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Statement for September 30, 2020 of the M OTO RlSTS M UTUAL | NS U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted Decem
Nonadmitted Assets Prior Ye
Assets Assets (Cols. 1-2) Admittec
1o BONAS...iec sttt | cessnene e 678,300,934 | ... | e 678,300,934 | ....ccevverenn. 6¢
2. Stocks:
2.1 PrEfErTed SIOCKS.......oourveeciirceiee et sss s sssssssssssssns | sonessesssnessenss s enstnnsss | sresssnessesss s nessssnssennes | sressesssenes s (U O
2.2 COMMON STOCKS. .....vevurermeesaeeseeseesssesseessessssssssssssssssssssssssssassssessssasssssssssssssssssanses | sesssssssssnns P (1T (T O ISR 242,768,176 | ..oovvvvernenn. 3
3. Mortgage loans on real estate:
Bd RIS IENS ..ottt | siresent st nens | seterne e entenis | oresesseni et (01 I
3.2 Other than firSt IENS.........uucvurerieeiciciet et sssssssssssis | sestsestesiestsessess s sessneess | stssseessssessesssesssssessnesis | ntessssssssssssessessessnees 0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......cvvecveitereteciese et ss s bt b st es s s s s s sssssssessssstenes | svsessssessesinsas 33,208,871 | ..o | e 33,208,871 | .ol
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......cvvvviiveieiei ettt sttt bbb s s ss st s s nbenas | ssbessesssessesanes 1,758,540 | ..ooveeeieveeeeeeieeeeis | v 1,758,540 | ..cvvvvrrnne
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)....coveerererririreeeeseeeeeessinseseees | sevsessssssssseessssessessssssssesss | sesessessessessassssssssessessassans | sesessessassssssssessessassnenns {1
5. Cash ($....9,119,405), cash equivalents ($.....47,772,946)
and short-term investments ($.......... 0.ttt sttt | eresresiesernes 56,892,351 | ..oveevireereeeiieeeereeeees | e 56,892,351 | ..ooovevvevrrne
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......overeerereesrereeseiseiieessseseeesssesesssssssesseses | ressessessessssssesssssessessanssnes | sesessssssessmssnssasssssessessessns | seessssessessnssssesessessessnens (1 [
T DEIIVALIVES......oooe st | sesb s s e bt | seteeni st entns | chieesene e 0
8. OtherinVESIEd @SSELS.........cvciueiirieeieiec ettt snns | evenaensesineas 139,041,926 | .......co........ 28,664,404 | ... 110,377,522 | oo 1
9. ReCEIVADIES fOr SBOUMES. .......cvvreieeiiecreieeeets ettt st sesnsesssenees | etesisssesesssesssennsd 45,000 [ .o | e 45,000 | oo
10.  Securities lending reinvested collateral @SSEtS.............cvvuiuevierieiiisieiieieeeeeieee e | evereieee e 2,532,879 | ..o | e 2,532,879 |.covveeeenns
11, Aggregate Write-ins fOr INVESLEA @SSELS........c.cveviviiie i essessiens | cstssies st eses b snens {01 I (O P (L]
12.  Subtotals, cash and invested assets (LINES 110 11)......c.viveieiviveieieeieeeeee e | e 1,154,548,678 | ......coo........ 28,664,404 | ............. 1,125,884,273 | ............. 1,1¢
13. Title plants less §.......... 0 charged off (for Title INSUMETS ONIY).......c..ovueeeieririiriieeineircireieeenies | ceereessetnseseessssessesssnssssneens | ceseesssessesssssssssssssssessessnns | seseesessessessnssssssessessssnns {1 [ O
14.  Investment incOmMe due aNd ACCTUBT.............ceiieieieieeee ettt ettt | eerenenerenenenenes 4.548,332 | .o | e 4,548,332 | oo
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..............ccooevees | ovvriverennee. 257,691,933 | ..o 2,728,886 | ........cc...... 254,963,047 | ..coovrerrinn t
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....2,680,276 earned but unbilled premiums)..........cc.cccccees | cevvrrrrrrnennn. 29,351,559 | ...ooviiivieeieeiieieeies | e 29,351,559 | ..oovvverrnne. i
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination ($.......... 1) O DU OO BOUTR TR (0] I
16. Reinsurance:
16.1  Amounts recoverable from IBINSUIETS.............ccvvevruriveveiseres e esasseesnes | seevesaesessenes 149,370,415 | .ovovveceeeeeeeeeeiiees | eeiriisieienns 149,370,415 | ..coovvre
16.2 Funds held by or deposited with reinsured COMPANIES...........cccvvevererrereisiieereisieesiens | ceerrisiesenns 355,807,320 [ .ocvoverierveeeeeciesiees | v 355,807,320 | ...occvvnnee 2¢
16.3 Other amounts receivable UNAEr reiNSUrANCE CONMTACES.............cvrurvrirmirrrriieriieriereerens | cereeseesseesseesseessesesssessies | erseesseesnsesssesssnssesssssinns | sesssesssssssesssessessessenens (0] I
17. Amounts receivable relating to UNINSUFEA PIANS.........c..cuiririirirereeneeseseiseseesensnens | ceneresssenersseessssssesssiesennes | sensesssessssnssessssssessssnsesnes | oesessessessssesssssssesesnssens {1
18.1 Current federal and foreign income tax recoverable and interest thereon............c..cceeveeeeees | coververeienienne 11,527,089 | .o | e 11,527,089 | .o
18.2 Net deferred taX @SSEL........covveveiceeeeicees ettt snans | ereesenaenaesinaas 53,824,296 | .......ccoenee. 17,578,281 | oo, 36,246,015 | ..ocvevienn il
19.  Guaranty funds receivable OF ON BPOSIL............cccvcueieeieieriecesee ettt snans | crrsseseessssesssssssesesssseseesens | sressessesssssssssssssesesssssesens | osvessesissessesessessesssssans 0
20. Electronic data processing equipment and SOftWArE............cceveveveievevreeieseeiesereseseeseniens | cvrerssseseesinsad 61,014,327 | ..coovereees 59,486,232 | ..ccovvverernne. 1,528,095 | .coovevirrieinne
21.  Furniture and equipment, including health care delivery assets (§.......... 1) RN ISR 4731,312 | oo 4,719,097 | oo 12,215 | oo
22. Net adjustment in assets and liabilities due to foreign eXchange ratS...........ccvwrrerrrrirrinrines [ cernsisine | rreseerseseessssessessssssessnnes | reesessesssssssessssssessnssnes (1 [
23. Receivables from parent, subsidiaries and affiliates..............cccceveeurieieiereicieeieeeee s | e 80,551,947 | ..o | e 80,551,947 | .ol
24. Health care (§.......... 0) and other aMOUNES FECEIVADIE. .........curvrererereireirieiiecineeseieisessensens | cereernesssensssesssessesssssneses | esessesssessesssssssssssessessnnes | sressessesssssssssssessessassnes {1 [ O
25. Aggregate write-ins for other than invested aSSets............ccccueveveicicireeeiceeeeee e | cverisiisiesnnas 54,837,941 | ..o 13,021,529 | .o 41,816,412 | .coccve ¢
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25).........ceieiiieireieinieieneesessiese st
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts
28. Total (Lines 26 and 27)
10T, Rt | SRttt | srebeee ettt | Srbenes et enees [V O
T102. ot | SeRt sttt | srsbiee sttt | Srienes et enees [V U
1103, et | SeRE ettt | sresseen ettt | Srbens et nees [V O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccccuvevveeeveiicerieieeiees | cverieeeiesiseesessse e [0 I (01 {1 [
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNe 11 @DOVE)........ceeviieireriirereiecesicieeiiieeiens | eerereneieissinisresenseessnas { OO [0 RO (L I
2501. ICOLI Cash SUITENAET VAIUE..............rvemeerrrirreririeresseesesesseessssssesssssssssssssessssessssessens | svssmeessnesssnnes 40,356,121 | ..o | i 40,356,121 | ..occvvrna ‘
2502. Equities and deposits in pools and @SSOCIAtIONS.............cc.cueevieveiieieriee e | cereresssisesesneeens 734,605 | oo | e 734,605 | oo
2503, State taX CrEAItS.........cvivereiereie ettt benaens | everstesetenaesaees 568,038 | ..o | s 568,038 | ..coeoverernn
2598. Summary of remaining write-ins for Line 25 from overflow page 13,179,178 13,021,529 | ..oovveereine 157,648

2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @bOVE).......c.oveererveerereiieriesiseieiessessesenens

54.837.941

13.021.529

.................. 41.816.412




Statement for September 30, 2020 of the M OTO RlSTS M UTUAL | NS U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decerr?ber K|
Statement Date Prior Year
1. Losses (current acCident YEAr $.....112,186,226)..........cccccevuerrmernrrnerisssissssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsss | soessssssssssesssesssens 533,171,903 | covoveeece 511,
2. Reinsurance payable on paid [0sses and (0SS adjuStMENt EXPENSES.........c.ccvvueiuiveireiiiiieieee ettt ssssssesens | sressesisssssesissessenas 128,140,847 | .covvecerae 24,
3. LOSS QUIUSIMENT EXDENSES......ovriieiireeieiierissisie et esssss sttt sttt s bbbt st st st s ssessententns | stsssssnessessessansnenns 93,599,353 | .o 89,
4. Commissions payable, contingent commissions and other Similar Charges...........ccocueeirieeeiereiseiesesssesse s sesessesssssees | cesveesessesessessessens 13,244,967 | oo 13,
5. Other expenses (excluding taxes, lICENSES ANG fEES)........crruruierririreinrisiris st ss st ssessessesssnes | stessssssssessesssssnsnns 28,094,095 | ..ovocveeecrn 24,
6.  Taxes, licenses and fees (excluding federal and foreign INCOME tAXES).........ccruereiericieeiieiie st sienes | eevessessesssseseseesens 1,953,150 | cooveieeeeeis 4,
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital GaINS (I0SSES))......vurerrerrrrrernerrrerrerrereireesnees | cereereesneisseseessessssssssssssesesssssesenes | seesessessssssssssssesssssnsens
7.2 Net deferred tax lIADIIY.......c..cccvuriicie ettt st a st bbb ssssts b s ssessens | sbsestesssssssaessessesbess s stessentnsans | nevsessestensnsaessessestntas
8.  Borrowed money§.......... 0 and interest thereon §.......... L0 PO ISP 25,371,000 | oo 9,
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....341,807,597 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $ 163,807,250
10, AGVANCE PIEMIUM....ouivieeiseieiseiseieiseteessse e ss sttt b e s b s es st s e st st s st bbb bbb s s e s s s s s ens st esses e tensassnsensassnsnnns | sbsesessessesnssessesnnsessns 2,198,756
11.  Dividends declared and unpaid:
111 SHOCKNOIIETS. ...t | eesbsee bt n bbb | creseee et
11,2 PONCYNOIAETS. ...ttt ettt bbb s a bbbt s bt s b s s ssssesansns | seveesssssssesnsessesenbensesas 135,118 | oo,
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covuivivririiceeieiieriees et sssses s ssnsenes | erresssessesssnsssenns 184,256,209 | ...oovvvverercrerne 68
13. Funds held by company under reiNSUrANCE trEAHES..........ccururerrerieecireireie ittt sttt et ssssestenssessenss | eessssssseessssessnsens 281,057,462 | ..cooevcreerera 223,
14, Amounts withheld or retained by company for aCCOUNt OF OtNETS..........cccveiiiiicreiecere et s s ese s rnsenes | svessesssssssssssasseesans 6,677,239 [ oo 6,
15.  Remittances and items NOt @lIOCALEM...........cuuuiuuiiireieis ettt enniens | nebienisn s 536,420 | covvveerrreieii
16.  Provision for reinsurance (including $.......... 0 CBIIEA) vttt b sttt se st ssssesasssnas | stessesssssssssssssssessesssses e sestesesenas | srsesessesaeses st es s renes
17.  Net adjustments in assets and liabilities due to foreign EXChanGe FatES. ..ot sesessenes | eesrsinsessese st ssssessessnes | sbsessesssesssesssessesssssees
18, Drafts QUISTANAING......cvcvevcveie ettt sttt sttt s et s ss et s et et en s b s bensessesssssssesssansessnts | sbessesssesssssnssssesssssstessnssntesnsnts | eesesesessessssnssssesansanees
19. Payable to parent, subsidiaries and affiliates........
20. Derivatives......
21, PayabIE fOr SECUMHES........cvcvieeicicec ettt b bbb s sttt st s e bassensenas | ebssbessesssssssessessnsenas 2,500,429 | oo 1,
22.  Payable for SECUMHES IBNAING.......cviviviieeeieie ettt ettt s s sas s st et sesae st ensesnbesnbessesanses | svessessssssssssessnsnssenens 2,532,879 [ .o,
23.  Liability for amounts held Under UNINSUIEA PIANS..........cceiiviuiieieiiieeetese ettt s s bbb s ssssssenas | sbessesssssssessessssessessssessessstessesnss | sosesssesssssessssssesssanes
24. Capital notes §.......... 0 and interest thereon §.......... 0ttt enssenssenssenssns | cesrinstesssenss st ss s sensaens | enssesssense s
25.  Aggregate Write-inS fOr NADIIHIES. ..........civveieiiieicice ettt b s ensebnns | sssessssessesnssssessnaans 51,724573 | oo 60.
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........cveiiveiecicreieieeeeiee st ssssssessesessessssessesenses | evesesssssesisssnens 1,597,070,815 | covevevererrae 1,228,
27, Protected Cell IADIMILIES. ...........cvvuiecieciiciiciii sttt | etniese st | s
28.  Total liabilities (LINES 28 NG 27).........cvueueerreeerrerreessresseeeseeessseeseesssesssssssssssssssesssessssssssssssssssssessssesssssessssssssesssssssssasssssssssessssnns | ssssssssssssssssssanes 1,597,070,815 | ..ooovrvvrenirinns 1,228,
29.  Aggregate write-ins for SPECIal SUMPIUS FUNDS..........cviuiieicicice ettt st sensessenas | evsesissessessssesses s sense s ssnsessesnd (01 TR
30, COMMON CAPIEAI STOCK. ... vuvvererireireirecisessiss e isees e ss sttt as sttt s s s st s s s s s st st st snssensansnssnssesses | sesessossnsssssnssnssansnsnnssessessansnsnns | sessmssessensnnsssssessansnsns
31, Preferred CapIAl STOCK. .......c.iiviveictcicie ettt bbbt bbbttt
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........c.ccuvieiciriieicecee ettt
33, SUIPIUS NOLES......vuveieciciciecie ittt s bbb s s bbb bbb bbbt s st bbbt stensn b ssnssans | sbsestessssesiessessest st s ssestessestssans | nebaessesbens e s s st b
34, Gross paid in and CONMHDULEA SUMPIUS.......c..evuiereririeriiecirsieis ettt sttt ettt sses st enssnsessessenes | sssestesssssnessnssnssasssnsssssessessassnsnne | sessessesssnssssessessansnenns
35, UNQ@SSIGNEA fUNAS (SUMPIUS)......vcvucvecieiiitcicie ittt sttt bbb bbb bbb bbbt esssssnsaens | saesbessisssessessessnes 494,535,905 | ..ovvvereireieians 524,
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) 1ttt | rerestess ettt sstnns | sressess sttt ees
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) e eeeeereereeee ettt st ss e entnnns | entenssne e e sess st ses st st st et snes | fersentenesneee st
37.  Surplus as regards policyholders (LINES 29 t0 35, I8SS 36).........cceviveriieieieie et ssssessesssssssssessessssssssns | sssssesssssisssesssssnes 494,535,905 | .o 524,
38, Totals (Page 2, LN 28, COL 3).......cuureerrririeeeieriereeiseeeneetseeessess st eessssess e ses s eess st sest s sssssssssssssssessssssssssssnesssns | sessssessssssessnns 2,091,606,720 | .ccovvrerrrrrnenne 1,753,
2501. Retiree benefit ODIGAtIONS..........ccveiuiiireicicee ettt bbbt sensesnenns | eveesesaesesesaenas e 47,805,954
2502. Miscellaneous liabilities.. Y 1,713,333
2503. ESCREALADIE fUNGS.......coucvecvtcicie ettt ettt bbb bbbttt s st st s senss | evessessesissesae st enaenas 1,077,082
2598. Summary of remaining write-ins for Line 25 from oVErlOW PAGE.........cceuiueiciiieiceee sttt ssasnes | evsssesses e 1,128,203
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).... ...51,724,573
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)....
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page.
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)




Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSU RANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year
to Date to Date Decemb
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (WHItEN $.....103,138,868)........cveerveeeereereeeeereessessesssesssesssesssesssessssnssssssssssss s sssssssssssssssssssnssas | soenseieriinns 179,446,614 | .............. 308,234,515 | .ovvvennn 401
1.2 Assumed......... (WHAEN §..... 713,977,807 ).....oooeeeeeeeeereeeeeees s essess s sssss s sss s sessssessssssessssssssnssssssssnsnas | soensesessnnd 631,415290 | ... 505,458,188 | .............. 688
1.3 Ceded............. (WIAEN §.....553,681,272)......ooeveeeeereereeeeereeseessesseesssesssesssesssesssessssssssssssssssssessssssssssssssssssssssnssns | ssissssssanes 549,859,612 | .............. 553,536,498 | .............. 742
14 Netorreenn. (Written §.....263,435,203).......courvereeereeereeeeesseessessesssesssesssesssesssesssesssesssesssesssessesssesssesssssssssnseas | seeesiieriiens 261,002,292 | .............. 260,156,205 | .............. 348
DEDUCTIONS:
2. Losses incurred (current accident year $.....165,360,778):
2R 1T OO RTRURURPRURTRY DRSSP 98,630,949 | .............. 175,055,849 | .............. 219
2.2 ASSUME.........oeocvereieieeseesesste s s s st s s ses s s e ss st es s s s s s st en s st ss s s s s s s e ssessensassasssnssassansnssnssnssessantnssnssnstons | serssesssssans 365,478,269 | .............. 300,132,979 | .oovvveee 372
7 T 0T LT OO ISP 317,521,730 | .............. 323,870,037 | .............. 403
..146,587,488 ...151,318,791

00 N O O W

10.
1.

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.

23.
24,
25.
26.
21.
28.
29.
30.
31.
32.

33.

. LOSS adjUSIMENT EXPENSES INCUITEA. .......evieecereeerrie ettt sttt es st
. Other underwriting EXPENSES INCUITE. ... vururerireieeirrieeeesseesse s sse ettt s st
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5).
. Netincome of protected Cells.........ocorrrrnrenrrrirninrnnens

. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

. Net investment income earned
Net realized capital gains (losses) less capital gains tax of $ .
Net investment gain (I0SS) (LINES 9 # 10). ...ttt ettt essnes

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....952,603 amount charged off §.......... 1)
Finance and service charges not iNClUAEd IN PrEMIUMS.........cveuiinieirinieiesese s ssnseens
Aggregate write-ins for MISCEIlANEOUS INCOME...........ccvcvrvierreeeieisee ettt s senee
Total other iNCOmMe (LINES 12 thrOUGN 14).......cuiueiieiierisee ettt ss st s st
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taXes (LINES 8 + 11+ 15).. ...ttt ettt sttt s a st
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........coiiicveiieiesicscesee et st sssse st s s s ssnse e
Federal and foreign income taxes incurred........
Net income (Line 18 MinUS LiNe 19) (0 LINE 22).......cveveeverieeeieieeieisete et ses st tes s senenn

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PrOr YEAT.........c..ccveveeicrereie ettt sssaenees
. Netincome (from LINE 20).......c.ccueveevicreieiciese ettt s s st es bt es bt s bt ae s s s sansanes
Net transfers (0) from Protected Cell aCCOUNTS........c..ovuririiirireeiee ettt
Change in net unrealized capital gains or (losses) less capital gains tax of $.....15,958,965.
Change in net unrealized foreign exchange capital gain (I0SS)..........courrrrrrrinrinrirrnierssseiessss s ssesessees
Change in Net AEfErred INCOME 18X ........covuiirevririeeeieiiees ettt bbb st en st ann
Change in nonadmitted assets.
Change in ProviSion fOr FEINSUIANCE. ........c.ururerrerirerensieeseesssesssseseessessesessessesssssssssessesssssssssessessasssssssssessessessnsssssessessons
Change iN SUIPIUS MOES........cuuviriririreiseessiss ettt s sttt snen
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles...
Capital changes:

32,1 PAIA Nttt sttt et et ettt e ettt e st en st eessentnaas
32.2 Transferred from surplus (Stock Dividend)....
32.3 TranSTEITEA 10 SUMPIUS........oveeireirrieeceeineietse ettt bttt s st
Surplus adjustments:

B I = 1o I VOO
33.2 Transferred to capital (Stock Dividend).
33.3 Transferred from CaPItal..........ccc ettt
. Net remittances from or (t0) HOME OffiCE.........ovrruriririirirererie sttt saen
. Dividends to stockholders

17,877,546 |..
..... (4,294,086)| ..

27,249,588
...... (702,456)

................. 13,683,460

26,547,132

...................... 952,603 | ....cocevveeennn(128,036) | oo
...................... 671,154 |..cociiiiier.831,886 |
................. (8,178934)].................4,278.092 |................10
................. (6,555177)| oo 4,981,942 | oo 11
.................... (345,544)|........0........ 17,302,395 | .................44
273,016 [ (L ZNAL T I
.................... (618,560) 16,618,119
(8,2563,223)] .. ...(1,063,547)
................... 7,634,663 17,681,666
.............. 524,467,504 | .............449,854,941 | .............449
................... 7,634,663 |.................17,681,666 |................42

...(5,038,923)| ...

0501.
0502.
0503.

0598
0599

. Summary of remaining write-ins for Line 5 from overflow page.
._Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)............

1401
1402
1403
1498
1499

. Change in ICOLI cash surrender value......................
. ICOLI Death Benefit Proceeds.......
. Miscellaneous inCOME OF EXPENSE. .......cerurrererrereereereereesnneneenns

. Summary of remaining write-ins for Line 14 from overflow page
. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)..........ovovvuiviieieeieeeieee e

3701

3702.
37083.

3798
3799

. Net change in retiree benefit obligations

. Summary of remaining write-ins for Line 37 from overflow page .
._Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......c.iuuiuiuiieiiicieiies ittt nas s
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CASH FLOW

