e 90664 [ e e 12950 | 2.151 ...01/12/2021 ...|....01/30/2026 ...
05565E-CQ-6 ..... BMW US CAPITAL LLC .... .. 1.F FE .. ...99.5010 |. .. 4,975,050 |. . 4,999,414 |.. .4.603 ....08/07/2024 ..
06051G-GF-0 ..... BANK OF AMERICA CORP . . 1EFE .. ...97.9840 |. ..4,899,200 |. .4,861,464 |.. .4.810 ....01/25/2024 ..
06368L-C5-3 ..... BANK OF MONTREAL ... .. 1.F FE .. . 101.1690 |. ..6,070,140 |. .6,013,229 |.. ... 5.145 ....10/30/2024 .. .
075887-C0-0 ..... BECTON DICKINSON & CO vvvveeeeeeeneieeeeeeeeieeeees feen o |--2.BFE ... ...99.5070 |...covvunnnnns 4,975,350 |.... ....5,000,000 PR (R R 31 I A 4.693 ...02/06/2023 ...|....02/13/2028 ...
097023-CY-9 ..... BOEING CO |- 2.CFE ... ...98.5980 |.......oennnns 9,859,800 |.... . . ...10,040,682 e (2,018) [ e e 5.150 |...... 5.058 ....09/30/2024 ...|....05/01/2030 ...
10112R-AZ-7 ... BOSTON PROPERTIES LP . o 2B FE Ll ...99.9200 |....covnunnnns 7,339,124 |.... ....7,345,000 .. ... 7,342,009 70,049 [ e [ 3.200 |...... 4.187 ...11/20/2018 ...|....01/15/2025 ...
11135F-BZ-3 ..... BROADCOM INC 2 e [ 2B FE L . 100.9260 |... ....15,138,900 |.... 15,000,000 |.. 14,997,552 [ v 102 e s 00022050080 |l 5.056 ....07/08/2024 ...|....07/12/2027 ...
125523-AH-3 ..... THE CIGNA GROUP .. N2 e [ 2.AFE L ...98.0280 |....cevnunnnns 6,675,707 |.... .6,810,000 |.. e 1,199,342 [ e (108,552) [ e e 42375 | 2.671 ....02/01/2022 ...|....10/15/2028 ...
125523-CP-3 ...... THE CIGNA GROUP 2 e [ 2AFE L ...95.9050 |.......ounnnns 1,196,8% |.... e 1187,635 [ e AT,168 [ e e 12250 | 5.448 ...08/18/2023 ...|....03/15/2026 ...
127387-AN-8 ... CADENCE DESIGN SYSTEMS INC .. N2 e TG FE L ...98.0340 |....covnnnnnns 4,901,700 |.... e 4,993,028 oo e 128 [ e 022042300 ). 4.332 ....09/04/2024 ...|....09/10/2029 ...
15189T-BA-4 ..... CENTERPOINT ENERGY INC .. 2. .. 2.BFE ..|... ...95.5140 |....coovnnnnns 3,820,560 |.... 3,815,476 o 2,836 [ s el 12450 | 4.858 ....12/23/2024 ...|....06/01/2026 ...
15189T-BB-2 ..... CENTERPOINT ENERGY INC 2 .2.BFE .. ...85.9200 |. ..8,592,000 |. 10,000,000 .9,986,966 |.. .2.672 ....05/11/2021 .. 06/01/2031
161175-AY-0 ..... CCO SAFARI 11 LLC .. 2 .2.CFE .. ...99.8810 |. .. 1,297,454 |. . 1,299,000 .1,293,109 |.. .5.734 ....02/23/2023 .. 07/23/2025
161175-C0-5 ..... CCO SAFARI 11 LLC .. 2 .2.CFE .. . 101.9330 |. ..4,077,320 |. .4,000,000 4,116,341 |.. .5.339 ....10/17/2024 .. 06/01/2029
205887-CF-7 ..... CONAGRA FOODS INC -2 .2.CFE .. ...90.7860 |. .. 4,539,300 |. .5,000,000 . 4,534,803 |.. .4.933 ....07/31/2024 .. 11/01/2027 ...
21036P-AQ-1 ..... CONSTELLATION BRANDS INC .2 .2.CFE .. ...98.2830 |. ..6,816,909 |. .6,936,000 .6,803,999 |.. ... 4.742 ...01/25/2024 .. 12/06/2026 ...
21036P-AS-7 ..... CONSTELLATION BRANDS INC e [2 i L 2.CFE L ...97.1880 |....covnnnnnns 2,631,851 |.... . .. 02,593,357 [eeeiiiiiiiiiniens e 30,641 [ s 40022230500 .l 5.437 ...04/22/2024 ... |....05/09/2027 ...
210518-DX-1 ..... CONSUMERS ENERGY €0 ..eevvvvuuererrnennnarerrnennnanaannnns foon vee [ nnnnes 2 teieennns L EFE | 4,988,750 |...99.3040 [.....c...en..t 4,965,200 |...ccevnnnnnns 5,000,000 |.eeveunianns 4,989,292 |..oovveeieiiieinn Jeveeneneeen 542 e e [ 42700 oL 4.748 ...07/29/2024 ...|....01/15/2030 ...
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22822V-8B-6 ..... CROWN CASTLE INC .vvveiiviiininieiciniineeecvenieeeees oo ven | s 2 i L 2BFE | 4,988,650 |...98.8670 |.............. 4,943,350 [.oeeiiiinnnnn 5,000,000 |.eeevunninnns 4,991,375 |oeiiiiiiiiiinnes [ P17 T PO R RN 4.800 |...... 4.850 MS ...... 240,000 |....04/24/2023 ... |....09/01/2028 ...
26442C-AX-2 ... DUKE ENERGY CAROLINAS ... N2 e | LFFE L ...97.1020 |...covnnnnnnns 4,855,100 |.... .5,000,000 |.. .... 4,919,263 18,881 e e s 3.950 |...... 4.407 [MN ...... ..197,500 |....01/27/2023 ... |....11/15/2028 ...
204429-AS-4 ...... EQUIFAX INC 2 e [ 2B FE L L..90.7170 |ooveevennnnnns 7,257,360 |.... .8,000,000 |.. ... 7,957,795 e 01 L [ e 3.100 |...... 3.207 [MN ...... .. 248,000 |....02/16/2022 ...|....05/15/2030 ...
204429-AX-3 ... EQUIFAX INC .... N2 e 2B FE L L..98.7310 |ooeeeennnnnnns 9,873,100 |.... .. 10,000,000 |.. en9,996,439 [oniiiiiiiieee e (361 [ e e 4.800 |...... 4.806 ....08/12/2024 ...|....09/15/2029 ...
20444U-BQ-8 ..... EQUINIX INC .... 2 e [ 2B FE L ...95.6400 |... ....7,560,000 |.. e 147,332 [ [ 281,384 | o e 1.450 |...... 5.638 ....12/11/2023 ...|....05/15/2026 ...
300400-AJ-7 ..... EVERSOURCE ENERGY .. 2 e 2B FE L 1,174,657 |...97.4590 |... .1,305,000 |.. e 1,264,637 o e 61,848 | e e 0.800 |...... 5.935 ...07/06/2023 ...|....08/15/2025 ...
303250-AF-1 ..... FAIR ISAAC CORP e [ 3B FE L .. 383,160 |...94.3630 |... 351,030 |.... ..372,000 |.. 351,030 [ooeeeeennn 1,649 |ooiiinnnn (2,665) [ounnniiiiiiiines oo v 4.000 |...... 3.231 ....09/25/2020 ...|....06/15/2028 ...
31620M-BR-6 ..... FIDELITY NATIONAL INFORM .. N2 e 2B FE L . 10,983,500 |...95.9250 |... ....10,551,750 |.... .. 11,000,000 |.. ..10,996,019 [oeeneeeiiiiiiees o383 | e e 1.150 |...... 1.181 ....02/23/2021 ...|....03/01/2026 ...
337738-BB-3 ..... FISERV INC ... 2 .2.BFE .. 4,996,700 |...94.3090 |. .. 4,715,450 |. .5,000,000 4,998,778 |.. .2.250 |......2.260 ...05/11/2020 .. 06/01/2027
337738-BM-9 ..... FISERV INC ... 2 .2.BFE .. ...98.7820 |. .. 7,408,650 |. .7,500,000 . 7,483,463 |.. 4.750 |......4.79% ....08/01/2024 .. 03/15/2030
35805B-AC-2 ..... FRESENIUS MED CARE 111 2 .2.CFE .. ...94.0450 |. .. 9,404,500 |. 10,000,000 9,919,913 |.. .1.875 |......2.303 ....02/07/2022 .. 12/01/2026 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC ... N2 e [ 2.AFE L ...97.0740 |...coonnnnnnns 4,853,700 |.... ....5,000,000 |.. e 84,994,707 [ e 2170 [ e e 3.375 |...... 3.423 ...10/28/2022 ...|....03/24/2027 ...
370334-Cli-2 ... GENERAL MILLS INC .. 2 e [ 2B FE L . 102.0740 |.....covnnnnns 4,593,330 |.... .4,500,000 |.. e AATT BT Lo e 5,079 [ e e 5.500 |...... 5.645 ...10/13/2023 ...|....10/17/2028 ...
372460-AF-2 ..... GENUINE PARTS CO ... N2 e 2B FE L ...99.6900 |....covvunnnns 4,984,500 |.... .5,000,000 |.. 4,985,602 [oiieiiiiiiieee o802 s e e 4.950 |...... 5.019 ....08/07/2024 ...|....08/15/2029 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC ... 2 e | LFFE L ...94.8780 |....covnnnnnns 4,743,900 |.... .5,000,000 |.. 005,000,000 [o.eniiiiiiiiinnes v e foi e 1.048 |...... 1.948 ....10/18/2021 ...|....10/21/2027 ...
40139L-AG-8 ..... GUARDIAN LIFE GLOB FUND ... .- 1.BFE ..|... ...98.3360 |...ccevnunnnns 4,916,800 |.... .5,000,000 |.. .... 4,999,543 e 32 [ e [ 1.100 |...... 1.119 ....06/16/2020 ...|....06/23/2025 ...
418056-BA-4 ..... HASBRO INC |- 2.BFE ... . 100.4300 |.......oennnn. 5,021,500 |.... ....5,000,000 |.. .... 4,993,227 e (123) [ e e 6.050 |...... 6.068 ...05/08/2024 ...|....05/14/2034 ...
428240-BS-7 ... HP ENTERPRISE CO . |--2.BFE ... ...98.9510 |..ccevnnnnnnns 9,895,100 |.... .. 10,000,000 |.. .... 9,995,092 e (208) [oeeeeeeies e fes 4.400 |...... 4.417 ....00/12/2024 ...|....09/25/2027 ...
448579-AR-3 ... HYATT HOTELS CORP |- 2.CFE ... . 100.0600 |........eennn. 5,003,000 |.... 4,977,206 o [ 1o I R R RN 5.250 |...... 5.365 .. 140,729 |....06/03/2024 ...|....06/30/2029 ...
44891A-CG-0 ..... HYUNDA| CAPITAL AMERICA .. 1.G FE .. . 100.9620 |. ..5,048,100 |. .5,034,727 |.. ..(20,873) | .5.650 |[......5.158 282,500 |....01/12/2024 .. 06/26/2026
44891A-DF-1 ..... HYUNDA| CAPITAL AMERICA . .. 1.G FE .. ...98.3670 |. ..4,918,350 |. 4,995,771 |.. . .4.300 |......4.331 ....00/23/2024 .. 09/24/2027
44891A-DG-9 ..... HYUNDA| CAPITAL AMERICA 2 . 1.GFE .. ...97.0710 |. .. 4,853,550 |. . 4,998,395 |.. .4.550 |......4.556 ....00/23/2024 .. 09/26/2029
46647P-EA-O ..... JP MORGAN CHASE & CO . -2 .1EFE .. . 100.3700 |. ..5,018,500 |. .5,000,000 |.. .5.040 |......5.040 ....01/16/2024 .. 01/23/2028 ...
49271V-AH-3 ..... KEURIG DR PEPPER INC . .2 .2.BFE .. ...99.8160 |. .. 2,463,459 |. .2,468,000 . 2,485,609 |.. 4417 |......1.346 ... 11/02/2021 .. 05/25/2025 ...
A71V-AT-7 ..... KEURIG DR PEPPER INC ... 2 e [ 2B FE L . 100.3020 |.............. 5,015,100 |.... .5,000,000 |.. 4,987,846 [ e 1,696 [ e e 5.050 |...... 5.113 ....03/04/2024 ...|....03/15/2029 ...
49456B-AU-5 ... KINDER MORGAN INC .. N2 e 2B FE L ...94.8040 |....coounnnnns 2,844,120 |.... .3,000,000 |.. e 2,853,598 [oiiieiiiiiieee e 25,228 s e e 1.750 |...... 4.49% ....08/28/2024 ...|....11/15/2026 ...
50212Y-AJ-3 ..... LPL HOLDINGS INC .... 2 e [ 2.0 FE L . 101.2050 |.......oennnns 5,060,250 |.... .5,000,000 |.. 8998111 [ e 1 e [ e 5.700 |...... 5.714 ....06/13/2024 ...|....05/20/2027 ...