Currer11t Year Prior2 Year Prior Yegr
to Date To Date Decembe
CASH FROM OPERATIONS
1. Premiums collected NEt Of FEINSUIANCE. ..........oiuiiiriiici ettt bbbt enas | sebesinssinenes 190,794,153 | ..vvvrieeenee 254,001,658 | ......ceence. 344
2. NEetiNVESIMENEINCOME........cvuiiiiiiiiicicrie ettt eninen | siessnsinensnenes 22,096,395 | ..o 29,714,373 | e 40
3. MiISCEIANEOUS INCOME.......cuiriviieictiieictete ettt ss bt n s b s sennessenns | ansesssensesaneas (6,555,177) | veovvverercrnn. 4,981,942 | ..ccoveren 6
4. Total (LINES 1 HrOUGN 3)......uceuiiriiriereiiriisiiie ittt | benebsnnsanneas 206,335,371 | oo 288,697,973 | ..o 391
5. Benefit and 0SS related PAYMENTS..........c.ceuiiiieiiieiccee ettt ss st senes | sesessesinens 190,282,800 | ...ccoevueee 136,095,004 | ............... 175
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............c.ucuvuiveciiviiciieiiieiees | cevereieeisie e esissiesens | ceetessesesesssssessssssesessesees | sveesessessesssssans
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cccveviveieicnicieisies e eseiesenns | oereneseenns 116,742,420 | ..o 130,198,300 | ..occvvrenee 17
8. Dividends paid t0 POICYNOIAETS..........cuiueiriciriieiseeeee sttt sssensnenes | sresnssessesnssessenns 705,043 | .o 1,210,904 | ..o 1
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)......coeererrerrirerreiriies | coerirrsrerinens (1,399,313) | coveverererieieieieissisieiines | cveersessseesisianeas
10, Total (LINES 5 HhIOUGN 9).....ceoererireirricicieie ettt sttt sttt sssnssnsns | sressssssssnes 306,330,950 | ....covenee. 267,504,208 | ............... 348
11. Net cash from operations (Line 4 MINUS LINE 10).......cccuieiiriieieiisieesie ettt sssessessssessesans | essssessesnnses (99,995,579) | ..cvovverrree 21,193,766 | ..ccovverrennn 43
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS....oooiiiieiieeiieite et s bttt Rttt | Siesbinntanneas 122,111,471 | e 111,475,938 | oo 130
1202 SHOCKS ... vueerteea ettt bbbttt | seenieni e 49,920,343 | ..o 8,020,716 | ..ocvvvvrrinnee 10
12.3 MOMGAGE I08NS........eeieciceeieie ittt sttt f st en e ssentnen | seesessessessantssssessnstessansanss | sstestsssnsssnssnssastansnssnstesss | seseessssessensansanes
124 REAIESIAE. .....cvuieei s | ettt 1,527,864 | ...covvvvrenn. 2,872,349 | oo 4
12.5  OthEr INVESIEA @SSELS.........cveieciicricictie ettt bbb s b b saesesanns | evsessssessesinias 7,899,898 | .....ccoevernine 5,378,265 | ...coocvverena 12
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..
12.7  MiISCEIIANEOUS PIOCEEAS........cvueveieveieieciireiieie ettt bttt et b s s b s s snss s ssssansens | essessssessssneas 1,641,839 |..cccvane. (1,266,757) | vcvovverercraans
12.8 Total investment proceeds (LINES 12.110 12.7) ..ot ssssessessssessessssessenns | sessessessnsnns 183,101,416 | ..cccoovvneven 126,480,512 | .o 157
13.  Cost of investments acquired (long-term only):
1301 BONGS. .ottt bbbt | bienbanntenneas 118,459,928 | ............... 131,986,555 | ...ocovvenvn. 160
13,2 SHOCKS ... ceeeeeeieeie ettt bbbttt | iestiestestnneas 577,745 | oo 11,492,455 | ..o 15
133 MOTAGE I0ANS......coiicecieiiicieicte ettt et s e b b st s s s st sas s b s anbebes s sesebanaes | sbessssesesasntesessnsesetanseteses | sbebessesessssteressneaesennteres | srebesinresesinrerenes
1314 REAIESTALE. ...ttt nen ettt et et ettt et et et et et st et sesesenese s etsterenenes | errnenennennan 3,197,793 | oo 2,734195 | oo 7
13.5  Other iNVESIEA @SSES.......cvuerieiieiricr bbbt ens | eeseniesbesinenaees 4,496,381 | oo 8,458,704 | .....ccovveenee 1
13.6  MisCellaneous APPlICAtIONS...........c..cvcueieeiiiieicse ettt sttt s s ssssnes | essessssesssssneas 2,532,879 | .o, (560,820) | ...covvevrane (1
13.7 Total investments acquired (LINES 13.110 13.6)........cccuiuevcreieieieeeeessee et ssssssessssstenes | sevsesesnans 133,864,726 | ............... 154,111,088 | ............... 193
14.  Netincrease or (decrease) in contract [0ans and PrEMIUM NOLES............cccovuieicuiiieietee et ssssesaes | sesesssssssssessssssesssssssesinss | seesesssssessssssesssssssessssasses | sssesessessesssssssans
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @aNd LINE 14).........covrririviniinrirrneeesssisesssssessesesessessssssnsss | sresssssnssseenns 49,236,690 | .....ccvnee. (27,630,576) | ...voovennenes (36
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUPIUS, 18SS trEASUIY SIOCK..........cveuiviireieieiieieteie sttt sssssss | sbessessssssessessssessessssessens | essssessessssessesssssssessessnsens | sessessssessessssenns
16.3 BOITOWEA fUNGS......cvurerirririreirieiscineiseisiessesssessesessssssssssssssesssssesssssssssssssssssssnssssssssesssssssssssessessessssssessessessenss | sonesessennnsse 19,813,000 | vvvvrrrnrnnni 23,593,000 | oovoirienenees 8
16.4 Net deposits on deposit-type contracts and other inSUranCe lIAbIlIIES. ............ccocucieicieiirieesie e [ e | ervsressessssese s ssessssens | sresessssesesssenns
16.5 DiVIAENAS 10 SIOCKNOIARTS........cvvreiriciieicse sttt ssenseens | sbsssessesssessesssssssesssassenns | esesessessesssnesnssnssessesnssans | seessessesessesnesncns
16.6  Other cash provided (APPHEA)..........ccvereviieieicirie ettt b bbb st s | ssessssassessnsas 79,207,838 | ...ccoeuuven. (30,481,957) | .oveveerreen. (24
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccoccorerrernenas 95,080,838 | ..o (6,888,957) | ..vooverennns (15
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).... 44,321,949 ....(13,325,768)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YEAM......uvuiviieiciiieieteeie ettt b bbb bbbt ses s tensesntense | siessssessesntas 12,570,402 | ...cooovveee 20,550,622 | ....coooevrvinae 20
19.2 End of period (LINE 18 PIUS LINE 19.1)....cuururiieiircirrieiseissiseesiessssssstssesessssessss st sssss s ssessesssssssssessessasssnes | sesessessssnnens 56,892,351 | cevvererrireinns 7,224,854 | ... 12

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
This statement has been completed in accordance with the accounting practices and procedures prescribed or permitted by the National Associe
Insurance Commissioners (NAIC) and the State of Ohio. A reconciliation of the company's net income and capital and surplus between NAIC S/
practices prescribed and permitted by the Sate of Ohio is shown below.

SSAP FIS FIS
# Page | Line# | Current Year to Date 2019
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 7,634,663 |$ 42,9¢
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| E E
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 7,634,663 |$ 42,9¢
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 494,535,905 |$ 524 4¢
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| $ E
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 494,535,905 |$ 524 4¢

The preparation of financial statements in conformity with Statutory Accounting Principles as described in the NAIC Annual Statement Instructions ¢
Accounting Policies and Procedures Manual requires management to make estimates and assumptions that affect the reported amounts of assets and lic
and disclosures of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the |
Actual results could differ from those estimates.

Accounting Policy

(2)

(6)

Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method

Bonds not back by other loans are stated at amortized cost using the scientific amortization method.

Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securities.
retrospective adjustment method is used to value these securities

Going Concern

Management has concluded that there is no substantial doubt about the Company's ability to continue as a going concemn.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes
Note 5 - Investments

D.

Loan-Backed Securities

(1)

Description of Sources Used to Determine Prepayment Assumptions

Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer valu

Securities with Recognized Other-Than-Temporary Impairment

The Company did not hold any loan-baked securities with other-than-temporary impairments.

Recognized OTTI securities

The Company did not hold any current year other-than-temporary recognized losses.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in ea
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-reco
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 21,5¢
2. 12 Months or Longer $ 52,61
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 11,090,9
2. 12 Months or Longer $ 4,533,3:
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E.

(5)

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The Company performed an analysis of loan-backed securities and determined that exposure to credit risk was not a factor and did not warrai

other-than-temporary impairments.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(3)

Collateral Received
a.  Aggregate Amount Collateral Received
No significant changes
b.  The Fair Value of that Collateral and of the Portion of that Collateral that it has Sold or Repledged
c.  Information about Sources and Uses of Collateral

No significant changes

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction — Cash Taker — Overview of Secured Borrowing Transactions

(1)

Company Policies or Strategies for Repo Programs

Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

(1)

Company Policy or Strategies for Engaging in Repo Programs

Not Applicable

Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

(1)

Company Policy or Strategies for Engaging in Repo Programs

Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

(1)

Company Policy or Strategies for Engaging in Repo Programs

Not Applicable

Working Capital Finance Investments

(1)

Aggregate Working Capital Finance Investments (WCFI) Book/Adjusted Carrying Value by NAIC Designation:

No significant changes

Offsetting and Netting of Assets and Liabilities

Not Applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 — Investment Income

No significant changes

Note 8 — Derivative Instruments

A

Derivatives Under SSAP No. 86 — Derivatives

Not Applicable

Derivatives under SSAP No. 108 - Derivatives Hedging Variable Annuity Guarantees

(2)

Recognition of Gains/Losses and Deferred Assets and Liabilities
a.  Scheduled Amortization

Not Applicable
b.  Total Deferred Balance

Not Applicable

5,915,062
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C.

Note 9 — Income Taxes

No significant changes

Reconciliation of Amortization

Not Applicable

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes

Note 11 — Debt

A Debt, Including Capital Notes
No significant changes
B. FHLB (Federal Home Loan Bank) Agreements

(1)

Nature of the FHLB Agreement

The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati, Ohio. Through its membership the Company has access to
advances in the amount of $50,000,000. The Company calculated this amount in accordance with current FHLB capital stock holdings and collater

is the Company's intent to use these funds as a backup source of liquidity.
FHLB Capital Stock

(2)

a. Aggregate Totals

1.

Current Year to Date

1 2 3
Total General Protected Cell
2+3 Account Accounts
(@) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,805,218 2,805,218
(c) Activity Stock 1,061,182 1,061,182
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 3,866,400 |$ 3,866,400 |$
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
2. Prior Year
1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,580,129 2,580,129
(c) Activity Stock 379,920 379,920
(d) Excess Stock 106,551 106,551
(e) Aggregate Total (a+b+c+d) $ 3,066,600 |$ 3,066,600 |$
(f)  Actual or estimated borrowing capacity as
determined by the insurer 50,000,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Ye:
1. Class A $ $ $ $ $ $
2. ClassB $ 2,805,218 |$ 2,805,218 |$ $ $ $
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
3
1 2 Aggregate Tota
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 51,381,433 |$ 46,443,523 |$ 25,371
2. Current Year to Date General Account
Total Collateral Pledged 51,381,433 46,443,523 25,371
3. Current Year to Date Protected Cell
Total Collateral Pledged
4.  Prior Year Total General and Protected Cell
Total Collateral Pledged $ 51,155,035 |$ 51,723,271 |$ 9,49¢
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b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed at
Fair Value Carrying Value of Maximum Collat
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) 51,381,433 |$ 46,443 523 |$ 25,371
2. Current Year to Date General Account
Total Collateral Pledged 51,381,433 46,443,523 25,371
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged 51,155,035 |$ 51,723,271 |$ 9,49¢
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Protected Cell Funding Agreem
2+3 Account Account Reserves Establi
(@) Debt 25,371,000 25,371,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 25,371,000 25,371,000
2. Prior Year
1 2 3 4
Total General Protected Cell Funding Agreem
2+3 Account Account Reserves Establit
(@) Debt 9,498,000 9,498,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (atb+c) 9,498,000 9,498,000
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 35,371,000 |$ 35,371,000 |$
2. Funding Agreements
3. Other
4.  Aggregate Total (Lines 1+2+3) $ 35,371,000 |$ 35,371,000 |$
c.  FHLB - Prepayment Obligations
Does the Company have Prepayment Obligations unde:
Following Arrangements (YES/NO)
1. Debt NO
2. Funding Agreements NO
3. Other NO

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A

(1)

Defined Benefit Plan

Change in Benefit Obligation

No significant changes

(2)

Change in Plan Assets

No significant changes

(3)

Funded Status

No significant changes
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(4)

(10)

(11)

(12)

(13)

(14)

(15)

Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2019 Date 2019 Date 2019
a.  Service cost $ $ $ 79,848 |$ 79,848 |$ $
Interest cost 1,503,761 1,732,662 502,768 502,768 698,450 911,
Expected return on plan
assets (2,114,666) (1,911,568) (677,518) (677,518)
d.  Transition asset or
obligation
e.  Gains and losses 3,521,027 (20,378) (710,014) (799,541) 3,025,366 4,103,
f.  Prior service cost or
credit (218,915) (218,915)
g.  Gain or loss recognized
due to a settlement
curtailment
h.  Total net periodic
benefit cost $ 2,910,122 |$ (199,284) |$ (1,023,831) |$ (1,113,358) |$ 3,723,816 |$ 5,014,

Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Period Benefit Cost
No significant changes

Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Period Benefit Cost
No significant changes

Weighted Average Assumptions Used to Determine Net Periodic Benefit Cost as of Current Period
No significant changes

Accumulated Benefit Obligation for Defined Benefit Pension Plans

No significant changes

For Postretirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
No significant changes

Estimated Future Payments, Which Reflect Unexpected Future Service

No significant changes

Estimate of Contributions Expected to be Paid to the Plan

No significant changes

Amounts and Types of Securities Included in Plan Assets

No significant changes

Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses

No significant changes

Substantive Comment Used to Account for Benefit Obligations

No significant changes

Cost of Providing Special or Contractual Termination Benefits Recognized

No significant changes

(16) Reasons for Significant Gains/Losses Related to Changes in Defined Benefit Obligation and any Other Significant Change in the Benefit Oblig

Assets Not Otherwise Apparent

No significant changes

(17) Accumulated Postretirement and Pension Benefit Obligation and Fair Value of Plan Assets for Defined Postretirement and Pension Benefit Plans

(18)

No significant changes
Full Transition Surplus Impact of SSAP 102

No significant changes

B. Investment Policies and Strategies

No significant changes
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C. Fair Value of Plan Assets
No significant changes
D. Basis Used to Determine Expected Long-Term Rate-of-Return
No significant changes
E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans
No significant changes
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
No significant changes
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
No significant changes
Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A Transfers of Receivables Reported as Sales
No significant changes
B. Transfer and Servicing of Financial Assets

(1) Description of any Loaned Securities

No significant changes
(2) Servicing Assets and Servicing Liabilities

The Company did not have any servicing assets or servicing liabilities to disclose for the periods reported.
(3) When Servicing Assets and Liabilities are Measured at Fair Value

No significant changes
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales

%?h)e Company did not have any Securitizations, Asset-Based Financing Arrangements or Similar Transfers for the periods reported.
(5) Disclosure Requirements for Transfers of Assets Accounted for as Secured Borrowing

No significant changes
(6) Transfer of Receivables with Recourse

No significant changes

(7) Securities Underlying Repurchase and Reverse Repurchase Agreements, Dollar Repurchase and Dollar Reverse Repurchase Agreements

No significant changes
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Wash Sales

(1)

Description of the Objectives Regarding These Transactions

Not Applicable

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant changes

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

Note 20 - Fair Value Measurements

A

Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date

Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

SSAP No. 100, Fair Value Measurements, clarifies the definition of estimated fair value and establishes a hierarchy for measuring estimated fair \
The hierarchy established by this standard consists of three levels to indicate the quality of the estimated fair value measurements as described bel
Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Unadjusted quoted prices for identical assets or liabilities in active m
that are readily and regularly obtainable.