502431-AP-4 ... L3HARRIS TECH INC .. . |--2.BFE ..|... . 101.2290 |..ceevnnennnns 5,061,450 |.... .5,000,000 |.. e 5,089,634 [o.eieieiiiiieee feeeeeeen (18,108) [ o e 5.400 |...... 4.985 ....12/06/2023 ...|....01/15/2027 ...
548661-EK-9 ..... |- 2.AFE L. ...99.8570 |.....couunnnns 4,992,850 |.... 4,972,561 [ [ 29,261 [ e e 4.400 |...... 5.215 ....03/20/2024 ...|....09/08/2025 ...
55336V-AJ-9 ..... .. 2.BFE ..|... ...99.9300 |...covvnnnnnns 4,996,500 |.... e 4,990,630 [o.eniieeiiiiiieee feeeeeeennn 18,880 [ e e 4.875 |...... 5.313 ...01/26/2024 ...|....06/01/2025 ...
55903V-BA-0 ..... [WARNERMEDIA HOLDINGS INC .2.CFE .. ...96.3430 |. ..4,817,150 |. .5,000,000 |.. .3.755 |......3.754 ...04/28/2023 .. 03/15/2027 ...
571903-BR-3 . MARRIOTT INTERNATIONAL INC .. .2.BFE .. ...99.2650 |. .. 4,963,250 |. .5,000,000 . 4,985,539 |.. .4.800 |......4.861 ....08/08/2024 .. 03/15/2030
573284-AT-3 . MARTIN MARIETTA MATERIALS .2.BFE .. ...96.5320 |. .. 4,854,504 |. .5,029,000 . 4,814,154 |.. .3.500 |......5.074 ....12/06/2023 .. 12/15/2027
573874-AF-1 ..... MARVELL TECHNOLOGY INC .. .2.CFE .. ...92.2440 |. ..9,224,400 |. 10,000,000 9,998,892 |.. .2.450 |......2.453 ....04/05/2021 .. 04/15/2028
576201-58-2 ..... MASSMUTUTAL GLOB FNDG |1 .. 1.BFE .. . 100.0470 |. .. 5,002,350 |. . 4,999,344 |.. .4.850 |......4.853 ....01/09/2024 .. 01/17/2029 ...
579780-A0-0 ..... MCCORMICK & CO INC |--2.BFE ... ...88.3450 |........oennnt 4,417,250 |.... e 4,990,321 [ e 1BT8 [ e e 2.500 |...... 2.539 ...04/13/2020 ...|....04/15/2030 ...
58769J-AZ-0 ..... MERCEDES-BENZ FIN NA .. 1.F FE ..|... ...99.8420 |.............. 4,992,100 |.... 4994434 L i (B6) [ e e 4.900 |...... 4.940 ... 11/12/2024 ...|....11/15/2027 ...
59217G-ER-6 ..... MET LIFE GLOB FUNDING | ... .- 1.DFE ..|... ...94.7030 |...ccvnnnnnnns 4,735,150 |.... 8,997,612 [ e 1139 [ e e 1.875 |...... 1.899 ....01/08/2022 ...|....01/11/2027 ...
608190-AM-6 ..... MOHAWK INDUSTRIES INC ... |- 2.AFE L . 102.8320 |.............. 5,141,600 |.... 4,998,983 [ v 117 e e e 5.850 |...... 5.853 ....09/11/2023 ...|....09/18/2028 ...
609207-AU-9 ..... MONDELEZ INTERNTL INC ... |--2.BFE ... ...98.8610 |..ceevnnnnnnns 4,943,050 |.... e 4,998,082 [oiieeiiiiiiieee feeeeeeeen 5,468 s e e 1.500 |...... 1.612 ....04/30/2020 ...|....05/04/2025 ...
61747Y-ER-2 ..... MORGAN STANLEY |- TEFE L ...98.5680 |........eennns 4,928,400 |.... 005,000,000 [o.eniiiiiiinines v e o e 4.210 |...... 4.210 ....04/18/2022 ...|....04/20/2028 ...
62829D-2A-7 ..... MUTUAL OF OMAHA GLOBAL . v |- LEFE ... . 101.2480 |...covnnennnns 5,062,400 |.... e 8,997,669 [oeiieiiiiiiees e 1,224 | e e 5.800 |...... 5.828 ...07/19/2023 ...|....07/27/2026 ...
62054H-AZ-1 ..... NXP BV/NXP FDG/NXP USA .. B A S S ...98.6300 |.......ounnnns 5,917,800 |.... 05,894,205 [ [ 80,095 [ e e 3.875 |...... 5.139 ....10/30/2024 ...|....06/18/2026 ...
63111X-AH-4 ..... NASDAQ INC ... .2.BFE .. . 101.4020 |. ..5,070,100 |. .5,083,810 |.. . .5.350 |......4.812 ....01/25/2024 .. 06/28/2028 ...
64110L-AX-4 ..... NETFLIX INC .... L. 2.AFE ..|.. . 105.9830 |......oeennnns 4,325,166 |.... .4,081,000 |. 4734230 [ e (139,773) |ovvveveeeeeeeeeeee foveiiiiiiiiiiiiins o 6.375 [...... 2.488 ...11/06/2021 ...|....05/15/2029 ...
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64952li-FF-5 ..... NEW YORK LIFE GL .evvvnvveiiviiieeieiiieeeecviineeeess foes e e | s L AFE e 4,990,950 [...99.7070 [....evveennn 4,985,350 |......ouunnnns 5,000,000 |.eeevunninnns 4,992,282 |..covviiiiiiiiinnn e R0 IR AR R 4.700 |...... L IVZ NI (VN U R, 99,222 ...ccvvennnnns 117,500 |....01/22/2024 ...|....01/29/2029 ...
6533%K-CN-8 ... NEXTERA ENERGY CAPITAL . N2 e [ 2.AFE L . 100.1870 |..ccvvvnnnnnns 5,009,350 |.... .5,000,000 |.. e 8,996,970 [oeeneiiiiiiiees e AT e e e 5.000 |...... 5.012 ....02/06/2023 ...|....02/28/2030 ...
67103H-AM-9 ..... O'REILLY AUTOMOT 2 e [ 2B FE L . 101.7300 |...covvnnnnnns 5,989,862 |.... 05,945,958 [ e (29,963) [ e e 5.750 |...... 5.170 ....12/06/2023 ...|....11/20/2026 ...
68389X-CC-7 ..... ORACLE CORPORATION ... N2 e 2B FE L ...96.3990 |...ccovnunnnns 4,819,950 |.... 4,804,207 oeeieiiiiieee e 188,757 s e e 1.650 |...... 4.960 ....01/25/2024 ...|....03/25/2026 ...
68902V-AJ-6 ..... OTIS WORLDWIDE CORP ... 2 e [ 2B FE L ...94.7520 |....oovnnnnnns 3,622,369 |.... 03,666,081 [ [ 20,201 [ e e 2.293 |...... 4.214 ...09/09/2024 ...|....04/05/2027 ...
690742-AN-3 ..... OWENS CORNING INC 2 e 2B FE L ...92.8570 |..ceevrnnnnnns 5,424,706 |.... e 5,525,416 [ooeeieeeiiiiieee e 20,265 [ [ e 3.500 |...... 4.702 ....08/14/2024 ...|....02/15/2030 ...
70450Y-AG-8 ..... PAYPAL HOLDINGS INC ... 2 e [ TG FE L ...98.6990 |.............. 7,895,920 |.... e 7,999,789 [ v 284 e i e 1.650 |...... 1.654 ...05/11/2020 ...|....06/01/2025 ...
714270-AA-6 ..... PERNOD RIC INTL FIN LLC ... 2 ... .. 2.AFE ..|... ...88.8990 |....coouunnnns 3,555,960 |.... 3549, 417 [ e 30897 e e e 1.250 |...... 5.051 ....12/19/2024 ...|....04/01/2028 ...
718547-AF-9 ..... PHILLIPS 66 CO ............ 2 L2.AFE .. ...98.1880 |. .. 2,945,640 |. .2,966,051 |.. .3.550 |......4.225 ...04/28/2023 .. 10/01/2026
T4256L-FA-2 ..... PRINCIPAL LIFE GLB FND |1 .. 1.EFE .. ...99.7090 |. .. 5,982,540 |. 5,995,549 |.. .4.600 |......4.628 ....08/12/2024 .. 08/19/2027
74368C-B0-6 ..... PROTECTIVE LIFE GLOBAL . . .. 1.DFE .. . 100.6180 |. ..5,030,900 |. .5,000,000 |.. .5.366 |......5.366 ....01/03/2023 .. 01/06/2026 ...
74834L-BF-6 ..... QUEST DIAGNOSTIC INC N2 e [ 2.AFE L ...98.3730 |..ceerrnnnnnns 7,869,840 |.... e 1,991,418 [ e (103) [ e e 4.625 |...... 4.649 (D ....... .. 119,222 |....08/15/2024 ... |....12/15/2029 ...
75513E-CT-6 ..... RTX Corp 2 e [ 2AFE L . 101.7810 |.ooevvvnnnnnns 5,089,050 |.... i 4,996,706 [o.nniiiiiiinens v 1,827 Lo i e 5.750 |...... 5.783 [MN ...... .. 287,500 |....11/06/2023 ...|....11/08/2026 ...
760759-BB-5 ..... REPUBLIC SERVICES INC ... N2 e [ 2.AFE L ...99.7680 |...covnnnnnnns 5,187,936 |.... 5,284,672 o e (B,876) [ e e 4.875 |...... 4.69% ....01/25/2024 ...|....04/01/2029 ...
771196-CF-7 ..... ROCHE HOLDING INC 2 e [ 1.CFE L . 102.2420 |... ...10,224,200 |............ 10,000,000 |............ 10,000,000 |.......ccvvvevrere forrrrmmnnnnriiinn Jovvenreiiininiines foovvviiiiiiiiis Joveees 5.338 |...... 5.338 ...11/06/2023 ...|....11/13/2028 ...
776696-AG-1 ..... ROPER INDUSTRIES INC .. 2 e 2B FE L ...98.1950 |... e 1,116 [ e et 4.500 |...... 4.597 ....08/19/2024 ...|....10/15/2029 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION |- 2.AFE L. . 100.0380 |.................680,258 |................ 680,000 |................ 680,000 |.....ccevvrrueres [orrrrrnnn (LT 2 N R FEPRRT R, 5.625 |...... 1.298 ....08/09/2021 ...|....03/01/2025 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION |- 2.AFE L. . 100.9500 |... . n5,939,641 | [ (194,876) [..eeeeeeeeeneeee foeeeemmeiiieeeeees e 5.875 |...... 2.178 ...12/23/2024 ... |....06/30/2026 ...
824348-AlI-6 ..... SHERWIN-WILLIAMS CO ... .. 2.BFE ..|... ...97.2560 |......oonnnnns 2,486,836 |.... ... 2,453,219 39,288 i e e 3.450 |...... 5.259 ...07/07/2028 ...|....06/01/2027 ...
835495-AR-3 ..... [SONOCO PRODUCTS CO . .2.CFE .. ...97.3830 |. .. 3,408,405 |. .3,501,607 |.. .4.600 |......4.588 ....00/24/2024 .. 09/01/2029
842587-DS-3 . SOUTHERN CO .. L2.AFE .. . 102.0270 |. ..5,101,350 |. . 4,999,567 |.. .5.500 |......5.500 ....00/05/2023 .. 03/15/2029
852060-AD-4 ..... SPRINT CAPITAL CORP .. 2.BFE .. . 106.1480 |. ..5,307,400 |. .5,258,981 |.. .6.875 |......5.373 ....04/03/2024 .. 11/15/2028
85207U-AK-1 ..... SPRINT CORP .. .2.BFE .. . 102.2130 |. .. 5,264,992 |. .5,151,000 .5,245,5%8 |.. .7.625 |......5.342 ....03/27/2024 .. 03/01/2026 ...
85208N-AD-2 ..... SPRINT SPECTRUM / SPEC | eeeeeeeeeeeeeee e [ o .. 1.F FE .. ...99.9430 |. ..814,375 .812,309 |.. .4.738 |......5.900 ...03/14/2024 .. 03/20/2025 ...
857477-CF-8 ..... STATE STREET CORP |- 1.DFE ... . 102.7840 |... .5,000,000 |.. 5,116,383 [.oovvvveiiiiiins o (A 417 [ i s 5.684 |...... 5.016 ....01/25/2024 ...|....11/21/2029 ...
87264A-DE-2 ..... T-MOBILE USA INC |--2.BFE ... ...99.4370 |... .5,000,000 |.. 4,993,729 |oeeerriiieieeenis e 1,229 s e e 4.850 |...... 4.884 ....01/09/2024 ...|....01/15/2029 ...
87612G-AE-1 ..... TARGA RESOURCES CORP .. |- 2.BFE ... . 103.7950 |... .5,000,000 |.. 4,990,076 [....ccvvvnnvvnnnnn Jovnnennn 1,334 [ e e 6.150 |...... 6.202 ...11/06/2023 ...|....03/01/2029 ...
89236T-MK-8 ..... TOYOTA MOTOR CREDIT CORP .. |- 1L.EFE ... ...98.7770 |... .5,000,000 |.. 4,990,354 |.eeeenniiieeenns e 504 s e s 4.550 |...... 4.59% ....08/06/2024 ...|....08/09/2029 ...