Level 2 - Significant Other Observable Inputs: Quoted prices in markets that are not active or inputs that are observable either directly or indi
These inputs can include quoted prices for similar but not identical assets or liabilities other than quoted prices in Level 1.

Level 3 - Significant Unobservable Inputs: Unobservable inputs that are supported by little or no market activity and are significant to the determina
estimated fair value of assets or liabilities. Unobservable inputs reflect the entity’s assumptions about the assumptions that market participants
use in pricing the asset or liability.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ $ 1614630 |$ $ $ 161
Common Stocks, unaffiliated $ 138,537,390 |$ $ 497779 |$ $ 14351F
Total $ 138,537,390 |$ 1,614,630 |§ 4,977,794 |$ $ 14512¢
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cat
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers i
out of any of the levels during the period reported.

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Total Gains and| Total Gains and
(Losses) (Losses) Ending t
Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- asof C
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Per
a. Assets
Common Stocks,
unaffiliated § 4531694 |$ $ $ $ $ 446,100 |$ $ $ $ 497
Total § 4531694 |$ $ $ $ $ 446,100 |$ $ $ $ 497
b. Liabilities
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cau
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers i
out of any of the levels during the period reported.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Not Applicable

Fair Value Disclosures for Derivative Assets and Liabilities

Not Applicable

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable

Fair Value Level

The following tables reflect the estimated fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding
accounted for under the equity method (subsidiaries, joint ventures and ventures). The estimated fair values are categorized into the three-level fair
hierarchy as described above.
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Aggregate Fair Net Asset Value | Not Practi
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying \
Bonds $ 731,844,400 |$ 678,300,934 |$ $ 731,844,400 |$ $
Common Stocks, unaffiliated $ 143,515,184 |$ 143,515,184 |$ 138,537,390 |$ $ 4977794 |$ $

Bonds, Common Stocks, and Short term investments
When available, the estimated fair values for bonds, including loan-backed and structured securities,and unaffiliated common stocks are based on ¢
prices in active markets that are readily and regularly obtainable. Generally, these investments are classified in Level 1. Generally, these are the most
of the Company’s securities holdings and valuation of these securities does not involve management’s judgment.
When quoted prices in active markets are not available, the determination of estimated fair value is based on market standard valuation methodologies,
priority to observable inputs. The significant inputs to the market standard valuation methodologies for certain types of securities with reasonable le\
price transparency are inputs that are observable in the market or can be derived principally from or corroborated by observable market data. Generally,
investments are classified as Level 2.
When observable inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain types of sec
that trade infrequently, and therefore have little or no price transparency, rely on inputs that are significant to the estimated fair value that are not observ:
the market or cannot be derived principally from or corroborated by observable market data. These unobservable inputs can be based in large p
management’s judgment or estimation, and cannot be supported by reference or market activity. Even though these inputs are unobservable, manag
believes they are consistent with what other market participants would use when pricing such securities and are considered appropriate give
circumstances. Generally, these investments are classified as Level 3.

D. Not Practicable to Estimate Fair Value
Not Applicable

E. NAV Practical Expedient Investments
Not Applicable

Note 21 — Other Items

A. Unusual or Infrequent ltems
Due to decreased activity as a result of the COVID-19 pandemic, the Company elected to provide credits to personal auto policyholder accounts. The a
credited during Q2.2020 are recorded in other underwriting expenses incurred, consistent with the economics of the transaction and the permitted practict
Company is pursuing with the Ohio Department of Insurance. After pooling, the impact to the Company is an incurred underwriting expense of $919,861.

Note 22 - Events Subsequent

Subsequent events have been considered through November 14, 2020 for these statutory financial statements which are to be issued on November 15, 2020. Ther
were no events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 - Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A Method Used by the Reporting Entity to Estimate Accrued Retrospective Premium Adjustments
Not applicable

B. Disclose Whether Accrued Retrospective Premiums are Recorded Through Written Premium or as an Adjustment to Earned Premium
Not applicable

C. Disclose the Amount of Net Premiums Written Subject to Retrospective Rating Features
Not applicable

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act
Not applicable

E. Nonadmitted Retrospective Premium
Not applicable

F. Risk Sharing Provisions of the Affordable Care Act
Not Applicable

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? Yes[ ] No

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year: to date

Not Applicable

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reas:
for adjustments to prior year balance:
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Not Applicable

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Not Applicable

(5) ACARisk Corridors Receivable as of Reporting Date

Not Applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years
reflect favorable development totaling $31,648,510. The development can be attributed primarily to the re-estimation of unpaid losses and loss
adjustment expenses in the workers' compensation, homeowners and farmowners, commercial auto, private passendger auto and auto physical
damage. The unfavorable development in these lines was slightly offset by losses in the commercial multi periil, other liability and products liability
lines of business. The changes reflected in these lines were generally the result of recent development trends. There were not any premium
adjustments made as a result of this loss and loss adjustment expense development.

B. Information about Significant Changes in Methodologies and Assumptions

There have been no significant changes in methodologies and assumptions used in calculating the liability for unpaid loss and loss adjustment
expense.

Note 26 - Intercompany Pooling Arrangements
No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Asbestos/Environmental Reserves

No significant changes

Note 34 - Subscriber Savings Accounts
No significant changes
Note 35 — Multiple Peril Crop Insurance

No significant changes

Note 36 — Financial Guaranty Insurance
A Financial Guaranty Insurance Contracts

No significant changes
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PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes|[ ]
If yes, has the report been filed with the domiciliary state? Yes|[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes|[ ]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes|[ ]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes|[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2
NAIC
Company | Si
Name of Entity Code Dc

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attomey-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12018

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2018

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/03/2020

By what department or departments?
OHIO DEPARTMENT OF INSURANCE

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] NoJ[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5
Affiliate Name Location (City, State) FRB OCC | FDIC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes|[ ]

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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PART 1 - COMMON INTERROGATORIES

FINANCIAL
0.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X]
0.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $
INVESTMENT
1.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes|[ ]
1.2 Ifyes, give full and complete information relating thereto:
2. Amount of real estate and mortgages held in other invested assets in Schedule BA: $
3. Amount of real estate and mortgages held in short-term investments: $
4.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adju
Carrying Value Carrying Value
14.21 Bonds $ 0 $
14.22 Preferred Stock 0
14.23 Common Stock 100,418,822 99,249
14.24 Short-Term Investments 0
14.25 Mortgage Loans on Real Estate 0
14.26 All Other 16,000,000 16,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 116,418,822 $ 115,249
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $
5.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes|[ ]
5.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
6. For the reporting entity's security lending program, state the amount of the following as of current statement date:
6.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 2,53
6.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 2,53
6.3 Total payable for securities lending reported on the liability page: $ 2,53
7. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

172

173
174

175

BNY Mellon

500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

If yes, give full and complete information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

Yes|[ ]

1

Old Custodian

2

New Custodian

3
Date of
Change

4

Reason

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions ¢
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Chickasaw Capital Management, LLC u
New England Asset Management, Inc. U
Northern Trust Investments, Inc. 9]

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X]
17,5098  For firmsf/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes|[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA)
127398 Chickasaw Capital Management, LLC | 254900X6FRILTWA2B610 SEC NO
109846 New England Asset Management, Inc. | KURB5E5PS4GQFZTFC130 SEC NO
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC NO
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PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5G| security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
¢.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

¢.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Yes[X]

Yes|[ ]

Yes|[ ]

Yes|[ ]
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PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X]

3.2
3.3
3.4

"1

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,

from any loss that may occur on the risk, or portion thereof, reinsured? Yes|[ ]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes|[ ]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes|[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0
Operating Percentages:
5.1  A&H loss percent
5.2 A&H cost containment percent
5.3  A&H expense percent excluding cost containment expenses
Do you act as a custodian for health savings accounts? Yes|[ ]
If yes, please provide the amount of custodial funds held as of the reporting date. $
Do you act as an administrator for health savings accounts? Yes|[ ]
If yes, please provide the amount of funds administered as of the reporting date. $
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

of the reporting entity?

Yes|[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
1 2 3 4 5 6
Effec
NAIC Certified of (
Company Domiciliary Type of Reinsurer Rating|  Re
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) F
U.S. Insurers
11551........... 35-2293075.......... Endurance ASSUrance COMPOFAtION. ..........iurerrusrrssissieseeseessnsssesee s et senses DE....cccon. Authorized........ | .......................... ‘ .........
All Other Insurers
00000........... |AA-3191352......... Ascot Reinsurance Company Ltd. Unauthorized.... | .c.coceveeericies e
00000........... AA-3191413......... Brit Reinsurance (Bermuda) Ltd Unauthorized.... | ....ccccoovveviveces | e
00000........... AA-1120191......... ConVEX INSUFANCE UK LEG.......c.eiiiirciricieiseisese ittt Unauthorized.... | .c.ocooveveniencncinns | v
00000........... AA-1340028......... Devk Ruckversicherungs und Beteiligungs AG..........c.corvrureninreneennieieensessessessssessseeseeessssesees DEU.......... Unauthorized.... | cooooovvveenicnes [
00000........... AA-1127861......... Lloyd's Syndicate NUMDEr 1861..........ccuuiiriiiiniisiiseiece et GBR.......... Authorized........ | oo |,
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Yea
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......covininincnn. AL|...... QUi [ crreireieieirieieerenees | ettt eines | eeseet ettt tetes | retneb ettt eni st | fesiesteee et et nt st enes | sheebene e st eetees
2. Alaska.......coceoiiriniinninnns
3. Arizona
4. Arkansas
5. California.......ccoeeereereereerernennd CA ... Qe [ ceteireieieeeineieeienees | et nteies | eeseet bttt tetes | retnes sttt esi st | fesiesteee et nt st ents | shesbene e st astees
6. Colorado.......cocrvrrrrrrrnrrnrenns CO|....... Noois s | e sssssssssrenss | eeeessieeessssssesnsssseseins | sessssesesessesesensenessnsennes | sereenstessesnstessesesessenesnns | sesssesesnstesesnseenns
7. Connecticut........ccovvrivireenns CT|.... Qlict [ et | et | ettt etes | reener ettt | eriest bbbt enes | sttt ees
8. Delaware......c.ccoovrnrrrereirnenns DE |...... Qe [ crrrrrrrirreesssnsinresnsens | seeeessressssin e essstensns | sessesssssssesessessentssseses | eessssessessastesssesnstessantes | ressessensssnsessestenssnsesse | sresssnsesessensansnes
9. District of Columbia................ DC|.... N | et | ettt | festesiee st enents | senebeeensest st ses s entenes | shessestante s st st eebenens | seteeenenens e estesiaes
10. Florida.......ccovvinevercrenne
11, GeOrgia......ccoeueverrerererrerennns
12. Hawaii...
13, 1daho.....coevcrccnes
14, MN0IS......oveveeeereereereeieeine
15.  Indiana
16.
17.
18, Kentucky......cooovveurrenirneeneenne
19.  Louisiana..
20.  Main€....oovreeeeeeeerreeeees
21. Maryland..........ccoooevvierirrinnen,
22.  Massachusetts. .
23, Michigan......coovevevreisrniienns
24, MiNNesota.......cccreuueeeneeneeneenae
25. Mississippi
26.  MiISSOUI....ceurereeeeceeerieennes
27, Montana..........cocveeereinnininnne
28.  Nebraska.........cccooevrininininnee
29. Nevada.......orverniniininne
30. New Hampshire
31.  New Jersey
32. New Mexico
33, New YOrK....oooevevenereircrins
34.  North Carolina
35.  North Dakota
36.  ONi0...cveeeeeircereieieeeieines
37.  Oklahoma........ccocuvveerecrecnene
38, Oregon.....cccoeeververererreininns
39.  Pennsylvania........c.cccoerrunenne
40. Rhode Island..........cccoovriunennnee
41.  South Carolina..
42.  South Dakota
43. Tennessee....
44,
45,
46.
A7, Virginia....ooceeeeeeeneeseereeseenes
48.  Washington..........cccocevrerrnnnn.
49.  West Virginia........cccocverreneene
50.  WISCONSIN......cvurrrnirrecireirinens
51, Wyoming......cocveeeveercreeeenennes
52.  American Samoa..............c..... AS ... Noco | s | e | st | sttt | e | st
53, GuaM....cocorvrrrnrrerernn.GU [ N | erreereirrereeeerrnnieieens | reeeeees st sessesssnens | sestessssenssseeessestesssesests | stesuseeessestensasassessestenes | seessessesenesssestensestnnsens | snteesnessessessentanens
54.  Puerto Rico.......c.cooecnerrvrenen PR | e Noco | et | et | st et | senerne sttt | cresienisr et | sebnee e
55.  US Virgin Islands............c........ VI ... N | erretrerreieerensieieins | reeeeeess st sessensnsis | sestestseesess s st enteneesents | stestesesiestestastessessestenes | sressessanteessestentestansens | seteeseesessessantanans
56. Northern Mariana Islands......MP | ....... Noco | e | e | st | sttt | cresensr s | s
57. Canada.......ccccoennenne
58.  Aggregate Other Alien
59.  TotalS....ccocueereereiereeecrees W XXX | 103,138,868 | .. 297,923,374 | .............. 131,558,090 | ..o 181,774,623 | ..o 227,990,389 | .............. 267,41
DETAILS OF WRITE-INS
58001. XXX [ e || s | e | rerest et | sneree e
58002. XXX [ e || s | s | et | senerne e
58003. XXX [ et [ e | s | e | rerest st | senerne s
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .XXX.. | correnrnninerneinnineenn0 | vevrrnenencineenn0 | 0 |0 0 |
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... CXKXX | e i |0 |0 | e | e,
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 6 R - Registered - Non-domiciled RRGs.
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUTET...........c.ovvveienrineeriniiiniins
0 N - None of the above - Not allowed to write business in the state..............