904764-BU-0 ..... UNILEVER CAPITAL CORP |- TEFE L ...99.4160 |... .5,000,000 |.. 4,988,072 [.oovvvvveiiiiiins ol 1,422 [ e s 4.250 |...... 4.346 ....08/07/2024 ...|....08/12/2027 ...
928668-CE-0 ..... VOLKSWAGEN GROUP AMERICA .. .. 1.G FE ..|... . 100.3500 |.....ceeennnn. 5,017,500 |.... ....5,000,000 |.. 4,996,982 |...eieeienniinee foreeeennnn 1,082 | e e 5.400 |...... 5.444 ...08/14/2024 ...|....03/20/2026 ...
94106L-BX-6 ..... WASTE MANAGEMENT INC .... .1.GFE .. . 101.0670 |. .10,106,700 |. 10,000,000 .9,989,739 |.. .4.950 |......4.994 ....06/24/2024 .. 07/03/2027 ...
96949L-AB-1 ..... WILLIAMS COMPANIES INC .. .2.BFE .. ...99.4830 |. ..8,356,572 |. .8,400,000 .8,343,736 |.. .4.000 |...... 4.969 ....09/10/2024 .. 09/15/2025
286181-AD-4 ..... ELEMENT FLEET MANAGEMENT . .2.BFE .. ...99.4980 |. ..6,964,860 |. .7,000,000 .6,999,699 |.. .3.850 |......3.853 ....06/28/2020 .. 06/15/2025
559222-BA-1 . MAGNA INTERNATIONAL INC . 1.GFE .. . 100.4860 |. ..7,239,011 |. . 7,204,000 7,194,314 |.. .5.050 |......5.084 108, 130 ....03/05/2024 .. 03/14/2029
78016H-2Z-6 ..... ROYAL BANK OF CANADA . .1EFE .. ...99.2340 |. ..9,923,400 |. 10,000,000 10,000,000 |.. .4.969 |......4.969 205,661 ...07/15/2024 .. 08/02/2030 ...
067316-AD-1 ..... BACARDI LTD |- 2.CFE ..|... ...96.5400 |.....couunnnns 4,779,695 |.... ....4,951,000 .. e 4,797,845 [ e 34,388 | e e 2.750 |...... 4.860 |JJ ....... ... 62,781 [... ....08/20/2024 ...|....07/15/2026 ...
44920U-AT-5 ... HYUNDAT CAPITAL SERVICES .....cevvvvvveniiiiiininnienns foen e D...... .. 1.G FE ..|... L..95.1410 | 4,757,080 |.... .5,000,000 |.. i 4,990,165 [onniiiiiiiiinns 559 L e e 2.500 |...... 2.598 [ ....... ... 54,514 |... .. 125,000 |....01/18/2022 ...|....01/24/2027 ...
716973-AC-6 ..... ...99.1210 f..oeeinninnnns 7,434,075 |.... .7,500,000 |.. o 7,493,366 |...oooeeeeiiiiiees foreerennnes 1,690 | i e 4.450 |...... 4.477 [N ...... .... 38,938 |... .. 333,750 |....05/16/2023 ... |....05/19/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 648,394,618 [ XXX 640,454,542 650,113,375 648,070,071 1,649 459,727 XXX XXX XXX 6,898,392 17,023,572 XXX XXX
05609R-AJ-3 ..... BX TRUST 2021-BXMF C ....ovvvnniiiiiiiiiieiciiieeeees feen e .... 17,997,653 |...99.4430 |... ....18,079,318 |.... ...18,180,584 |.. ...18,175,933 e (3,921) | e e 5.703 |...... 5.774 [MON ..... ... 48,964 |... 1,203,827 |....10/28/2021 ...|....10/15/2026 ...
12433C-AA-3 ..... BX TRUST 2024-AIRC A .... ... 29,925,000 . 100.7000 |... ....30,210,000 |.... ...30,000,000 |.. +..29,890,837 |ooeeeeeeiiiieee feeeeennn (34,163 [ e e 6.088 |...... 6.374 [MON ..... ... 86,250 |... ..676,569 |....07/23/2024 ...|....08/15/2039 ...
12482H-AG-9 ..... CAMB 2019-LIFE B ... ... 13,199,625 |...99.9970 |... .... 13,199,604 |.... ...13,200,000 |.. 13,208,472 [ o (2,430) [ e e 5.945 |...... 3.986 [MON ..... v0nn 37,057 ... .. 906,478 |....03/05/2020 ... |....12/15/2037 ...
44421L-AE-2 ..... HY 2016-10HY B .. 10,442,578 |...95.9640 |.............. 9,596,400 |.... .. 10,000,000 |.. ...10,149,205 |..oooiiiiiniiiines foeeeeenna (94,876) |ovnneiiiiiines oo e 2.977 |...... 2.035 | MON ..... .. 24,805 |... .. 302,624 |....11/02/2021 ...]....08/10/2038 ...
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50085P-AG-2 ..... KREST 2021-CHIP C ...ovvivvivvinnniniiiininiiiiiiiinnneeeafone ven | e 4. LAGFE L 13,781,593 |...68.4900 |[.............. 9,355,734 [............. 13,660,000 |............s 13,743,109 [ Jovvnnnnns (11,725) [oooiiiiiiiiinine fovviniiiiiiiiininn foens 2.927 |...... 2.879 [MON ... [oovvvevnnnnnnns 33,318 |.iivvennnnnnns 406,482 |....08/09/2021 ... |....11/05/2044 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 85,346,449 | XXX 80,441,056 85,040,584 85, 162,556 (147,115) XXX XXX XXX 230,394 3,495,980 XXX XXX
023947-AB-0 ..... AMCAR 2024-1 A2A . .. 1.AFE ..|... . 100.4270 |....ccounnn.n. 4,105,536 |.... e 4,087,984 [ e 70 s e e 5.750 |...... 5.824 [MON ... oeeernnnaiaenns 8,488 |... .. 129,939 |....05/21/2024 ...|....02/18/2028 ...
04033G-AB-3 ..... ARIFL 2023-B A2 .. .. 1.AFE ..|... . 101.0700 |.....covvnnnns 7,769,160 |.... 1,683,978 o e 1878 e e e 6.050 |...... 6.163 | MON ..... .... 20,669 |... .. 465,058 |....10/02/2023 ...|....07/15/2032 ...
165183-DE-1 ..... CFI1 2024-1A A1 .. .. 1.AFE ..|... . 101.0830 |...cevvnnnnnns 8,411,545 |.... . .. 8,321,389 [ e (28) [ e e 5.520 |...... 5.584 [MON ..... .n 20,415 |... .. 303,677 |....04/09/2024 ...|....05/15/2036 ...
18978F-AB-2 ..... CNH 2024-A A2 .. 1.AFE ..|... . 100.2160 |.............. 4,072,388 |.... .4,063,610 |.. e 4,063,507 [oeniiiiiiiiiinnns v 185 e e e 5.190 |...... 5.254 IMON ... [orveniiiinnnnnns 9,373 |... .. 188,054 |....01/17/2024 ...|....07/15/2027 ...
23292H-AC-5 ...... DLLAA LLC 2023-1A A3 .... .. 1.AFE ..|... . 101.5010 |... ....10,150,100 |.... .. 10,000,000 |.. n9,998,415 [ e 85T e e e 5.640 |...... 5.712 [MON ..... e 17,233 .. ..564,000 |....07/25/2023 ...|....02/22/2028 ...
23346M-AB-2 ..... DLLAD LLC 2024-1A A2 .... .. 1.AFE ..|... . 100.6010 |....ccvvnnnnns 7,020,995 |.... ....6,979,051 |.. 6,978,395 [ i 87 e e e 5.500 |...... 5.566 [MON ..... e 11,729 | .. 229,242 |....05/07/2024 ... |....08/20/2027 ...
233868-AC-2 ..... DTRT 2023-1 A3 ... B .. 1.AFE ..|... .101.0110 |... ....10,101,100 |.... .. 10,000,000 |.. 029,999,898 |...iiiiiiiiiiiies e 88 e e e 5.900 |...... 5.974 [MON ..... e 26,222 |... ..590,000 |....09/20/2023 ... |....03/15/2027 ...
25211A-AE-9 ..... DWOLF 2017-1A AR . I L .. 1.AFE ..|... . 100.0930 |... ... 11,894,909 [.... ...11,883,857 |.. 11,022,328 [ o (191,780) [ o e 5.838 |..... 5.418 | JAL ... ... 150,306 |... ....02/14/2022 ...|....10/15/2030 ...
25265L-AA-8 ..... DNFRA 2021-1A A N .. 1.F FE ..|... . ...93.4320 |...cconnnnnnns 7,007,400 |.... .7,500,000 |.. ....71,500,000 UUTURR FPRRTRRRP RN 1.760 |...... 1.766 |MON ... [oeeeeeeeennnnnns 4,033 |... ....06/08/2021 ...|....04/15/2049 ...
25755T-AH-3 . DPABS 2017-1A A23 4 L2.AFE .. . 13,403,996 |...97.3440 |. . 13,725,504 |. 13,678,473 |.. .. 146,290 |. 4.118 |......5.426 | JADO ... 106,450 ....02/02/2023 .. 07/25/2047
25755T-AP-5 . DPABS 2021-1A A2I1 . 4 L2.AFE .. . 19,450,000 |...87.4640 |. 17,011,748 |. 19,450,000 |.. ) .3.151 |......3.163 112,359 ....04/08/2021 .. 04/25/2051
26857L-AA-0 ..... [ELFI 2020-A A .... 4 1AFE .. ...88.0620 |. ..2,391,489 |. 2,714,944 |.. .102 | 1730 |......1.748 ....06/18/2020 .. 08/25/2045 ...
344940-AD-3 ..... FORDO 2023-C A3 .. .. 1.AFE ..|... . 101.3220 |...coennnnnnns 5,066,100 |.... .... 4,999,219 e 281 [ e et 5.530 |...... 5.601 . ...11/16/2023 ...|....09/15/2028 ...
345310-AD-1 ... FORDO 2024-B A3 .. 1.AFE ..|... . 101.1680 |.....cevnnnnns 5,058,400 |.... .... 4,999,898 RN 1) 1 R R R 5.100 |...... 5.153 .. 121,125 |....06/18/2024 ...|....04/15/2029 ...
34535E-AB-8 ... FORDO 2024-A 2A .. 1.AFE ..|... . 100.3190 |..ccevnnnnnnns 3,957,934 |.... .... 3,945,008 e (202) [eeeeeeiieees e e 5.320 |...... 5.374 .. 155,087 |....03/14/2024 ...|....01/15/2027 ...
39154G-AC-0 ..... GALC 2024-2 A3 ... .. 1.AFE ..|... . 100.7510 |... ...10,075,100 |.... ....9,998,448 139 [ e 5.000 |...... 5.057 195,833 |....07/16/2024 ...|....09/15/2028 ...
39154T-80-0 ..... GALC 2021-2 A3 ... .. 1.AFE ..|... ...99.8380 |.eeeerriiieeeeennn 25,205 | 25,336 [ i 25,288 s e D28 | e 0.670 |...... 5.576 ....02/17/2023 ...|....07/15/2025 ...
438150-AC-1 ..... HAROT 2023-3 A3 .. 1.AFE ..|... . 100.9980 |... e 5,000,000 [oonniennnn 4,999,511 | e M3 L [ e 5.410 |...... 5.481 ..270,500 |....08/15/2023 ...|....02/18/2028 ...
47786W-AB-6 ..... JDOT 2024-B A2A .. 1.AFE ..|... . 100.6330 |....ccevnnnnnn 5,031,650 |.... e 8,999,825 o e 115 e e e 5.420 |...... 5.487 .. 133,242 |....06/11/2024 ...|....05/17/2027 ...
55286T-AB-1 ..... MTBAT 2024-1A A2 ... .. 1.AFE ..|... . 100.4550 |.............. 3,314,892 |.... 003,299,862 [o.nniiiiiiiiinens e (D) e oo e 5.590 |...... 5.656 .. 134,761 |....03/13/2024 ...|....02/17/2032 ...
58770J-AB-0 ..... MBALT 2024-A A2A . .. 1.LAFE .. . 100.4770 |. ..5,002,728 |. . 4,978,699 |.. .5.440 |......5.511 ....05/17/2024 .. 02/16/2027
78397X-AB-0 ..... SFAST 2024-2A A2 . .. 1.AFE .. . 100.4720 |. . 7,243,495 |. . 7,209,363 |.. .5.710 |......5.782 ....06/14/2024 .. 10/20/2027
78448P-AF-7 ..... S\B 2015-A C ... .. 1.LAFE .. ...98.3990 |[. ..6,887,930 |. .6,919,125 |.. .4.500 |......4.874 ....04/15/2015 .. 10/15/2048
92348K-AK-9 . VZMT 2022-2 C .. 1.EFE .. ...99.8300 |. ..7,986,400 |. . 7,998,966 |.. .2.010 |......2.027 ....01/19/2022 .. 07/20/2028 ...
92348K-BV-4 . VZMT 2023-4 C .. .. 1.EFE .. . 100.8850 |. .. 5,044,250 |. .5,000,000 .5,035,050 |.. .5.650 |......6.179 ...06/27/2023 .. 06/20/2029 ...
92866E-AB-5 ..... VWALT 2024-A A2A . .. 1.AFE ..|... . 100.4970 |......ounnnnns 5,424,707 |.... .5,397,879 |.. 05,397,858 [ i (150) [ e e 5.400 |...... 5.459 ....03/19/2024 ...|....12/21/202%6 ...
96042Y-AB-9 ..... WLAKE 2024-2A A2A . 1.LAFE .. . 100.5870 |....coennnnns 10,058,700 |............ 10,000,000 |.............. 9,999,022 |.oevvvnneeerennn forneeeeeeeee (272) | feieeieciiiinees o 5.750 |...... 5.815 ...06/05/2024 ...|....08/16/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 190,635,311 | XXX 188,889, 350 191,645,501 191,204, 148 746 XXX XXX XXX 659,880 7,568,174 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 924,376,378 [ XXX 909,784,948 926,799, 460 924,436,775 1,649 313,358 XXX XXX XXX 7,788,666 28,087,726 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 1,541,147,002 | XXX 1,515,208, 142 1,544,573,375 1,540,870, 683 1,649 665,412 XXX XXX XXX 12,686,621 36,618,330 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 95,249,037 | XXX 84,731,934 85,040,584 89,763,814 (1,124,097) XXX XXX XXX 327,980 4,736,705 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 190,635,311 | XXX 188,889, 350 191,645,501 191,204,148 746 XXX XXX XXX 659,880 7,568,174 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 1,827,031,440 | XXX 1,788,829,426 1,821,259,460 1,821,838,645 1,649 (457,939) XXX XXX | XXX 13,674,481 48,923,209 XXX XXX
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE
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Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-J0-5 .. .. |US TREASURY NOTES ~ 3.750% 12/31/30 ... .|....01/02/2024 ... |Citadel Securities Inst LLC ... 14,840,625 |.. ... 15,000,000 |..
91282C-JR-3 .. .. |US TREASURY NOTES ~ 3.750% 12/31/28 ... ....01/29/2024 ... |Various ... 44,552,734 |.. ...45,000,000 |..
91282C-JIi-2 ......... US TREASURY NOTES ~ 4.000% 01/31/29 ... ...02/16/2024 ... |Various ... 74,604,297 |.. ...75,000,000 |..
91282C-KC4 ......... US TREASURY NOTES ~ 4.250% 02/28/31 ... .|Wells Fargo Bank .. ..
912820-KD-2 ......... US TREASURY NOTES ~ 4.250% 02/28/29 ... .|Various .. .. 25,031,250 |..
91282C-KG-5 . ..|US TREASURY NOTES ~ 4.125% 03/31/29 . .|Various .. 14,643,555
912820-KT-7 . ..|US TREASURY NOTES ~ 4.500% 05/31/29 . .|Wells Fargo Bank 36,871,641
91282C-KU-4 . ..|US TREASURY NOTES  4.625% 05/31/31 . 06/11/2024 ... |Toronto Dominion 10,105,078 10,000,000
912820-KW-0 ......... US TREASURY NOTES ~ 4.250% 06/30/31 ... ....07/25/2024 ... |Citigroup ... 20,123,438 |.. ...20,000,000 |..
91282C-KX-8 ......... US TREASURY NOTES ~ 4.250% 06/30/29 ... veer|....07/26/2024 ... |Toronto Dominion .. ..100, 151,563 |.. ..100,000,000 |..
91282C-LC-3 ......... US TREASURY NOTES ~ 4.000% 07/31/29 ... ..|....08/16/2024 ... |Various ... 30,333,689 |.. ... 30,000,000 |..
91282C-LK-5 ......... US TREASURY NOTES ~ 3.625% 08/31/29 ... . |--..09/04/2024 ... |JP Morgan Securities Inc ... ... 10,027,344 |.. ...10,000,000 |..
91282C-LN-9 ......... US TREASURY NOTES ~ 3.500% 09/30/29 ... .|....10/24/2024 ... |Various ... 83,453,516 |.. ...85,000,000 |..
91282C-LR-0 ......... US TREASURY NOTES ~ 4.125% 10/31/29 ... ....11/19/2024 ... |Various .. ... 39,809,375 |.. ...40,000,000 |..
912820-MA-6 ......... US TREASURY NOTES ~ 4.125% 11/30/29 ... ....12/09/2024 ... |Various .. .. ... 35,004,141 |.. ... 35,000,000 |..
91282C-MD-0 ......... US TREASURY NOTES  4.375% 12/31/29 ..iirreiiiiiiiini e e e ieens e e e eennis s e e eennn s e e erennnnseeennnnnnaaeeennnns [ onssessessnnnnnes L 12/27/2024 ... [ TOrOnt0 DOMiNi 0N ...uiseeieesi e eeiienu s e e eeens s e eeeenneseesennnnassseeennnaseseennnnnaeeennnnnnsseernnnnnsserenns |ennnnnsserennnnnsseenennnnsseennns |ornnnsseeeennnnnaeeeees 3,490,840 |..covvuuniiiiiinninnnns 3,500,000
0109999999. Subtotal - Bonds - U.S. Governments 543,350,403 545,310,000
00846U-AQ-4 ......... AGILENT TECHNOLOGIES INC ~ 4.200% 09/09/27 ... veer)|....09/04/2024 ... |Wells Fargo Bank .. .... 4,993,300 |.. .... 5,000,000 |..
023947-AB-0 ......... AMCAR 2024-1 A2A  5.750% 02/18/28 ..|....05/21/2024 ... |Wells Fargo Bank .. ... 4,087,914 |.. .... 4,088,080 |..
026650-FD-8 ......... AMERICAN HONDA FINANCE ~ 4.900% 03/12/27 ... ...03/11/2024 ... |Toronto Dominion .. ... 4,997,250 |.. .... 5,000,000 |..
03073E-AV-7 . ..|CENCORA INC ~ 4.625% 12/15/27 ..... 12/02/2024 ... |Citigroup ..... . 3,992,600 . 4,000,000
032095-AN-1 . .. | AMPHENOL CORP  5.050% 04/05/27 ... 04/02/2024 ... [Citigroup .. ..4,994,350 .5,000,000
03740M-AB-6 . ..| AON NORTH AMERICA INC ~ 5.150% 03/01/29 . 02/28/2024 ... [Citigroup .. . 4,993,050 .5,000,000
04316J-AL-3 ......... ARTHUR J GALLAGHER & CO  4.850% 12/15/29 .... ....12/10/2024 ... |Bank of America Corp .. .... 4,996,100 |.. .... 5,000,000 |..
049468-AA-9 ......... ATLASSIAN CORP  5.250% 05/15/29 ....05/08/2024 ... |Morgan Stanley .... .... 4,978,550 |.. .... 5,000,000 |..
05565E-CQ-6 ......... BMW US CAPITAL LLC ~ 4.600% 08/13/27 .. .|--..08/07/2024 ...|Barclays Capital .. .... 4,999,600 |.. .... 5,000,000 |..
06051G-GF-0 ......... BANK OF AMERICA CORP  3.824% 01/20/28 .. .|....01/25/2024 ... | JP Morgan Securities Inc ... .... 4,823,500 |.. .... 5,000,000 |..
06368L-C5-3 ......... BANK OF MONTREAL ~ 5.266% 12/11/26 . |--..10/30/2024 ... |Goldman Sachs ... 1,014,290 |.. .... 1,000,000 |..
097023-CY-9 ......... BOEING CO  5.150% 05/01/30 .|-...09/30/2024 ... |Various ...10,042,700 |.. ...10,000,000 |..
11135F-BZ-3 ......... BROADCOM INC ~ 5.050% 07/12/27 . ....07/08/2024 ...|BNP Paribas Securities Corp .. ... 14,997,450 |.. ... 15,000,000 |..
12433C-AA-3 BX TRUST 2024-AIRC A 6.088% 08/15/39 ...07/23/2024 ... |Wells Fargo Bank ... 29,925,000 |.. ... 30,000,000 |..
127387-AN-8 . ..| CADENCE DESIGN SYSTEMS INC ~ 4.300% 09/10/29 09/04/2024 ... |JP Morgan Securities Inc . 4,992,900 .5,000,000 .
15189T-BA-4 . ..| CENTERPOINT ENERGY INC 1.450% 06/01/26 12/23/2024 ... [MarketAxess .. . 3,813,040 . 4,000,000 . 3,706
161175-C0-5 . ..|CCO SAFARI I LLC ~ 6.100% 06/01/29 ... . [Morgan Stanley . . 4,121,000 . 4,000,000 . 104,378
165183-DE-1 . .| CFI1 2024-1A A1 5.520% 05/15/36 ... .| JP Morgan Securities Inc . 8,321,413 . 8,321,424
18978F-AB-2 . ..|CNH 2024-A A2 5.190% 07/15/27 ... 01/17/2024 ... |Bank of America Corp .. . 4,063,322 . 4,063,610
205887-CF-7 ......... CONAGRA FOODS INC 1.375% 11/01/27 ....07/31/2024 ... |US Bank ... 4,471,650 |.. .... 5,000,000 |..
21036P-A0-1 ......... CONSTELLATION BRANDS INC ~ 3.700% 12/06/26 ... .|--..01/25/2024 ... |JP Morgan Securities Inc ... ... 6,744,983 |.. .... 6,936,000 |..
21036P-AS-7 ......... CONSTELLATION BRANDS INC ~ 3.500% 05/09/27 ... .|...04/22/2024 ... |Goldman Sachs .... 2,562,716 |.. .... 2,708,000 |..
210518-DX-1 ......... CONSUMERS ENERGY CO  4.700% 01/15/30 ... . |--..07/29/2024 ... |Wells Fargo Bank .. .... 4,988,750 |.. .... 5,000,000 |..
23346M-AB-2 ......... DLLAD LLC 2024-1A A2 5.500% 08/20/27 .. .|-...05/07/2024 ... |Wells Fargo Bank .. .... 6,978,308 |.. .... 6,979,051 |..
204429-AX-3 .........|EQUIFAX INC ~ 4.800% 09/15/29 .. ...08/12/2024 ... |Bank of America Corp .. .... 9,996,800 |.. ...10,000,000 |..
337738-BM-9 . ..|FISERV INC ~ 4.750% 03/15/30 .... 08/01/2024 ... |VWells Fargo Bank ....... . 7,482,825 . 7,500,000
345310-AD-1 . .. |FORDO 2024-B A3~ 5.100% 04/15/29 06/18/2024 ... |BNP Paribas Securities Corp ..4,999,954 .5,000,000
34535E-AB-8 . ..|FORDO 2024-A 2A  5.320% 01/15/27 03/14/2024 ... [ JP Morgan Securities Inc ... . 3,945,210 ..3,945,349
372460-AF-2 . ..| GENUINE PARTS CO  4.950% 08/15/29 .. 08/07/2024 ... |JP Morgan Securities Inc . 4,984,800 .5,000,000
39154G-AC-0 . ..[GALC 2024-2 A3 5.000% 09/15/28 . 07/16/2024 ... |VWells Fargo Bank .... . 9,998,309 10,000,000
418056-BA-4 ......... HASBRO INC ~ 6.050% 05/14/34 ....05/08/2024 ... | Cantor FitZgerald ...eeeeeeeoeieeiieee e e eiiie e e e e e e e e e e e e e e e e e e e e nn e e e e ennn e e e eennnnaeeeeennnnans [ernneneeeennn e e e e ennneeeeeennnn [rreeeeeeenna e eennna 4,993,350 |.. .... 5,000,000 |..
428240-BS-7 ......... HP ENTERPRISE CO  4.400% 09/25/27 ....00/12/2024 ... |Mizuho Securities .... 9,995,300 |.. ...10,000,000 |..
448579-AR-3 ......... HYATT HOTELS CORP  5.250% 06/30/29 ... veer|....06/03/2024 ... |Bank of America Corp .. .... 4,974,800 |.. .... 5,000,000 |..
44891A-CG-0 ......... HYUNDAI CAPITAL AMERICA  5.650% 06/26/26 .... .. |....01/12/2024 ... Wells Fargo Bank .... 5,055,600 |.. .... 5,000,000 |..