(other than their state of domicile - See DSLI)
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Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Motorists Mutual

Phenix Mutual Fire
Insurance Company

FEIN - 02-0178290
NAIC Company Code - 23175
State of Domicile - Ohio

Wilson Mutual
Insurance Company

FEIN - 39-0739760 -

NAIC Company Code - 19950
State of Domicile - Ohio

Insurance Company

BrickStreet Mutual Motorists Commercial Mutual
Insurance Company FEIN - 31-4259550 Insurance Company

NAIC Company Code - 14621
FEIN - 20-2394166 F--- State of Domicile- Ohio [~ =======~

NAIC Company Code - 12372 NAIC Company Code - 13331
State of Domicile - Ohio

State of Domicile - West Virginia

PinnaclePoint
Insurance Company

FEIN - 46-1783383
NAIC Company Code - 15137
State of Domicile - West Virginia

NorthStone
Insurance Company

FEIN - 26-0818900
NAIC Company Code - 13045
State of Domicile - West Virginia

SummitPoint
Insurance Company

FEIN - 46-1795752
NAIC Company Code - 15136
State of Domicile - West Virginia

AlleghenyPoint
Insurance Company

FEIN - 87-0807723
NAIC Company Code - 13016
State of Domicile - West Virginia

70% 30% |

MICO

Insurance Company - -
Motorists Life
EEIN - 31-1022150 Insurance Company
NAIC Company Code - 40932

State of Domicile - Ohio FEIN - 31-0717055

NAIC Company Code - 66311
State of Domicile - Ohio

lowa Mutual
Insurance Company

FEIN - 42-0333120
NAIC Company Code - 14338
State of Domicile - Ohio

Encova Insurance
Agency, Inc.

FEIN - 41-1563134

— Fi

Encova
Service Corporation

FEIN - 31-0851906 Broad Street Brokerage

Insurance Agency, LLC

Consumers Insurance FEIN - 31-1783451

USA, Inc.

FEIN - 62-1590861 —
NAIC Company Code- 10204
State of Domicile - Ohio

Encova Foundation of Ohio

Encova Foundation of West Virginia

FEIN - 80-0772825

______ FEIN - 81-3585592

Encova Realty, LLC
FEIN - 31-1712343

FEIN - 81-4951462 - T

STCE HTC Federal Investor, LLC

MPC Brickstreet 2017 Historic
Fund, LLC

FEIN - 81-5313304

MPC Brickstreet 2018 Historic
Fund, LLC

FEIN - 82-4318558

MPC Brickstreet 2019 Historic Fund,

FEIN - 84-1783677

Insurance Company

NAIC Company Code - 31577
State of Domicile - Ohio

lowa American

EIN - 42-1019089

10%

IMARC, LLC

90%

FEIN - 42-1496478
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Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isar
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Require
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN
Members
S U POTRTRRTRN IFPRRROT 11783451, | ooeeeeeeens [ e [ cereeieeneieeseenene Broad Street Brokerage Insurance Agency, LLC|OH............ [DS F— Motorists Life Insurance Company................... Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 10204... [62-1590861.. | ..evvreerrrrrerne | cevrrerreeeerneens | reereeenessesseesnnsnnes Consumers Insurance USA, InC.......ccccocuovvrrenee. OH........... [DS F— Motorists Mutual Insurance Company.............. Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N...
reeries [ e | oo 42-1496478.. | ..o [ e e IMARGC, LLC....ooieeeeee e A NIA...ccoie. lowa Mutual Insurance Company............c......... Ownership......... [...... 90.000 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 31577... [42-1019089.. [ ..vererreerrees [ eerrerreireineines | eeeeerneeneereeseeeneens lowa American Insurance Company.................. OH............ A s lowa Mutual Insurance Company...........c.ccc.... Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 14338... |42-0333120.. | ccvverreerrrinns | cevrnerreireenens | reereeenseneseesenennes lowa Mutual Insurance Company............cc.eeeu... OH........... JA s | et | eree et netess et | serenseenersnaeens Motorists Mutual Insurance Company.............. | ...... N...
Motorists Commercial Mutual Insurance
rrverens | e | s 411563134, | oo [ e e Encova Insurance Agency, INC.........cccccvevvevennes MN........... NIA.......ccc... Company Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N..
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | .cevvererereies [ ererervieiiiieiens | eeerreerereseesnnne MICO Insurance Company............cccevereeerenenns OH............ DS..oovvies Motorists Mutual Insurance Company.............. Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N..
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... {41-0299900.. | ...overirriins | errerrerreienienns | ererrsrenerseessienees Company OH....cc..... Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 66311... [31-0717055.. | ..ooeererierviens [ e [ Motorists Life Insurance Company.................... OH............ DS Motorists Mutual Insurance Company.............. Ownership......... [...... 70.000 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 14621... | 31-4259550.. Motorists Mutual Insurance Company................ OH........... RE s [ ettt ettt es e ssents | seesessestaseessestessns | netsessessantneas | 1etieeees st et et Rs ettt e e E et
.................................................................. 31-0851906.. Encova Service Corporation Motorists Mutual Insurance Company
Encova Mutual Insurance
0291 | Group 23175... [02-0178290.. | ..cccovvvrvervrens [ evrerreirieiien e Phenix Mutual Fire Insurance Company............ OH.....cc..... JA s || eresessen e sstenesintes | srrenses s Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 19950... {39-0739760.. | ..evverrrrrrrerne | cevrrerreirnernens | rrereeeneeseseesenennes Wilson Mutual Insurance Company.................... OH........... JA s | e | eeeensaen et | serenseeetnnaeens Motorists Mutual Insurance Company.............. | ...... N...
reeres | e s | e 81-4951462.. | ..coeverevriens [ e e Encova Realty, LLC Motorists Mutual Insurance Company.............. Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N...
reerene | e | e 311712343, | oo [ e [ Encova Foundation of Ohio Motorists Mutual Insurance Company.............. Board.......ccocovves | ververeereininens Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 12372... |20-2394166.. | ..cocoevvreireren | erveereieeenns | cevieersrieereninenns BrickStreet Mutual Insurance Company............. WV Motorists Mutual Insurance Company.............. | ...... N..
Encova Mutual Insurance
0291 | Group 15137... |46-1783383.. | ..cvoveverriiis [ rrerreireienienns | ererisesieneenniennes PinnaclePoint Insurance Company.................... WV..oovnne A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 13045... {26-0818900.. | ...cvevrrririrs | errerrerreienieins | erverisreneiieessiennns NorthStone Insurance Company.............cccceuvene WV...ooeee A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 | Group 15136... [46-1795752.. | .ooveeerirrees | cevrreereieinens | reereesseeseseeseeenees SummitPoint Insurance Company............c.cce.... WV....con. A s BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
Nn291 | Groiin 12N1R R7-NRN7722 AllenhenvPnint Inciiranre Comnanv \W\/ 1A RrickQtreat Mutial Inciirance Comnanv Ownerchin 100 0NN | Matariete Mitinial Inqiirance Camnanv N
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Statement for September 30, 2020 of the M OTORI STS M UTUAL I N S U RAN C E CO M PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isar
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Require
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN
Encova Mutual Insurance
0291 |Group e 81-3585592.. | ...cvvvereieriies [ | e STCE HTC Federal Investor, LLC...................... [C7.— NIA.....c.ccc.. BrickStreet Mutual Insurance Company........... Ownership......... [...... 99.990 |Motorists Mutual Insurance Company.............. | ... N..
Encova Mutual Insurance
0291 |Group e 81-5313304.. [ .overerivriens [ eerreireeieiiens e MPC Brickstreet 2017 Historic Fund, LLC.......... GA....ccove.. NIA....coinee BrickStreet Mutual Insurance Company........... Ownership......... [...... 99.990 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 |Group e 82-4318558.. | ..oeverriviens [ e e MPC Brickstreet 2018 Historic Fund, LLC.......... GA......cc..... NIA....ccooie. BrickStreet Mutual Insurance Company........... Ownership......... [...... 99.990 |Motorists Mutual Insurance Company.............. | ...... N...
Encova Mutual Insurance
0291 |Group e BA4-1T83077.. | oveeeeeeeenens | ererneereereenees [ cereereesnesseessssnnes MPC Brickstreet 2019 Historic Fund, LLC.......... (€7 N NIA. .o BrickStreet Mutual Insurance Company........... Ownership......... |...... 99.990 |Motorists Mutual Insurance Company............. | «..... N...
Aster Explanation
1 The company is a mutual property/casualty insurer and an affiliate of Encova Mutual Insurance Group. Motorists Mutual Insurance Company is the ultimate controlling entity of the Group through an interlocking board of directors.
2 This company is a stock subsidiary of BrickStreet Mutual Insurance Company with ultimate control of that parent as described in Note1
3 The entity is a subsidiary of an insurer that is an affiliate of Encova Mutual Insurance Group. With ultimate control of that insurer as described in Note 1
4 Schedule Y, Parts 1 and 1A, includes the Encova Foundation of Ohio a 501( c)(3) tax-exempt private foundation incorporated on 7/12/2000.
5 Schedule Y, Parts 1 and 1A, includes Encova Foundation of West Virginia a 501( c)(3) tax-exempt private foundation incorporated on December 23, 2011.
6 NorthStone Insurance Company and AlleghenyPoint Insurance Company redomesticated from Pennsylvania to West Virginia on 6/24/2020.




Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year t
Direct Premiums Direct Losses Direct Direct Li
Lines of Business Earned Incurred Loss Percentage Percent:
e FITB sttt | eebeetesb st 1,249,236 | oo 159,038
2. 1,461,052 671,430
3. Farmowners MUILIPIE PETl..........cuoieiiiieieicseis ettt ses | essesssessessessssessessssessessssessesss | essssessesssssssesssssssessessnsessesansas
4. Homeowners MUILPIE PETil........oveveiieieieieieieeie e ssssenenes | sressesesessessessssns 40,097,695 | ..oocvvvvererrriernns 21,700,664
5. Commercial multiple peril.. ..16,008,453 ..6,330,661
6. MOMQJAGE GUAIANTY........vveveieiieictiie ettt bbbt ense s | sesbesssessesssssssessessssessessnsessesss | ebssessessssessesssssssessessnsessesaneas .
8. OCEAN MAMNE........cveveieiiee ettt bbbt es st | sebessesssssssesssssssesnses 159,660 | ..cvvvevereieieiia, (20,575)
9. Inland marine 4,441,800 | oo 863,236
10

. Financial guaranty.
11.1. Medical professional liability - occurrence.
11.2. Medical professional liability - claims-made..
12. Earthquake.........cccoeeveveeneicrieieinns ... 127,520
13. Group accident and health
14. Credit accident and health....
15. Other accident and health.
16. Workers' compensation.....
17.1 Other liability-occurrence..
17.2 Other liability-claims made....
17.3 Excess workers' compensation.
18.1 Products liability-occurrence.....
18.2 Products liability-claims made.......
19.1, 19.2 Private passenger auto liability. ..33,561,545
19.3, 19.4 Commercial auto liability.. ..18,702,531
....... ..38,934,610

....1,484,579
..20,376,961

: Burglary and theft..
27. Boiler and machinery.

30. Warranty
31. Reinsurance-nonproportional assumed property..
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.........
35, TOMAIS. ... vueirerieicie et

3498. Sum. of remaining wri e-|n; forLlne 34 fromoverflowpage
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Dal

. Farmowners multiple peril.
. Homeowners multiple peril

1

2

3 . .
4. Homeowners MUHIIPIE PETIL..........c.cceeeeeeeee e erereseseeresesesssesssnsnenss | eovnssssssssssssssnnenns 1,404,538 | o 38,896,570 | .vcvcvereeeeeee e .
5. Commercial MUItIPIE PETl..........cvvvevcrieesieteese e teses et sessssesssssssenss | seereessssssesssssssessnsssessssessesss 18, T4 | tevriteseiisesese e (226,731)
6 .
8

9

. Mortgage guaranty....