44891A-DF-1 ......... HYUNDA| CAPITAL AMERICA ~ 4.300% 09/24/27 .... . |--..09/23/2024 ... |Royal Bank of Canada .. .... 4,995,700 |.. .... 5,000,000 |..
44891A-DG-9 ......... HYUNDAI CAPITAL AMERICA  4.550% 09/26/29 .... . |-...09/23/2024 ... |Royal Bank of Canada .... 4,998,650 |.. .... 5,000,000 |..
46647P-EA-O ......... JP MORGAN CHASE & CO  5.040% 01/23/28 ...01/16/2024 ...|JP Morgan Securities Inc ... .. .... 5,000,000 |.. .... 5,000,000 |..
47786W-AB-6 ......... JDOT 2024-B A2A  5.420% 05/17/27 ...'iiiiiininiiiiiiiii e iiiii e et e e e e e e e s e reeni e s e s eanaa e s e eannas ...06/11/2024 ... [Royal Bank 0f Canada ...........cceeeiiiiiiiuuiiiiiiiiuiiiiiiiuiiissiesuisessresuinessesessnsseseeennnnseesrennnnns |oeesnnnseereesnnnsesereennnseesrees |oesnnseesreennnnieenees 4,999,710 |.oovvvneiiiiiiiiinnnns 5,000,000
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AR7TIV-AT-7 ......... KEURIG DR PEPPER INC ~ 5.050% 03/15/29 .. .|....03/04/2024 ... |Goldman Sachs .... 4,986,150 |.. .... 5,000,000 |..
49456B-AU-5 ......... KINDER MORGAN INC 1.750% 11/15/26 .|--..08/28/2024 ... |Credit Agricole Securities ... ... 2,828,370 |.. .... 3,000,000 |..
50212Y-AJ-3 ......... LPL HOLDINGS INC ~ 5.700% 05/20/27 .. ...06/13/2024 ... | JP Morgan Securities Inc ... .... 4,998,100 |.. .... 5,000,000 |..
548661-EK-9 ......... LOW  4.400% 09/08/25 .| Goldman Sachs .. 4,943,300 |.. .... 5,000,000 |..
55286T-AB-1 ......... MTBAT 2024-1A A2 5.590% 02/17/32 .. .| SMBC Nikko Securities Inc . 3,299,868 |.. .... 3,299,878 |..
55336V-AJ-9 . .. [MPLX LP  4.875% 06/01/25 ............. .|Wells Fargo Bank .......... . 4,971,750 .5,000,000
571903-BR-3 . ..[MARRIOTT INTERNATIONAL INC ~ 4.800% 03/15/30 08/08/2024 ... |JP Morgan Securities Inc 4,984,900 .5,000,000
5762911-58-2 . .. | MASSMUTUTAL GLOB FNDG |1 4.850% 01/17/29 01/09/2024 ... |JP Morgan Securities Inc ..4,999,350 .5,000,000
58769J-AZ-0 ......... MERCEDES-BENZ FIN NA  4.900% 11/15/27 . |-...11/12/2024 ... | Citigroup .. 4,994,500 |.. .... 5,000,000 |..
58770J-AB-0 ......... MBALT 2024-A A2A  5.440% 02/16/27 veer|....05/17/2024 ... [Mizuho Securities ... 4,978,484 |.. ... 4,978,973 |..
62954H-AZ-1 ......... NXP BV/NXP FDG/NXP USA  3.875% 06/18/26 .. ..|....10/30/2024 ... | Various 5,844,160 |.. ....6,000,000 |..
63111X-AH-4 ......... NASDAQ INC ~ 5.350% 06/28/28 .|--..01/25/2024 ...|Goldman Sachs ... 5,104,000 |.. .... 5,000,000 |..
64952lI-FF-5 ......... NEW YORK LIFE GL  4.700% 01/29/29 . .|....01/22/2024 ... | Citigroup .. 4,990,950 |.. .... 5,000,000 |..
68389X-CC-7 ......... ORACLE CORPORATION 1.650% 03/25/26 . |--..01/25/2024 ... |Bank of America Corp .. 4,665,450 |.. .... 5,000,000 |..
68902V-AJ-6 ......... OTIS WORLDWIDE CORP  2.293% 04/05/27 .... .|-...09/09/2024 ... |Goldman Sachs 3,645,880 |.. .... 3,823,000 |..
690742-AN-3 ......... OWENS CORNING INC ~ 3.500% 02/15/30 ...08/14/2024 ... |Wells Fargo Bank 5,505,150 |.. .... 5,842,000 |..
714270-AA-6 . ..| PERNOD RIC INTL FIN LLC 1.250% 04/01/28 . 12/19/2024 ... |Bank of America Corp ..3,545,520 . 4,000,000
T4256L-FA-2 . ..| PRINCIPAL LIFE GLB FND |1 4.600% 08/19/27 . 08/12/2024 ... |Deutsche Bank ... ..5,995,320 . 6,000,000
74834L-BF-6 . ..| QUEST DIAGNOSTIC INC ~ 4.625% 12/15/29 .. 08/15/2024 ... |Wells Fargo Bank . 7,991,520 . 8,000,000
760759-BB-5 ......... REPUBLIC SERVICES INC ~ 4.875% 04/01/29 .... .|--..01/25/2024 ... |Wells Fargo Bank .. .. 5,241,548 |.. .... 5,200,000 |..
776696-AG-1 ......... ROPER INDUSTRIES INC ~ 4.500% 10/15/29 .. .|....08/19/2024 ... | JP Morgan Securities Inc ... 4,977,500 |.. .... 5,000,000 |..
78397X-AB-0 ......... SFAST 2024-2A A2 5.710% 10/20/27 . |--..05/14/2024 ... |Deutsche Bank .. 7,209,283 |.. ... 7,209,467 |..
785592-AV-8 .........[SABINE PASS LIQUEFACTION  5.875% 06/30/26 ... .|....12/23/2024 ... |Goldman Sachs 1,200,817 |.. .... 1,190,000 |..
835495-AR-3 ......... [ SONOCO PRODUCTS CO  4.600% 09/01/29 . |--..09/24/2024 ... | JP Morgan Securities Inc ... 3,501,890 |.. .... 3,500,000 |..
852060-AD-4 ......... SPRINT CAPITAL CORP  6.875% 11/15/28 . .|....04/03/2024 ... |JP Morgan Securities Inc ... 5,302,750 |.. .... 5,000,000 |..
85207U-AK-1 ......... SPRINT CORP  7.625% 03/01/26 .|--..08/27/2024 ... |Barclays Capital .. 5,327,473 |.. .... 5,151,000 |..
85208N-AD-2 SPRINT SPECTRUM / SPEC | 4.738% 03/20/25 ... ...03/14/2024 ... |SRH Truist Securities .... 809,896 |.. 814,375 |..
857477-CF-8 . ..| STATE STREET CORP  5.684% 11/21/29 ... .| JP Morgan Securities Inc . 5,140,800 .5,000,000
87264A-DE-2 . ..| T-MOBILE USA INC ~ 4.850% 01/15/29 .. .|Citigroup .. . 4,992,500 .5,000,000
89236T-MK-8 . ..| TOYOTA MOTOR CREDIT CORP  4.550% 08/09/29 . [Mizuho Securities . 4,989,850 .5,000,000
904764-BU-0 . ..|UNILEVER CAPITAL CORP  4.250% 08/12/27 . . [Morgan Stanley .. . 4,986,650 .5,000,000
928668-CE-0 . ..| VOLKSWAGEN GROUP AMERICA  5.400% 03/20/26 03/14/2024 ... [Bank of America Corp .. . 4,995,900 .5,000,000
92866E-AB-5 ......... VWALT 2024-A A2A  5.400% 12/21/26 .|....03/19/2024 ... | JP Morgan Securities Inc ... 5,397,708 |.. ... 5,397,879 |..
94106L-BX-6 ......... WASTE MANAGEMENT INC ~ 4.950% 07/03/27 .. .|--..06/24/2024 ... |BNP Paribas Securities Corp .. 9,987,900 |.. ...10,000,000 |..
96042Y-AB-9 ......... WLAKE 2024-2A A2A  5.750% 08/16/27 .|-...06/05/2024 ... [Bank of Montreal 9,999,295 |.. ...10,000,000 |..
96949L-AB-1 ......... WILLIAMS COMPANIES INC  4.000% 09/15/25 . |--..09/10/2024 ... | Various ... 8,312,843 |.. .... 8,400,000 |.. . 144,267
559222-BA-1 . .. [MAGNA INTERNATIONAL INC ~ 5.050% 03/14/29 . ....03/05/2024 ... |Citigroup .. . 7,193,337 . 7,204,000 .
78016H-2Z-6 . ..|ROYAL BANK OF CANADA  4.969% 08/02/30 .. ....07/15/2024 ... |Royal Bank of Canada 10,000,000 10,000,000 .
067316-AD-1 . ..|BACARDI LTD  2.750% 07/15/26 ..... ...08/20/2024 ... [Goldman Sachs ... . 4,763,455 . 4,951,000 13,615
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 448,918,861 451,503,086 1,194,120
2509999997. Total - Bonds - Part 3 992,269, 264 996,813,086 2,067,841
2509999998. Total - Bonds - Part 5 289,342,711 289,669,789 518,498
2509999999. Total - Bonds 1,281,611,975 1,286,482,875 2,586,339
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 1,281,611,975 XXX 2,586,339
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JP Morgan Securities
912828-3V-0 .. |US TREASURY NOTES ~ 2.500% 01/31/25 .........|....... ..04/11/2024 . ’ ...7,339,160 |.......... 7,500,000 |......... 7,353,516 ..7,475,198 |.. ...6,246 |... (142,278) ...130,838 [..01/31/2025 .
912828-42-0 .. |US TREASURY NOTES ~ 2.750% 08/31/25 . 06/13/2024 . |Morgan Stanley . 3,895,156 . 4,000,000 |.. . 3,922,188 |.. 3,979,734 . (89,930)[. . 86,685 [..08/31/2025 .
912828-5T-3 .. |US TREASURY NOTES  2.625% 12/31/25 . 06/27/2024 . |Mizuho Securities 967,422 . 1,000,000 |.. .1,000,117 |.. . 1,000,038 K . (32,606)]. . 12,981 (.. 12/31/2025 .
912828-6R-6 .. |US TREASURY NOTES ~ 2.250% 04/30/24 . ..01/18/2024 . Wells Fargo Bank . .. 19,830,469 20,000,000 |.. 20,096,875 |.. 20,006,268 .20,006,200 |. (174,732)|. . 98,901 [..04/30/2024 .
912828-62-8 .. |US TREASURY NOTES  1.750% 06/30/24 .........[....... |.. 01/24/2024 . [Wells Fargo Bank ........|ocoooerriniiiniiiins |oeeees 22,170,410 |......... 22,500,000 |........ 22,397,949 |........ 22,489,317 |.. .22,490,517 |.... .. (320,107) .. 27,043 [..06/30/2024 .
912828-W7-1 .. |US TREASURY NOTES ~ 2.125% 03/31/24 .........[....... ..03/31/2024 . [Maturity ...5,000,000 |.......... 5,000,000 |......... 4,946,094 |......... 4,997,001 |.. ..5,000,000 |.... ..03/31/2024 .
912828-Y8-7 .. |US TREASURY NOTES  1.750% 07/31/24 .........[....... .01/25/2024 . [Wells Fargo Bank . .. 14,742,773 |......... 15,000,000 |........ 15,182,813 |........ 15,022,143 |.. .15,019,612 |.... ..07/31/2024 .
912828-YE-4 .. |US TREASURY NOTES  1.250% 08/31/24 .........|....... ..06/13/2024 . |Wells Fargo Bank ...2,577,047 |.......... 2,600,000 ..2,504,074 |.. ..2,598,065 |.... ..08/31/2024 .
912828-YH-7 .. |US TREASURY NOTES  1.500% 09/30/24 .........|....... ..06/13/2024 . |Wells Fargo Bank ..6,921,250 |.......... 7,000,000 , ..7,001,098 |.... ..09/30/2024 .
912828-YV-6 .. |US TREASURY NOTES ~ 1.500% 11/30/24 .........[....... ..03/20/2024 . [Morgan Stanley .... 5,000,000 |......... 5,010,156 |......... 5,001,958 5,001,474 | s (128 232) ..11/30/2024 .
912828-2W-3 .. |US TREASURY NOTES ~ 0.250% 06/30/25 .........|....... ..03/12/2024 . [Wells Fargo Bank .... R ... 18,000,000 |........ 17,985,078 |........ 17,995,441 |.. 17,996,089 |oeeeeeeieiiiiins oo (1,033,851) ..06/30/2025 .
91282C-AJ-0 .. |US TREASURY NOTES ~ 0.250% 08/31/25 ..04/17/2024 . [Citigroup ..oovvveveeeeeees e | 14,981,875 |......... 16,000,000 |........ 15,994,570 |........ 15,998,165 |.. 15,908,490 |..ooovviiiiiiinns fonnn (1,016,615) s ..08/31/2025 .
91282C-BC-4 ...|US TREASURY NOTES ~ 0.375% 12/31/25 . ..04/12/2024 . [Barclays Capital . .. 13,881,445 15,000,000 |.. 14,945,508 |.. 14,977,829 .14,981,011 .(1,099,566)/......(1,099,566) 16,380 |.. 12/31/2025 .
91282C-BH-3 ...|US TREASURY NOTES ~ 0.375% 01/31/26 . ..05/02/2024 . [Wells Fargo Bank . .. 13,850,977 15,000,000 |.. 14,860,742 |.. 14,940,804 . 14,950,411 |. .(1,099,435)/......(1,099,435) 42,497 |..01/31/2026 .
91282C-BM-2 .. |US TREASURY NOTES ~ 0.125% 02/15/24 . ..02/15/2024 . [ Maturity ...... ..20,000,000 20,000,000 |.. 19,916,406 |.. 19,996,525 .20,000,000 |.oeeveiiiiiiiiins oo K 12,500 |..02/15/2024 .
91282C-BT-7 .. |US TREASURY NOTES ~ 0.750% 03/31/26 . ..06/12/2024 . | Toronto Dominion . 4,659,961 .5,000,000 |.. . 4,972,266 |.. 4,987,290 ..4,989,805 |. (329,844)). . (329,844) 26,332 |..03/31/2026 .
91282C-CF-6 .. |US TREASURY NOTES  0.750% 05/31/26 . ..06/24/2024 . [Wells Fargo Bank . 9,735,879 10,500,000 |.. 10,472,441 |.. 10,486,477 .10,489,152 |. (753,273)). . (758,273) ..05/31/2026 .
91282C-CL-3 ...|US TREASURY NOTES ~ 0.375% 07/15/24 .........|....... .01/25/2024 . | Wells Fargo Bank .. 14,668,359 |......... 15,000,000 |........ 15,000,000 |........ 15,000,000 .. .15,000,000 |.... ... (331,641) ..07/15/2024 .
91282C-CP-4 ...|US TREASURY NOTES ~ 0.625% 07/31/26 .........[....... ..10/29/2024 . [Mizuho Securities ... 14,101,172 |......... 15,000,000 |........ 14,895,703 |........ 14,945,259 |.. . 14,962,695 |.... ... (861,523) ..07/31/2026 .
91282C-CX-7 .. |US TREASURY NOTES ~ 0.375% 09/15/24 .........|....... ..01/26/2024 . [Wells Fargo Bank ........|oeeeeeeeeeennnennnns |oeeees 24,284,180 |......... 256,000,000 |........ 24,863,867 |........ 24,967,085 |.. .24,970,680 |.... ... (686,501) ..09/15/2024 .
91282C-D0-1 ...|US TREASURY NOTES ~ 1.250% 12/31/26 ......... ....... ..10/28/2024 .| Citigroup ...4,709,570 |.......... 5,000,000 |......... 4,941,211 |......... 4,964,046 |.. ..4,973,769 |.... ... (264,199) ..12/31/2026 .
91282C-DZ-1 .. |US TREASURY NOTES ~ 1.500% 02/15/25 .........|....... ..02/15/2024 . | Wells Fargo Bank .. 14,493,750 |......... 15,000,000 |........ 14,825,977 |........ 14,932,020 |.. .14,939,607 |.... .. (445,857) ..02/15/2025 .
91282C-ED-9 ...|US TREASURY NOTES  1.750% 03/15/25 ..04/03/2024 . |Wells Fargo Bank ..9,695,703 |......... 10,000,000 |......... 9,760,547 ..9,021,027 |.... (225,324) ..03/15/2025 .
91282C-ET-4 .. |US TREASURY NOTES ~ 2.625% 06/31/27 . ..10/30/2024 .| Citigroup ....... 2,804,414 . 3,000,000 |.. ..2,933,320 |.. ,962, ..2,963,820 |. . (69,406)|. .. (69,406) ..05/31/2027 .
91282C-EY-3 .. |US TREASURY NOTES ~ 3.000% 07/15/25 . ..02/28/2024 . [Wells Fargo Bank . ..39,006, 250 40,000,000 |.. 39,900,195 |.. 39,047,271 .39,952,128 |. (945,878)|. . (945,878) ..07/15/2025 .
91282C-FE-6 .. |US TREASURY NOTES  3.125% 08/15/25 . 02/16/2024 . |VWells Fargo Bank . ..39,050,000 40,000,000 |.. 30,828,125 |.. 39,903,460 .39,912,085 |. (862,085)|. . (862,085) ..08/15/2025 .
91282C-FG-1 .. |US TREASURY NOTES ~ 3.250% 08/31/24 . ..01/26/2024 . [Wells Fargo Bank . ..29,670,703 30,000,000 |.. 29,862,891 |.. 29,952,247 .29,957,960 |. (287,257)|. . (287,257) ..08/31/2024 .
91282C-FH-9 ...|US TREASURY NOTES  3.125% 08/31/27 ..12/20/2024 .| Goldman Sachs R R R 19,407,031 |......... 20,000,000 |........ 19,599,219 |........ 19,696,443 |.. 19,773,359 |.... .. (366,328)]........ (366,328)]... ..08/31/2027 .
JP Morgan Securltles
91282C-GC-9 ...|US TREASURY NOTES  3.875% 12/31/27 .........|.....c. |- 12/20/2024 . | Inc 9 ................................................... 6,027,324 |.......... 6,100,000 |......... 6,167,196 |......... 6,155,467 |.....ooooeiiiiiiin [ [RF3R: 1] R (12,850) |.eeeeeeeeeeeeeees [ 6,142,617 |..cceeeeeeeieien [ (115,293)]........ (115,203)..vvvvvnnes 231,236 |..12/31/2027 .
91282C-GU-9 ...|US TREASURY NOTES ~ 3.875% 03/31/25 ......... | ....... ..02/01/2024 . | Wells Fargo Bank ...4,958,984 |.......... 5,000,000 |......... 4,973,828 |.......... 4,982,852 |.. 1,191 |... ..4,984,043 |.... . (25,058) ....66,171..03/31/2025 .
91282C-GV-7 .. |US TREASURY NOTES ~ 3.750% 04/15/26 .........|....... ..03/06/2024 . |Wells Fargo Bank ......... 9,849,609 |......... 10,000,000 |........ 10,011,328 |........ 10,008,486 |.. ... (544)]... .10,007,942 |.... (158,333) ... 147,541 (..04/15/2026 .
91282C-GX-3 .. |US TREASURY NOTES ~ 3.875% 04/30/25 ......... ....... ..01/20/2024 . [Wells Fargo Bank ........|ocooeeiriinniiiniins |oeenins 19,813,281 |......... 20,000,000 |........ 19,889,453 |........ 19,922,718 |.. .. 4,35 |... .19,027,073 |.... ... (113,792) ... 193,750 [..04/30/2025 .
91282C-HB-0 .. |US TREASURY NOTES ~ 3.625% 06/15/26 .........|[....... ..03/20/2024 . [Wells Fargo Bank ........|oeeeeeeeieeeenninnns |oeenes 19,588,281 |......... 20,000,000 |........ 19,849,835 |........ 19,878,551 |.. .19,889,214 |.... .. (300,932) ... 252,953 [..05/15/2026 .
Progressive Investment
91282C-Hii-4 ...|US TREASURY NOTES  4.125% 08/31/30 .........[....... .. 12/12/2024 . [Co. INC .evvvvvrrnnnnninnnn foereeeiiiiiieeieneens |, 44,873,550 |......... 45,000,000 |........ 44,325,977 |........ 44,349,617 [ | 80,840 [ | 80,840 |..oooeeiieiiiinns fonnnne 44,430,457 |.oooeieiiiiie [, 443,093 |.......... 443,093 |......... 2,384,410 |..08/31/2030 .
Progressive Investment
91282C-Hz-7 .. |US TREASURY NOTES  4.625% 09/30/30 .........[....... .. 12/12/2024 . Co.glnc ................................................ 15,341,550 |......... 15,000,000 |........ 14,857,422 |........ 14,860,196 |..ovvvvvveeennennns fooeeeeennn 16,923 [.ovvveiiiiiiii e, 16,923 | fonnnns 14,877,119 [ foiiinnns 464,431 ).......... 464,431 |...ovveeees 832,881 |..09/30/2030 .
0109999999. Subtotal - Bonds - U.S. Governments 514,822,965 528,200,000 525,119,617 526,269,578 303,448 303,448 526,573,022 (11,750, 057) (11,750,0567) 8,078,408 XXX
3137BD-CX-2 .. | FHMS 2014-K039 X1 10 0.510% 07/25/24 .....{....... ..07/01/2024 . [Paydown .......ccevvvvveenes|erneniinnniiininnnns Joeeeneiieeeeieceeens o [, 2,508,375 [cvvvvevennns 65,833 [cevvvvrriiiiiiiiins [ (SR} IR RS [0 ) R AP A RO R R 128,246 |..07/25/2024 .
3137BF-XU-0 .. |FHMS 2015-K042 X1 [0 0.792% 12/25/24 .....|....... ..12/01/2024 . [Paydown ... 13,694,251 ...(1,014,540)]... (1,014,540) |.... .. 1,470,202 .. 12/25/2024 .
3137FN-BA-7 .. | FHMS 2019-K096 X1 10 1.123% 07/25/29 .....|....... ..12/01/2024 . [Paydown . .. (50,421)|... (50,421) |.... ..07/25/2029 .
NEBRASKA ST INV SF HSG REV ~ 5.000% Redempt ion
63968M-N3-9 .. 03/01/50 ...eevvvvrrriiriiiiiiiiiiiiiiieieieieeneinins [ eeeees ..09/01/2024 .1100.0000 ......cceeveeeeeis oo e 525,000 [cvvvvvvvnnnns 525,000 |............ 525,000 [..vvvernnnnn 525,000 [ouvnveninnnnnnininn Jooreeeeneneinninns e e e 7 TV[V[V N O FOPPPPPPPPRPUR R R 21,250 |..03/01/2050 .
Redempt ion
686087-QX-8 .. | OREGON ST HSG & CMNTY  4.000% 07/01/44 ... |....... ..07/01/2024 . 100.0%00 ................................................... 220,000 [o.ovvvennnens 220,000 )............ 284141 ... 220,499 | | (499)]. i |, (499) oo foriinnnns 220,000 |.oooeeeeeeeeeeees foveiiiiiiiiiiiiins e e, 8,800 |..07/01/2044 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 745,000 745,000 17,051,276 1,876,293 (1,131,293) (1,131,293) 745,000 1,636,372 XXX
00217Q-AB-7 .. | ARIFL 2022-A A2 3.120% 01/15/31 ........... | .oeeis ‘..11/15/2024 S[Paydown Lo e | 2,556,362 |........... 2,556,362 [......... 2,556,336 |.......... 2,566,214 [..ouvniiiiiiiin | 49 | L PO R AR O U MO R 36,618 |..01/15/2031 .
00287Y-BZ-1 .. |ABBVIE INC  2.600% 11/21/24 .............ooo. ool |s 11/21/2024 . |Maturity ..ooooeeeveeeeenns fooiiiiiiiiiiiiiiiiiss i 5,000,000 |.......... 5,000,000 ].......... 4,995,550 |.......... 4,999,093 [....ovvnnniiiiiiinn |ooriiniinnn 907 | e, 907 veeviiiiiiiiiins Joeeeens 5,000,000 [.oooeeeeiiiiiinns fovvniiiiiiiies o foiiiiiinn, 130,000 |..11/21/2024 .
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00914A-AL-6 .. | AIR LEASE CORP  0.700% 02/15/24 ........... ..02/15/2024 . | Maturity ... ...5,524,000 |........... 5,524,000 |......... 5,362,589 |..........5,513,921 | [ 10,079 | 10,079 [ [0 5,524,000 [ouiiiiiiiiiiiiien e o, ..02/15/2024 .