. Ocean marine....

. Inland marine....
10. Financial guaranty
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made.. e
12, EQRNQUAKE.......cocveiicecicc ettt benns | arees 163,728
13. Group accident and healt
14. Credit accident and health.... -
15. Other accident and health.............ccocueveevieueieiecieeeecee e

16. WOrKers' COMPENSALION.........cccoeuiirireieirieieirieeseie e eesesssseesssesssesessssessssesses | sesessesssssssesssssssessessssessessnses( 20y TO2) | wrrererrereeeesesnssessesssseesesnnes 186,131
17.1 Other lability-0CCUMTENCE...........ucveveeeievctes ettt ssssssesssnes | svsesssssssesissessesenssnseseesensnsn 008,484 | oiie ...1,380,520
17.2 Other liability-claims made.... et

17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-claims made...
19.1 19.2 Private passenger auto liability
19.3 19.4 Commercial auto liability......

30. Warranty
31. Reinsurance-nonproportional assumed property..
32. Reinsurance-nonproportional assumed liability .
33. Reinsurance-nonproportional assumed financial iNES............cooreerrrierininrenesiseeees | crrereeeeseeneeseeneens ) 0.9, GO I XXX e XXX...
34. Aggregate write-ins for other lines of business
38, TOMAIS. ...ttt

3498: Sum. of remaining write-ins for Ling 34 from oVerfloW PAge.........ccoevevevcvreeveriesieiiens | ceveveiesiese e ssses e ssanes 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)........ccccerrirrirerieriiersrersrsisiseieienisnens
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Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 1
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Ye
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Deve
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 1
2017 + Prior...c.... | ceovvreiererinnne 171,718 | oo, 151,234 | oo, 322,952 | oo 22,826 | oo 1,964 | oo 24,789 | oo 135478 | oo 16,143 | oo 124,328 | oo, 275,949 | ..o (13414) | oo [CRALE) —
22018 et 49,076 | ..o, 65,279 | oo, 114,355 | oo 18,018 | oo 1,749 | oo 19,767 | oo 28,030 | oo 8,352 | oo, 50,313 | oo 86,695 |..cooeriersirennnn. (3,028) | ..o, (4,865) [ ..o
. Subtotals
2018 + Prior........ | coooeerrererean. 220,794 | .o 216,513 | oo 437,307 | oo 40,844 | oo 3713 | e 44556 | oo 163,508 | .ooooveene 24,495 | oo 174,641 | oo 362,644 | ..o (16,442) | ..o (13,664) | .................
c 2019 | e 75,945 | oo, 87,077 | oo 163,021 | oo 34,865 | oo 8,257 | oo 43122 | e 33814 | oo 16,960 | .ooovevind 67,583 | oo, 118,357 | (7,266) | ....cooovrrerane. 5724 | ...
. Subtotals
2019 + Prior........ | coovereiererinens 296,739 | oo 303,590 | i 600,328 | .o 75,709 | oo 11,970 | i 87,678 | .o, 197,322 | oo 41,455 | o 242224 | oo 481,001 | .o [RI(VL:) ] (7,941 [ overreiennas
L0720 OO [ D0, S IS 0,0, ST P .0 S P DS T [, 72,718 | oo 72,718 |, XXX rtieiieiens | ceveriesissisnnnend 62,783 | oo 82,987 | oo, 145,770 [ .. XXX e e 0.0 SN R X
Totals 296,739 | .ooerereieinns 303,590 | cocverrerierienad 600,328 | ..ovvreeirerirereinns 75,709 | oo 84,688 | ....coccvvernne. 160,397 | coovvereee 197,322 | oo 104,238 | ..oooverrerne 325,211 | o 626,771
. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13
End's Surplus As % of Col. 1, As % of Col. 2, As % 0
As Regards Line 7 Line 7 Lin
Policyholders | .ooveveveine 524,468
1o e [CRO Y I 2— (26)% | 3. wevrrrnnn,
Col. 13
Lin




Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> owN

Bar Code:

* 14 6 2120204 900000 3 =«
* 146 2120204550000 3 =
* 14 6 2120203650000 3 =«

Respc¢

NC

NC

N¢

YE



Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted Deceml
Nonadmitted Assets Prior Ye
Assets Assets (Cols. 1-2) Admittec
2504, Prepaid EXPENSES.........ceviiiveiicreresiiiese sttt sesssss s sse s s s b ss s s sssesessnenans | sbessesesssesesinns 9,746,002 | ....coovcvevenens 9,585,827

2505. Other Than Invested Assets.. | 2,315,714 | .. 2,315,714
2506. Automobiles............cccrvunnee
2507. Leasehold improvements.. |
2508, EMPIOYEE AUVANCES........oiveiircreieiiieisisescieiss sttt bbb ss s

2509. Tenant allowances
2510. Miscellaneous receivables....
2511. Pooled general expenses receivable....
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 3
Statement Date Prior Year

2504. Deductible Loss Fund Liability.......
2505. Reinsurance assumed overhead payable.
2506. Obligations in Pools and Associations..
2507. State surcharges payable..........
2508. Tenant allowances payable...
2509. Pooled general expenses payable....

2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year
to Date to Date Decemb
1404. Interest on assets other than securities (116,582)

1405. Miscellaneous service fees
1406. Gain / (loss) on equipment disposals
1407. Surplus note interest credit
1497. Summary of remaining Write-iNS fOr LINE 14..........oiiiiiiii st enssneens | snbssesssseeens et sne e enes 0

..... 4,373,248




Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Eni
December 3

© Nk W

-

)

Book/adjusted carrying value, DeCembEr 31 Of PrIOr YEAI..........covuivveiireiieieteee ettt
Cost of acquired:

2.1 Actual cost at time of acquisition.....
2.2 Additional investment made after acquisition..
Current year change in encumbrances..
Total gain (loss) on disposals................
Deduct amounts received on disposals.
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized
Deduct current YEar's AEPIrECIAtION. ...........cu vttt enen
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)..........cccoevrereireierieieeieesse e
Deduct total NONAdMIttEd @MOUNES.........ceiicieiiice et s s snae s snnes
Statement value at end of current period (Ling 9 mMINUS LINE 10).......evuevieieiiiiieiisisieieissiesee s sessstesesssesssessessssessessssessenas

................................... 34,243,465

........................................ 919,086

................................... 34,967,414

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year En
December 3

© N o ok w

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 0f Prior YEar............cvvuvevnrerrernienrensersenesnnennenns
Cost of acquired:

2.1 Actual cost at ime Of ACQUISIION...........ruririieierrirririec ettt nen
2.2 Additional investment made after acquisition
Capitalized deferred interest and other

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (I0SS) ON GISPOSAIS........vuivieiieireieieieieieie ettt bbb bbbttt
Deduct amounts received on diSPOSAIS............vereerreenrereireerneeseeseiseesesesseseeeesees
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized.....
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation allowance......
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 MINUS LINE 14).......o i sssessnssssssssssssneans

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year En
December 3

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHIOr YEAI.........ccueiiuereieiie ettt sae s
Cost of acquired:

2.1 Actual cost at ime Of ACQUISIIION.............c.ocuiueiiiiicicie ettt bbb enans
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total ain (I0SS) ON QISPOSAIS........eurerrrerrerrereiriierssseeeseesssessssesessessesssssse st essssssess s ess st s ssess st ans s s st st st essessassensnssnens
Deduct amounts received on disposals
Deduct amortization of premium and depreCiAtioN.............ewrueerirrenrireieiesssieessss st sses
Total foreign exchange change in book/adjusted Carrying ValUE............ccviveieiiieieeieie et nas
Deduct current year's other-than-temporary impairment reCogNIZEd............ourireincireere s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceveriereirieisieseseee e
Deduct total NoNadMItted @MOUNLS...........civreirieirrc ettt
Statement value at end of current period (Line 11 MINUS LINE 12).....cucueviieieiiiiiesiississieesstssiessstssiessenssssssss s sssssnsenssssssenses

................................. 143,714,864

.................................... (1,032,605)
....................................... (276,149)
..................................... 7,899,898

................................. 139,041,926
................................... 28,664,404

................................. 110,377,522

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year En
December 3

© NS ok wN =

©

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar...........ccceueveveieveieiceieee e
Cost of bonds and stocks acquired....
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and Stocks diSPOSEA O ..........c.cveiieiiirieierece e bee
Deduct amortization Of PrEMIUM. ...ttt ettt s sttt st
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized..............ccceeeveveerricieinennnnns
Total investment income recognized as a result of prepayment penalties and/or acceleration fees.

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...............

Deduct total nonadmitted amounts

Ctatamant unliia At And Af AlirrAant nArA.

................................. 983,567,501

125,406,753
519,866
(8,116,784)
12,238,169
................................. 174,085,140
..................................... 2,660,327

..... 107,487

15,908,414 |...

..921,069,110

nn4 Nnen 14n




Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Cari
Value Beginning During During During Value End of Value End of Value End of Value December
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-errrvrrerereersreeriserisessieseses s ess s sssssenssnsnens | oesessssssssssssnesssnens 600,307,422 | ..oovvvirrirerirrinnn 45,521,161 | cooooecreerinne 31,498,275 | ..o (391,984) | .vvorveeeriiris 607,079,290 | .cooovvererrrrrirnns 600,307,422
2. NAIC 2 ().vveeeerreeereresensseeeseesseesssss s sess s st nest s | eesisessssenss s eseseas 63,129,550 | .ovoorrerrricnieiiins 5,181,205 | c.oooveerrereerieeienns 5,561,419 | ..o (1,358) [ covvvreerrerrrceercrinne 63,740,399 | oovvrerreieens 63,129,550 | oooorrvrrcrirreiinenns 62,747,978 | ...coovverecrnnd 61,
3o NAIC 3 ():rerererererrerrirrireniserisesisesiseessestsessessesssesssssseseses s sssnssesses | oestiesseesseesseessesseenees 1,586,080 [ .vvuveurenririerierierienienienies | cerriessissssessiessis st | et 28,550 | .oocvoreriereeieei 1,019,860 | ..ooovvvererirerirerirene 1,586,080 | ...oocvenrenricrierinene 1,614,630 [ ..o
NAIC 4 (8)... vttt | 4ebses b sttt | £ehee R h bbb | eebeeeR e R Rt i | eeb R bbb bbbt | H1eE R Rttt | Hhieb iRt | Heb bbbt (O
NAIC 5 (8)-.eevvrmreereeesreeeseeieeessesssssessesessse s esses st ss s | oeesssesss e ss e es st est s nes s s | eess e es s s st s s | eeeb s e R R st | Seees RS eRe | Hee b s R Rt | ettt | Sebee e (R

20I1SO

TOtBl BONS. ..o | v 665,023,052 | ..oooocs 50,702,366 | ..oovooccec 37,059,694 | ..o (364,791) | oo 671,839,549 | ..o 665,023,052 | ..oooooceen 678,300,934 | oo 691,C
PREFERRED STOCK

T 00000000 00000000 OO0 00000 000000000000 00000 OO OSSP PO L O
NAIC 2. s 55558550005 | 4220022820008 00280025 | 805200000800 | S8 5815 | R | SRR | e | s VN

11 NAIC 4ttt sttt eens | e st s R Rt | eeRE RSt R e | eeeE R R e s R s eeE | SeeER RS R | 4eeE s e Rt R Rt | SeEt R | eebe ettt (O
12 INAIC 5.ttt sets | resb ettt | Hirest ettt sttt | ShE R e Rttt es | Sehee b iR bbbttt | Setb et bbbttt | eese bbbttt | Heer e 0 | e
13, INAIC Bttt s sene | £eEE et E ettt | HEeeE Rt Rt n et n st | €RE e RE R R R bR R e n e ees | SehteeE Rt E et e ettt | Seebene ettt | nenb ettt | Heen e |
14, Total Prefermed StOCK.........covvviurieiriirircreiesinresssiee s | sresesssns s sneseenes 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [
15.  Total Bonds and Preferred StOCK.............ccovevevererererererirereeereeeeerereeereeerererenes | evevererererirereverenenad 665,023,052 | ...coovvviirerernn 50,702,366 | ....c.cocoovrrrrnnnn. 37,059,694

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S....... 0; NAIC6S.......... 0.



Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSU RANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Int¢
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

2
Prior Year End
December 3

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

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

1
Year To Date
...................................................... 0
...................................................... 0
...................................................... 0




Statement for September 30, 2020 of the M OTO RlSTS M UTUAL | N S U RAN C E COM PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE



Statement for September 30, 2020 of the MOTOR'STS MUTUAL |NSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 of prior year

. Cost of cash equivalents acquired.............cocoevevererrerrieressenenns

. Total gain (10SS) 0N diSPOSAIS.........ccvevvriiveireiriieieieieie e

. Deduct amortization of premium...........ccceveeieirenisienieensennns

. Total foreign exchange change in book/ adjusted carrying value..