025816-CS-6 .. | AMERICAN EXPRESS CO  2.550% 03/04/27 .. ..10/11/2024 . |Various . 9,608,050 10,000,000 |.. .9,990,700 |.. K (387,215)|. . (387,215) ..03/04/2027 .
02665!1-CT-6 .. | AMERICAN HONDA FINANCE ~ 3.550% 01/12/24 . ..01/12/2024 . [Maturity 1,338,000 1,338,000 . 1,450,566 |.. ..1,338,000 |. ..01/12/2024 .
04033G-AB-3 .. | ARIFL 2023-B A2 6.050% 07/15/32 ...... ..12/15/2024 . [Paydown . ..2,313,000 |.. . 2,313,038 |.. ..2,313,090 |. ..07/15/2032 .
05608F-AL-5 .. |BX TRUST 2019-CALM D 5.962% 11/26/32 .....|....... .11/15/2024 . Paydown ... , e 11,592,000 ). 11,304,108 |........ 11,593,287 |.. , .......11,502,000 |.... .. 11/25/2032 .
05609R-AJ-3 .. |BX TRUST 2021-BXMF C  5.703% 10/15/26 .....|....... ..09/15/2024 . [Paydown ........coovvvvvviisfonniniiiiniiins e, 2,034,881 |........... 2,034,881 [......... 2,905,351 |.......... 2,034,763 [..evvvvnnennninnnnn fooveeeeee 18 [ e LR L R A 2,934,881 [oeeeeiiiiiiiiinn oo o ..10/15/2026 .
BAXTER INTERNATIONAL INC. 1.322% 11/29/24
071813-CH-0 .. | ... ..11/20/2024 . | Maturity ... 5,000,000 .5,000,000 |.. .5,000,000 |.. .5,000,000 ..5,000,000 |. .. 11/29/2024 .
125523-CP-3 ...| THE CIGNA GROUP  1.250% 03/15/26 . ..02/22/2024 . [Cal | 92.6690 . 1,623,561 ..1,752,000 |.. . 1,578,184 |.. . 1,601,040 ..1,610,225 |. ..03/15/2026 .
12597P-AD-0 .. | CNH 2020-A A4 1.510% 04/15/27 . ..04/15/2024 . [Paydown .. 6,202,663 ..6,202,663 |.. . 6,201,482 |.. 6,202,539 . ..6,202,663 |. ..04/15/2027 .
14448C-AT-1 .. | CARRIER GLOBAL CORP  5.800% 11/30/25 . ..02/21/2024 . Tax Free Exchange ..10,035,004 10,000,000 |.. 10,039,700 |.. 10,038, 198 .(3,104) .10,035,004 |. ..11/30/2025 .
161175-AY-0 .. | CCO SAFARI Il LLC ~ 4.908% 07/23/25 .........|.cceees |.. 05/24/2024 . [Cal | 99.3940 ... ..4,310,718 ...l 4,337,000 |......... 4,258,851 |.......... 4,285,163 .. 12,551 ..07/23/2025 .
165183-CQ-5 .. | CFIl 2021-1A B 0.990% 04/15/33 .. ..12/15/2024 . [Paydown ... ...5,360,000 |........... 5,350,000 |.......... 5,349,462 ..04/15/2033 .
20030N-ED-9 .. | COMCAST CORP  4.550% 01/15/29 ..04/10/2024 . |PNC BANK ... ...4,877,950 |.......... 5,000,000 |......... 4,989,200 ..01/15/2029 .
23345F-AC-6 ...|DLLMT 2021-1A A3 1.000% 07/21/25 ... oeeenn ..12/20/2024 . [Paydown ... ... 3,338,498 |........... 3,338,498 |......... 3,190,518 ..07/21/2025 .
25211A-AE-9 .. | DWOLF 2017-1A AR 5.838% 10/15/30 ..........|....... ..10/15/2024 . [ Paydown ... ... 7,961,615 |........... 7,961,615].......... 7,923,399 ..10/15/2030 .
25755T-AH-3 ...|DPABS 2017-1A A23  4.118% 07/25/47 .... ..01/25/2024 . [ Paydown ... ....37,500 |... ..07/25/2047 .
25755T-AP-5 ...| DPABS 2021-1A A211 3.151% 04/25/51 ... ..01/25/2024 . [Paydown ... ....50,000 |... ..04/25/2051 .
26857L-AA-0 .. |ELFI 2020-A A 1.730% 08/25/45 .............. .. 12/25/2024 . [Paydown .........oevvviiiiii]eniiniiiniiniens e 516,347 ..08/25/2045 .
FIDELITY NATIONAL INFORM  0.600% 03/01/24
B1620M-BA-8 .. | weveneeeeeiiiie e [ ..03/01/2024 . IMaturity .....covoeveriins foovrvnninniniiiins e 7,500,000 |..evunnnns 7,500,000 ..03/01/2024 .
362585-AB-7 .. | GMCAR 2022-2 A2 2.520% 05/16/25 ... ..02/16/2024 . [Paydown ... ... 701,493 ...701,486 |.. ..05/16/2025 .
30154T-B0-0 .. | GALC 2021-2 A3 0.670% 07/15/25 ..12/15/2024 . [Paydown ... ..1,650,385 ..07/15/2025 .
HUNTINGTON NATIONAL BANK ~ 5.699% 11/ 18/25
A46440M-AH-4 ... ..11/18/2024 . [Cal | 100.0000 ... .... 5,000,000 ..11/18/2025 .
44933V-AB-7 .. |HALST 2023-A A2A  5.200% 04/15/25 .. ..07/15/2024 . [ Paydown R R 3,490,380 I ..04/15/2025 .
574599-BS-4 ...|MASCO CORP  1.500% 02/15/28 .......eevvvvrrees|veeenns ..01/05/2024 . [Various .......oeeveeees foeveeeeniininnnnnenns o, 2,850,561 [........... 3,265,000 |......... 2,789,420 |......... 2,832,668 |...........coooeers fooiiiinnnnnn 2,906 | [ 2,106 [ [ 2 834,774 ..02/15/2028 .
Susquehanna Financial
666807-BS-0 .. | NORTHROP GRUMMAN CORP  4.400% 05/01/30 ....|....... |.. 11/06/2024 .| Group ..eevvevvvvvvvvnnnnnns fooviiiiiiiiiiiiiiiins e 4,399,245 |........... 4,500,000 |......... 4,604,700 |.......... 4,569,538 [...uvvvvnniiiiiinnn Jeeeeeenns (E-121¢))] N U (8,519) |oeeeeeeeeeeeeeees [ 4,561,019 [ovvvviiiiiiiinns |oeeeees (161,774)]........ (161,774)[.ccennn 201,300 |..05/01/2030 .
70450Y-AC-7 .. |PAYPAL HOLDINGS INC ~ 2.400% 10/01/24 ......|....... ..10/01/2024 . [Maturity ..cooooovviiiiiics o e, 6,453,000 |........... 6,453,000 |......... 6,409,134 |.......... 6,459,977 |t o (743 ] A R [(IR743) ) PO R 6,453,000 [....oevvveennnnnn Joemeriiiiiiiiiiens o e 154,872 |..10/01/2024 .
PRINCIPAL LIFE GLB FND I 0.750% 04/12/24
TA6L-EL-9 .. | .evveeeeiiiiiiiiiiieieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ | 04/12/2024 . [Maturity ..ooooooviviiiiias e s 5,000,000 |.......... 5,000,000 |......... 4,992,900 |.......... 4,999,310 [c.evvveniiiiiininnn e (G101 U N [CI° I O R 5,000,000 |ooeeeiiiiiiiiinns fonniiiiiiiiiis e ..04/12/2024 .
776743-AH-9 .. |ROPER TECHNOLOGIES INC ~ 2.350% 09/15/24 .. |....... ..09/15/2024 . [Maturity ..10,000,000 |......... 10,000,000 |......... 9,981,500 . e 2,877 |... 10,000,000 |.evvvvvverieiinns Jooeeeeiieeiieniees feeveiiiiiiiieeenns ..09/15/2024 .
785592-AM-8 .. | SABINE PASS LIQUEFACTION  5.625% 03/01/25 |.......|.. 12/31/2024 . [Cal | ...6,691,179|.......... 6,690,000 |......... 7,652,104 (163 522)|... (163,522) |... ..6,795,649 |.... (105,649)........ (105,649)]... ..03/01/2025 .
85207U-AJ-4 .. | SPRINT CORP  7.625% 02/15/25 .......evvvuuuunnveeens ..04/03/2024 . [ Various ...9,886,788 |.......... 9,770,000 |........ 11,324,303 . . (135,336)/... (135,336) |... .10,100,195 |.... (213,408)(........ (213,408)]... ..02/15/2025 .
85207U-AJ-4 .. | SPRINT CORP  7.625% 02/15/25 ......eevvuunnnns]ceeenns ..11/15/2024 . [Cal | 100.0000 ... ...3,441,000 |........... 3,441,000 |......... 3,715,458 |.......... 3,533,718 .. . (92,717)]... (92,717)|... 8,441,000 |eeeiiiiiiiiiiins e e ..02/15/2025 .
THERMO FISHER SCIENTIFIC INC ~ 1.215%
883556-CS-9 ...| 10/18/24 .....ovvvviiiiiiiiiiiiiiiiiiieeieeeeeeeeeiias [ e ..10/18/2024 . [Maturity ...cooooeiiiiiiiss o s 10,000,000 |......... 10,000,000 10,000,000 10,000,000 [....eennnnnnns Joereeeeeiiiiiiiees o e e e 10,000,000 |.... ..10/18/2024 .
98956P-AU-6 .. | ZIMMER BIOMET HLDGS INC ~ 1.450% 11/22/24 . ..11/22/2024 . [Maturity ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 10,000,000 |. , .. 11/22/2024 .
89352H-BB-4 ...| TRANS-CANADA PIPELINES ~ 1.000% 10/12/24 .. [A...... ..10/12/2024 . | Maturity ... JR O RN 10,000,000 |......... 10,000,000 |......... 9,997,100 |.......... 9,999,206 [....vvvvvnvnnnnnnnn fooverrrieeeennn 795 foniiiiiiiiiiiiiiins Joeeeeeeen 795 | e 10,000,000 |.... . .100, ..10/12/2024 .
00217G-AA-1 .. | APTIV PLC / APTIV CORP  2.396% 02/18/25 .. [D...... ..09/19/2024 . [Cal | 100.0000 ..... |oeeeererrrrrnnnnnnnns fornnnnnns 5,000,000 |.......... 5,000,000 |......... 4,865,500 |.......... 4,945,447 [oovvnnniniiiiiiinn e 34,206 [ oo 38,206 | [ 4,979,652 |..coovviiiiiieins e 20,349 [..ooeennns 20,349 |.........l 130,115 |..02/18/2025 .
SIEMENS FINANCIERINGSMAT ~ 0.650% 03/11/24
B2620K-AX=T .. | eernneieeeeiiie e D...... ..03/11/2024 .| Maturity .....ccoooeviiiins fovvnniinnniiiiiiinns Jovennns 17,000,000 |......... 17,000,000 ........ 16,995,920 |........ 16,999,690 ..o foiiiiiiinnnns 312 [ | 312 | e 17,000,000 |.ovvvvvvevriiiies Jooeeeeeeeiieiiiees foevviiiiiiiiiiies o 55,250 |..03/11/2024 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 209,234,360 210,265,214 211,675,319 210,541,434 (389,632) (389,632) 210,151,792 (918,611) (918,611), 5,237,581 XXX
2509999997. Total - Bonds - Part 4 724,802,325 739,210,214 753,846,212 738,687,305 (1,217,477) (1,217,477) 737,469,814 (12,668,668) (12,668,668, 14,952,361 XXX
2509999998. Total - Bonds - Part 5 289,913, 109 289,669,789 289,342,711 85,695 85,695 289,428,406 398,616 398,616 6,466,942 XXX
2509999999. Total - Bonds 1,014,715,434 1,028,880,003 1,043, 188,923 738,687,305 (1,131,782) (1,131,782) 1,026,898,220 (12,270,062) (12,270,052) 21,419,303 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 1,014,715,434 XXX 1,043, 188,923 738,687,305 (1,131,782) (1,131,782) 1,026,898,220 (12,270,062) (12,270,052) 21,419,303 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
912820-J7-9 ...[US TREASURY NOTES ~ 4.000% 01/15/27 ... |....... ..02/02/2024 .|Various .........ceeeevrrvinnnnnnnns ..08/21/2024 .|Various .........ccoeeevveennn forvenns 135,000,000 |..... 134,559,180 |..... 134,401,953 |....... 134,631,119 [ooenees | FATE TN R P FARCX N R OO R (229,166)........ (229,166)|....... 2,880,990 |.......... 141,209

Citadel Securities Inst

91282C-KA-8 .. |US TREASURY NOTES  4.125% 02/15/27 ... ..02/28/2024 . [Wells Fargo Bank . . |..07/26/2024 .|LLC [ I 25,000,000 |...... 24,808,3%8 |...... 24,910,156 |........ 24,834,3% |.... ...75,760 |...........75,760 |..........467,462 |... .. 17,565

91282C-KE-0 .. |US TREASURY NOTES ~ 4.250% 03/15/27 ... ..04/01/2024 . [Various . ..07/30/2024 . [Wells Fargo Bank ......... |........ 25,000,000 |...... 24,847,461 |...... 25,018,585 |........ 24,862,770 |.... 155,784 |.......... 155,784 |. ...398,438 |... .. 47,351
Progressive Investmen

91282C-KT-7 .. |US TREASURY NOTES  4.500% 05/31/29 ... |....... ..06/26/2024 . [Various ...........cccoeeeeinnnes .. 12/12/2024 .[Co. INC ..eoveeeiiiiinineee | 57,900,000 |...... 58,392,207 |...... 58,714,074 |........ 58,349,177 oo e (43,080) ) o (43,080) s [ [, 364,897 |.......... 364,897 |....... 1,388,646 |.......... 134,545

0109999999. Subtotal - Bonds - U.S. Governments 242,900,000 242,607,246 243,044,738 242,677,462 70,216 70,216 367,275 367,275 5,135,536 340,670

g1

023047-AB-0 .. | AMCAR 2024-1 A2A  5.750% 02/18/28 ....
14448C-BB-9 .. | CARRIER GLOBAL CORP  5.800% 11/30/25

..05/21/2024 .|Vells Fargo Bank ...
.02/21/2024 .| Tax Free Exchange ..

..12/18/2024 .|Paydown
..06/13/2024 . [Call

911,920 |...
..10,000,000

..911,883 |.......... 911,920 |............ 911,920 |....
10,035,004 |......10,086,086 |. .10,029,732 |.

100.8609 . .130,500

165183-DE-1 .. | CFI1 2024-1A A1 5.520% 05/15/36 .04/09/2024 .| JP Morgan Securities Inc ..12/15/2024 . |Paydoun ... 1,678,576 .1,678,573 |....... 1,678,576 |. 1,678,576 |.
18978F-AB-2 .. | CNH 2024-A A2 5.190% 07/15/27 . weweee |..01/17/2024 .| Bank of America Corp .... ..12/15/2024 . {Paydown . 2,936,390 ...000. 2,936,390 |. 2,936,390 |
231021-AV-8 .. | CUMMINS INC ~ 4.900% 02/20/29 .......... |..cecen ..02/14/2024 .| JP Morgan Securities Inc ....... ..04/09/2024 . [Goldman Sachs .. ...5,000,000 |....... 4,990,600 |....... 5,000,750 4,990,533 |....

DLLAD LLC 2024-1A A2 5.500% 08/20/27
2334BM-AB-2 .. | eeeuiriieeee et [ ..05/07/2024 . |Wells Fargo Bank ................. ..12/20/2024 . |Paydoun ...
34535E-AB-8 .. |FORDO 2024-A 2A  5.320% 01/15/27 . .03/14/2024 . JP Morgan Securities Inc 12/15/2024 .| Paydoun ....
437076-DC-3 .. | HOME DEPOT INC ~ 4.750% 06/25/29 .. .06/17/2024 .|Morgan Stanley ... 11/06/2024 .|Morgan Stanley .

55286T-AB-1 .. |MTBAT 2024-1A A2 5.500% 02/17/32 .... | ....... ..03/13/2024 . [ SMBC Nikko Securities Inc ...... ..12/15/2024 .  Paydown
MERCEDES-BENZ FIN NA  4.800% 01/11/27

.1,054,614 |..
.4,967,750 |....... 5,013,050 |.
1,700,118 |....... 1,700, 122

.. 1,700,122 |...

BB7B9J-AQ-0 .. [ -veeeeeeereeerieeieeieeie s nieenees | e ..01/25/2024 .|BNP Paribas Securities Corp ... |.05/06/2024 .[Societe Generale . ..4,000,000 |....... 4,003,720 |....... 3,970,280 |....
58770J-AB-0 .. |MBALT 2024-A A2A  5.440% 02/16/27 .... ..05/17/2024 .| Mizuho Securities ................ ..12/15/2024 .| Paydown ...eeveereeirnee feriiieee 21,027 [ 21,025 | 21,027
64952II-FF-5 .. |NEW YORK LIFE GL  4.700% 01/29/29 .... ..01/22/2024 .| Citigroup .. |- 1171472024 . [Fifth Third Bank ......... |.......... 5,000,000 |....... 4,990,950 |....... 5,003,250
78307X-AB-0 .. | SFAST 2024-24 A2 5.710% 10/20/27 ... ..05/14/2024 .| Deutsche Bank .. .. |--12720/2024 .| Paydoun vor Joeeeennn 2,790,533 |....... 2,790,462 |....... 2,790,533
SPRINT SPECTRUM / SPEC | 4.738% Redemption 100..000
85208N-AD-2 .. [03/20/25 ....veeieieieeiieieeieee e [ e ..03/14/2024 .| SRH Truist Securities .. 12/20/2024 . .. 3,257,500 |....... 3,239,584 [....... 3,257,500 |....
92866E-AB-5 .. |VWALT 2024-A A2A  5.400% 12/21/26 ... |....... ..03/19/2024 .| JP Morgan Securities Inc .. ..12/20/2024 .| Paydown ... 602,121 |..........602,102 |.......... 602,121 |....
MAGNA INTERNATIONAL INC ~ 5.050%
559202-BA-1 ... 03/14/29 ..ovviurieiiiiiiiiiiiiicsicsiees Acecee ..03/05/2024 | Citigroup «vevverveiuerienienienins .. 12/04/2024 ] Various ....oocoeereeiiniens foriiines 2,796,000 |....... 2,791,862 |....... 2,821,166 |......... 2,792,165 |.vevveiiiiiines foriiiiiiiniins 303 |oveieiieiinienn s, 303 |overeneniies fervniiiiiiens feniiis 29,001 [orrerrerne 29,001 overeeneene 96,757 |.eeeeieriininiens
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 46,769,789 46,735,465 46,868,371 46,750,944 15,479 15,479 31,341 31,341 1,331,406 177,828
2509999998. Total - Bonds 289,669, 789 289,342,711 289,913, 109 289,428,406 85,695 85,695 398,616 398,616 6,466,942 518,498

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals 289,342,711 289,913,109 289,428,406 85,695 85,695 398,616 398,616 6,466,942 518,498
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

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

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

5

Number of Shares

6
% of
Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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 1 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

/13

MPLX LP e eeennn | eeiineens . 07/16/2024 . |Royal Bank of Canada 06/01/2025 . |........... 1,408,420 [oooeeeeeieeeceiii Joemeeeeeenn 885 [ [ e 1,408,000 |.... 1,398,735
SABINE PASS LIQUEFACTION ....ovvvvvvvvnniniiinnnnnnns | ennnnnnnns . 03/01/2024 . | MarketAxess ... | 03/01/2025 . |.. 499,824 |.... o e 329 [ i [ 500,000 |.... ... 499,495 . LS.
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,903,244 5,014 1,908,000 1,898,230 15,097 XXX XXX XXX 48,383 9,084
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,903,244 5,014 1,908,000 1,898,230 15,097 XXX XXX XXX 48,383 9,084
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 1,903,244 5,014 1,908,000 1,898,230 15,097 XXX XXX XXX 48,383 9,084
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 1,903,244 5,014 1,908,000 1,898,230 15,097 XXX XXX XXX 48,383 9,084
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 1,903,244 5,014 XXX 1,898,230 15,097 XXX XXX XXX 48,383 9,084
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A FE S 1C..$ ... D8 e TE .S e, TF 8 e 168 i,
1B .$.. 1,403,420 2C..$
1C ... 3C.$%
1D 4C ..$
1E 5C..$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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 2024 OF THE PROGRESSIVE PREFERRED 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 ittt NEW YORK, NY XXX,
0199998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 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 XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX XXX

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

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

E27




8¢

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

8609999999 - Total Cash Equivalents

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

Number
1A 1A ...
1B 2A
1C 3A.

_\
o
n
>

LR R R R R




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE PROGRESSIVE PREFERRED 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

2. Alaska .......ccceeeviiviiieieeen AK

3. Arizona WAZ |

4. Arkansas ..., AR [

5. California ......ccccevveiviiiiiiienn, CA | v

6. Colorado

7. Connecticut .......ccooeeveviiinieneee. CT o s

8. Delaware ........ccceevvvvcveecee. DE [ s

9. District of Columbia .................... DC | v
10. Florida ..............
11. Georgia .....ccceceeeeeeeeveverereeeeee. GA | B Insur underwriting collateral ..o foons s e 301,869 |............... 269,439
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada ....cccocoeeeeeeeeeenee. NV | B......
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania .......c.cccoocvvenenee. PA |
40. Rhode Island .......cccoooveveevevnce . R vt ] e e i [ [
41. South Carolina ......c.ccceceeveeeeee.SC | B......[ Insur underwriting collateral ..o oo oeeeeeeeeeeeeeees e 201,246 |.............. 179,626
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 4,326,833 3,920,143 1,751,560 1,577,265

DETAILS OF WRITE-INS

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

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

E29
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