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts...........cccccovuvrvninnnenenninens

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

o ACCIUAL OF QISCOUNL......cooeiiivieit ettt b bbb bbbttt

. Unrealized valuation iNCrease (AECTBASE).........cueieuirrierieisireiiessie ettt snne

. Deduct consideration received 0N diSPOSAIS............ccouueveuieiireiiieiesiese sttt

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

............................................ ATTT2,946 | oo
............................................ AT,772,946 | oo
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Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Invesi
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acqu
Acquired by Purchase
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS.......ocvvrriiiriiieerinias OH.. | 07/09/2020.... | TOMMYS POWERWASHING LLC........ootiiriirririiniiseiiesiseeisseisss s ssssssesssssssssssssssssssens | sesssesssesssossssssssssssssssesssesssnsssness | essssnsssessssssssnsssasssnsssesssnssnssnns | sosonssnns
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS.....ovevirieeri e OH.. [07/31/2020.... | O & S ASSOCIATES, INC.....oovuririiirirerieirisssieississiessssssssesss s sssssesssssssssesssesssnsss | oessesssessessssssssosssessasssessessssssessons | tossessasssessessasssessessssssesssessessansens | sessessnes
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COIUMDBUS. ... OH.. [07/31/2020.... | THYSSENKRUPP ELEVATOR........c.ccvcisiiriirieiieiienseisesssisssssssssssssssssssssssssessessssssessssssssanss | iessesssessessssssssosssessassessessansnssons | tesssessasssessessasssessossssssesssssessansess | sessessnes
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus . |09/08/2020.... | MERIT CONSTRUCTION SERVICES
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100'), occupied by reporting entity COUMDUS......ooooecerceeeee OH.. |09/01/2020.... | MERIT CONSTRUCTION SERVICES...........cociiiiiiriiireiieseiieseiiesesisesesssesesssssesssesessssssssas | oesesssessssessssessssesessesessesssseses | siesssessssesesssesessesesseseseesessesesens | neresonns
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity ColUMBUS.....coovecvverceecee e OH.. {09/01/2020.... [ O & A ASSOCIATES, INC.......coiiiiiieieieceteeecte ettt s st s st ssss e ssasaes | siesetessassesessesesesssesassssesesessnsesans | soessesesesssesesssesesessssesassssesesessesens | evesessens
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMBUS......oovecvrceeeee e OH.. {08/31/2020.... [ KOORSEN FIRE & SECURITY.......ooctiiiiieiieeteieeeeieieeieeie s tessiese s sssssesssessassssensesnss | soesetesessssssissssesessssssssssesesessssssanes | soesesesessssesessssesssessssssssssesssisesess | sesesensens
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS.....overiiieerie e OH.. [09/01/2020.... | ELFORD, INC.....ootiieriuiiririireiieisiesis s ssss st ssssss st sssssssssesssssssssessssans | oessssssssesssssssssosssesssssessesssssessons | tossessasssessessasssessossanssonssessessansens | nessessnes
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS.....ovevieieeers s OH.. [09/08/2020.... | THYSSENKRUPP ELEVATOR........c.ccocimiiririiieinisnsiessesssissssesssssssssssssssssssessesssssesssssssssanss | iessesssessesssssssssosssessassessessansnssons | tossessasssessessasssessossssssasssssnssansess | sessessnes
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS......cvveirriree e OH.. [ 09/25/2020.... | JOHNSON CONTROLS, INC.......coiiiiiriiiriiiiiiiciniieiesissiesse st sssssessesssssenss. | sresissssssesssssnssesssessssssessessssssessens. | toessessnsssessessssssessesssssesssesnssansens | vessessnes
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS......cveeirericeeiree e OH.. [ 09/24/2020.... | SHAFFER CONSTRUCTION.......cotiuiireiiiiiirriiiseieieriesiessessssisssessesssssessessessessessssssenss. | sesssssessesssssssssssessessessesssssessens | toessessnsssessessnsssessessnssessesessansens | sessessnes
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS......cvverriiceie e OH.. [09/24/2020.... | WSA STUDIO......c.evuiiiirriiiieieiieriesissie s sie sttt | fretisisessesssessentess st s e sissieniens | eebsessasesessesiasssenienssssestsenenisnerens | reveessenes
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS......cveeerriiceri e OH.. [09/30/2020.... | WSA SHUIO........cuuiirriiiiereiiiesiseeierssi ettt | frebisb s s bbbt eniens | eebsessnss st en bbb nenienirens | esisianes
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity Columbus . 109/30/2020.... | CHURCHWELL FIRE CONSULTANTS, INC....c.oviivniiniirinisiiisninsiserississnsneees
0199999 TOHAIS....... ek R R LR eEEEEoEEEE £+ EeoLEEEeLEEfeEEEfeLEE LR eLE L eLEE LR eLEEEeLEEEeLEEEeLEEEeLEEEeELEEeLLEEeEEEE S eLEEEieLEEEeLEE LR LR eLELE LR L LRttt | st 0 | o0 | v 0
0399999, TOAIS.........orveveriiireiieciece e e eeeLe L s | nnene s (O OO SPOR ESR 0
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inBJ/A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances

Property Disposed




1'L030

Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.J/A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances
12445 Cirrus Dr. Fishers IN... | 08/13/2020| Ryan & Avery YSzenga...........cccccccvonecees | wrener.... 435,608 | ..eccce. 435,608 0 435,608 | ....... 415,128 (20,480) | ......... (20,480) | ..
4813 Bears Paw...........cccccoucvonriianniianniens Springfield...........cccoociciriinnas IL.... | 09/02/2020| Jacob Saladino..........cccccocvsrvecisnricciiniiinns | o 432,364 | ..o, 432,364 0 432,364 | ........ 375,636 (56,728) | ......... (56,728) | ..
0199999. Totals 0 867,972 | oo 0 0 0 0 0 867,972 | ........ 790,764 (77,209) | ......... (77,209)
0399999. Totals 867,972 0 867,972 | ..o 0 0 0 0 0 867,972 | ........ 790,764 (77,209) (77,209)
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Statement for September 30, 2020 of the M OTORI STS M UTUAL I N S U RAN C E CO M PANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildin
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal

NONE



Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€030

1 2 Location 5 6 7 8 9 10 11 12
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan |Columhu= |OHA.A | Private Placement............. 10/20/2015 172,185 | oo,
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income INStrUMENLS = AFIIAEEA. ... oottt ettt et en 0 172,185 | .. 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC. Philadelphia . | Aberdeen Asset Management Inc. 08/24/2017.... | ...
Crescent Senior Secured Floating Rate Fund . . | Dover . . | Crescent Capital Group LP. 05/01/2007.... |.... ...269,952 |....
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other - UNGFAIIAEA. ..............eiiieieiieiei e teiiiis ittt ettt s et et ee et ess e et st es s et seesesess s et essee s e bt se s e e s ee et eesen s e bt st eeseese s et entesses et ensensessetantensessnsneas 0 ... 657,294 | .. 0] . 0
4899999. Subtotal - Unaffiliated............... 0 657,294 | .. 0] 0
4999999. Subtotal - Affiliated........ oo . . s . . 0 . 172,185 | .. [V 0
5099999, TOMAIS........vvverevseesieseieeresees et ees et es s8R s kRt AeERSeeREeeRE LR LR eeR RS LR R 4R R LR R Rt LR eeEs AeREseLEseLER LR eeR SRR R LR 0. 829,479 | .. 0] 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB/A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan...........couvniisivnninens |Columbus ......................... |OH. | Private Placement........cccoviiiniininninens 10/20/2015 | 06/30/2020 | ..... 30,786,190 0 | | e 27,906,489 | ... 1,136,550 [ ..ooverviniiiniens | e | o 0
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated eeeerereerereeeneenenns | v 30,786,190 0 0 0 0 0 0] ... 27,906,489 | ..... 1,136,550 | ....ccco.c. {0 [ (L] [ 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Adams Street 2012 Global Fund LP............ccccceeuriunnne Chicago.......vvvvernrererieines IL.... | Adams Street Partners............cccccovrrunnne 02/15/2012 | 09/22/2020 | ..... 14,296,130 | ..... 1,340,118 | oo | cveeieieineniens | e | e 1,340,118 | oo | o 13,727,101
HIPEP V 2007 European Buyout Companion Fund LP [ Wilmington............c..ccce... DE.. [ HarbourVest.........ccocoeeencenirecrercnenns 05/02/2007 | 09/30/2020 399,833 21,153 | e | v [ | e 21,153 | ..........26,067 | .......... 285,495
HarbourVest Partners VIII Venture Capital Fund LP.... [ Wilmington...........cc.ccc.vu.. DE.. | HarbourVest.... ..103/29/2007 | 08/06/2020 | ....... 1,754,519 | ... 246,768 | ..ovevvveeriiees | v | e | e 246,768 | ..ooovrreiieiinn | e 1,589,647
HarbourVest Partners IX-Buyout Fund LP Wilmington ... | DE.. | HarbourVest.... .. [12/21/2011 | 07/31/2020 | ....... 4,618,397 | ........ 498,103 | ..o [ eererieeinenrsnins | e | e 498,103 | ..ecvovreireies | e 4,485,244
HarbourVest Partners IX-Venture Fund LP Wilmington ... | DE.. | HarbourVest..........ccovuveveeevneenenicireininens 12/21/2011 | 07/31/2020 | ....... 3,530,698 | ........ 479,030 | oo | e | e | e 479,030 | .o | e 3,586,227
Park Street Capital Private Equity Fund VIII Boston MA. | Park Street Capital . | 05/04/2007 |09/24/2020 | ....... 2,049,691 | ....... 143,878 | oo [ s | e JERK:TC T I [ 1,715,307
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cooviiiiiioicseiec s | aena 26,649,268 | ..... 2,729,050 0 0 0. 2,729,050 | ..........26,067 | ... 25,389,021
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD Partnership WNC Institutional 3.05233503 Units LTD Partnership WNC
Tax Credit Fund XXI INVING. et CA.. | Institutional Tax Credit Fund XXI 03/28/2006 |09/30/2020 | ....... 1,112,582 0 [ [ [
4399999. Total - All Other Low Income Housing Tax Credit - UNAffilIAtEA......... ..o ieiisiit ettt ettt see ettt ettt es et ense st et ens st st ensensessnsensas | eires 1,112,582 0 0 0 0 0 (] [P (] 0
4899999. Subtotal - Unaffiliated........ e e | arens 27,761,851 | ..... 2,729,050 0 0 0]... 2,729,050 | .......... 26,067 | ..... 25,389,021 | ..... 1,227,540
4999999, SUDOtAl = AFFIIBEEA. ... .cevieie b Shb bbb | arins 30,786,190 0 0 0 0 0 0] ... 27,906,489 | ... 1,136,550
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Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Admir
Bonds - U.S. States, Territories and P
68609T A6 5 | OREGON ST.....oooiirniiniiininirsissisersnissenes I | 07/09/2020........ | CITIGROUP GLOBAL MARKETS INC, | ...... 1,000,000 | oo 1,000,000 | ..o s 1FE...
1799999. Total - BONAS - U.S. States, TEITHOMES & POSSESSIONS. .. ... ruuevuruereseieiirsiessteiersssssteersssrssesssssersame | feessmssesseessee e ees e eef s R e s eEE 8o EoEE o8 8 SR e 8o E £ L8 EE R L8108 E R E S8 E e £E 8RS8 E LR R R E et rehbne ffeeEedsen s ses e n b en bttt ensnnis | fensenssnessns st ensenesenseninesa 1,000,000 | oo 1,000,000 [ .o 0 |
Bonds - U.S. Political Subdivisions of States
529063 VT 3 | LEXINGTON CNTY S C SCH DIST NO 001 . I I 07/08/2020........ IPERSHING DIV OF DLJ SEC LNDING....c.ctiiriiiinninnrsissseserssnsssesenesenssnsseenes | ...... 1,014,950 | oo 1,000,000 | oo 703 | 1FE..
2499999. Total - Bonds - U.S. POIItICAl SUDGIVISIONS O SEALES. ... ...urvuuierieiiis st tiss s tisssssess st eestisesssess s s skt 8 088088 L0k 0o EAE e ehb e e f kbbbt bbbt | enbsnissenb ettt 1,014,950 | .o 1,000,000 | oo 703 [
Bonds - U.S. Special and Special A
017357 K9 4 |ALLEGHENY CNTY PA SAN AUTH SWR REV......cccovvvemmrrmerierercrirneenns 09/24/2020........ JANNEY MONTGOMERY SCOTT INC......couvumiieurimiiienierirsesneeserssesssesssesssee | sroesssesssesssessssssssssssesssessssesssesssssssnees | aeesesssssssnsssesssessssssessenes TAT8,110 | oo 1,000,000
172311 QE 5 | CINCINNATI OHIO WTR SYS REV.....iviiiiiiieieisiieiesissiessisesesissssssssenssssssssenes | sesesessnsenes 07/02/2020........ MORGAN STANLEY CO....cuviiriiiiiiiiiieiiesiiesisississsssssiessessssssssssnnss | stssssiassisessie s sssssss s sssessssssans | esssssiasissssenssssssessssesas 1,016,520 ..1,000,000
220245 L9 3 |CORPUS CHRISTI TEX UTIL SYS REV... 07/01/2020........ CITIGROUP GLOBAL MARKETS INC......cvuuiirriiiierriiiriiiierissisessesssseessessees | soeesessssssssesssessesssessesssssessesssssssssessas | sessessessessessessesssssensssanes 1,000,000 ..1,000,000
3132DV 7B 5 |FH SD80J0 - RMBS........cviiiiiiiiiiiiieiiiniiesisissisessissssessssssssssesssssssesssesssssssennss. | avesssisessonns 08/28/2020........ VIIOUS. ...t | bt | bbb 3,954,377 | v 3,837,749
3133A8 MR 5 |FH QB2168 - RMBS... 08/11/2020........ CANTOR FITZGERALD # CO....ovuiiririeiiiiiretiiisiesisssessssiesississesesssssssessnens. | sotesesssissssesssessesssssessesssessessssssessessns | sessesssssessasssessesssssensssanes 3,362,734 ..3,250,000
3140KP  JP 9 |FN BQ3869 - RMBS... 09/09/2020........ CHIGIOUD (SSB)....uvvvvevrurireesnissiiseesiesisesisseseesssssse st eses s ss st ensssesnes | steseessssesssess s ees et ss st | enssenssseessess st st 5,170,313 ..5,000,000
3140X7  XJ 3 [FNFM4280 - RMBS........ccoovrirmiciiriicincinns 09/09/2020........ SUNTRUST CAPITAL MARKETS, INC......ocvuuiiieiiiririniiiieiinsiceesisississesssnine | sensesesssisssesssesessssse s essessssessesins | sessesssssessassessessnsssessssaees 6,784,367
416498 DK 6 |HARTFORD CNTY CONN MET DIST CLEAN WTR PR........ccccevenee 08/13/2020........ GOLDMAN. ...ttt ennne | cotesessse b et st eias | oessentes et ees 1,000,000
45505M  HZ 2 |INDIANA ST FIN AUTH WASTEWATER UTIL REV......ccooviiiviericiecseieis 09/18/2020........ CITIGROUP GLOBAL MARKETS INC......ovuuiiririiiiirniiiiniisierissseiesssisssessees | soeesesssisssesssssssssssesssssssssesssssssessas | sessesssssessassessessssssessssanes 1,172,830
594615 HY 5 |MICHIGAN ST BLDG AUTH REV.......cccccovvunee. 09/11/2020........ JBITBIIES ...t | bbb | Sereri et 1,000,000
649726  XP 4 |NEW YORKNY CITY MUN WTR FIN AUTH WTR & 09/24/2020........ RAYMOND JAMES & ASSOCIATES........couieieririiiiiieiiessiesiesisssisssiies s | stesssisssisessessssssssssss e ssesssssssessss | oesssessssisesssnsssessessssesns 1,165,730
66353L DM 6 |NORTHAMPTON CNTY PA GEN PURP AUTH COLLEG 09/18/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......coiiiiiiiiiiirnnincieiieines [ et sssssessessssessesins | sersesssssessssssessessssssessesseses 1,000,000
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL 08/06/2020........ JEFFBIIES ..ottt | Shie et | erebee ettt 1,108,808
812643 VH 4 | SEATTLE WASH MUN LT & PWR REV. .. | 07/30/2020. WELLS FARGO BANK; NLA/SIG......coiiiiiiiiiieiiiiciesistissesieississessssisessessses | esbssssssesssssssssessssssessesss s ssssssssssssses | soessssssessessssesessssssssssssenes 1,201,780
812643  VJ 0 |SEATTLE WASH MUN LT & PWR REV .| 07/30/2020........ WELLS FARGO BANK;, NLASIG.....coooiieieieeecireireieisensinessesesessssesssessssssssssaens | retnsesssesssenesssssssessesssesssesssssssssessessnes | sesessessssssssssessessssessesssnsens 1,200,770
91417K 5T 4 |UNIVERSITY COLO ENTERPRISE SYS REV......coisiiiiiniiininsiisinsiisrssissessssssssesennns | oonesesasennees 07/01/2020. WELLS FARGO BANK, NLA/SIG.....cviiiiiiiiiiisiieiississississessssssssssssssssssssssssssssses | oossssssasssssssssssssessasssssensssssessansssssssons | seosssassessossssssssansssssasssees 1,000,000 | ..o 1,000,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... ... e reirieiuieiesieiistasierarisss | eeseessesssasseessesessesseseesesasseeseesesesassessesassessessessesaesessesaessesessessesasssssessessesesssssessesassessessesessessessnsansessessessesassessnsssassasss 32,316,339 30,647,749
Bonds - Industrial and Miscell
00206R  HJ 4 |AT&TINC....ccovvvirvrrririrrrirs 07/21/2020........ DEUTSCHE BANK SECURITIES, INC.......coutiiiiiiiiiiierinsieieiistiesesisessisiees | setesesssisssesisesessssse s essesssssessesias | sessesssssesssssessessnsssessessanes 1,782,825
065403 BC 0 |BANK 2019-BNK17 A4 - CMBS. .. | 08/19/2020. MORGAN STANLEY CO....tiuriiiiiriiiiieiisrieeiesissiessessessesssessesssssessesssssessenss. | soetesesssssssessessssssessesssssessessssssssessas | sessessessessessessesssesessssanes 1,171,055 1FM...
06540B  BD 0 | BANK 2019-BNK21 A5 - CMBS. .| 08/19/2020........ MORGAN STANLEY CO....ouiuiiiiiriiiiiieiisieiresississssessesssssssessssssessessssssessesss | sitssesssssssesssssssssssessassessessssssssessas | sessesssssessassessesssssessssanes 1,108,203 1FM...
08162W BB 1 |BMARK 2020-B19 A4 - CMBS 09/22/2020........ CHIGIOUD (SSB)...vveveuirerrireireiere ittt nenes | sostesessebnes st es st | oessentes st 2,019,901 . 1FE...
08163A AD 5 |BMARK 2020-B18 A4 - CMBS, 07/24/2020. DEUTSCHE BANK SECURITIES, INC........coiiiiiiiiiiieisnieierississesssissssiens | sensesessssssssesssssssssssessssssssessssssssosse | sesesssssessassessessssssessssanes 4,645,664 ..4,600,000 1FE...
191241 AJ 7 |COCA-COLA FEMSA SABDE CV.....ccccevrvrrrurnnee c 08/26/2020........ MORGAN STANLEY CO....outuuiiiircriiiieieiissiesiesissisesssssessesssessessssesessessssssessnsss. | sostesessssssssessessessssssessasssessesssssessessns | sessessessessassessesssssessessanes 1,245,050 ..1,250,000 1FE...
44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY..........ccceen. 08/05/2020........ GOLDMAN.......ctviarirrtietesisise ettt en st nnssne | atebessase b sttt ss bt | fentsenbs et 1,000,000 ..1,000,000 . |1FE...
65473P AL 9 [NISOURCE INC .. | 08/12/2020. CREDIT SUISSE SECURITIES (USA)......cuutiiiirriiiieiiieiesieississiesessssiesseses | sotesessssisssssissesssssse s sssesssssessessas | sessesssssessassessessnsesessssanes 2,248,290 ..2,250,000
708696 BZ 1 |PENNSYLVANIA ELECTRIC CO .1 07/20/2020........ DEUTSCHE BANK SECURITIES, INC.......oourviiieiieiieriniieierssieeesseessssesens | coresesssssnssesssessesssesessssssessessssssessesses | sessesssessessessessesssesessessenes 1,150,090 ..1,000,000
G9001E 13 6 |LIBERTY LATIN AMERICA SUBSRTS.......ccccovvnuvee 09/22/2020. Unknown... e [ e 151
3899999. Total - Bonds - Industrial and Miscellaneous................cccoccucvevecirereirinnanns 16,371,077 15,600,151
8399997, TOtal - BONMS - PAI 3.0k 40 E 8RR E SRRt 50,702,366 48,247,900
8399999, TOAl - BOMAS. ...ttt st E e 8o £E b sk £E1 £feeEeEReLEeR LR oL LR L b LA £EE R LR R AR L LR E LR LE L LS EE LR L bbb 50,702,366 48,247,900
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
74915M 30 8 | QURATE RETAIL 8 0 PRF.....couiiiiiiiieisiisieseissssenssss s | ................ | 09/15/2020........ ITG INC . 26.400 5,286
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PErDEtUAI PIEFEITEA. ... ... oottt s ettt s ettt en et enrenns 5,286
8999997. Total - Preferred Stocks - Part 3... 5,286
8999999, TOtAl - Pref@ITEA SHOCKS. ... rverttietes ettt ettt ee sttt E s Rk et ffeeEoeEseEE s R e EeEE Rt oL E LR e f o R feEEEEE £ oEE£EE LR E L E LR 5,286
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
00187y 10 0 |API GROUP ORD .1 07/16/2020........ ITGINC 565.000 7,232
02772A 10 9 | AMERICAN NATIONAL GROUP ORD. 07/02/2020........ CITIGROUP GLOBAL MARKETS INC 25.000 2,864
NNQ7EN n O | AMEDIN AN NALITANND DDANNC NDN NQIMEINNIN AN NRMAN an nnn ANE vvv
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03272L 10 8 | ANAPLAN ORD.......coumriiiermeiiiieiiesisesesssese s st ssssssesssesssesssssssesssnsnes | avssssssnesssnns 07/16/2020........ ITG INC...coeovii et 530.000 XXX s | s

03768E 10 5 | APOLLO GLOBAL MANAGEMENT CL A ORD.......ccccocorermmivrinriniines 07/16/2020........ ITG INC ..o 690.000 XXX s | e

04335A 10 5 |ARVINAS ORD.......cccoovvmrrrrrnrirerrrinrirnes 07/16/2020........ ITGINC 120.000 XXX

05465P 10 1 | AXONICS MODULATION TECHNOLOGIES ORD............ 07/16/2020........ ITGINC 125.000 XXX

0556EL 10 9 |BP MIDSTREAM PARTNERS UNT........cccoruvvrunrunee 09/30/2020........ MORGAN STANLEY CO....ovvuviriririiieriesineeesissisessssseesessessessesesessesissesessenes 5,300.000 XXX

05722G 10 0 | BAKER HUGHES CL A ORD.......ooivirriiieiriniiiiiessiesiesissisesssssisessesssesessssssssenes 07/16/2020........ ITG INC ..o 1,215.000 XXX

093712 10 7 |BLOOM ENERGY CL A ORD.......cccovvomiririirernrinrinae 07/16/2020........ ITG INC...oe e 345.000 XXX

10806X 10 2 |BRIDGEBIO PHARMA ORD 07/16/2020........ ITGINC 295.000 XXX

11275Q 10 7 |BROOKFIELD INFRASTRUCTURE CL A ORD 07/16/2020........ ITGINC 135.000 XXX

12503M 10 8 | CBOE GLOBAL MARKETS ORD 07/16/2020........ ITGINC 445.000 XXX

13123X 50 8 | CALLON PETROLEUM ORD 08/10/2020........ ITGINC 155.000 XXX

14161W 10 5 |[CARDLYTICS ORD 07/16/2020........ ITGINC 105.000 XXX

22788C 10 5 |CROWDSTRIKE HOLDINGS CL A ORD......ovvirririeimrireeieeieerierieseseessssssesseninenes 07/16/2020........ ITGINC 470.000 XXX

22978P 10 6 | CUE BIOPHARMA ORD.......cccooovtiiiirireriniirerniiniens 07/16/2020........ ITGINC 115.000 XXX

23804L 10 3 |DATADOG CL A ORD.....c.ccevvrerererirererirnrnes 07/16/2020........ ITGINC 615.000 XXX

243447 10 1 |DECIPHERA PHARMACEUTICALS ORD 07/16/2020........ ITGINC 150.000 XXX

247361 70 2 | DELTA AIRLINES ORD.......coviiierriiireiniieiiesiseiesissiesiessessesse s sssenseseessns 07/16/2020........ ITG INC...or e 1,050.000 XXX

24823R 10 5 |DENALI THERAPEUTICS ORD.............. 07/16/2020........ ITGINC 255.000 XXX

256163 10 6 | DOCUSIGN ORD.......cooriieiiiiimieiiieiissieseiisississss st esi s esssssssesessessene | oessessesinsnns 07/16/2020........ ITGINC . 330.000 XXX

29273V 10 0 [ENERGY TRANSFER UNT......ioiiiiiiieriereiceinisesiensessiesssssssssesssssssenssensssessnnss | soesssnsssenes 09/30/2020........ WELLS FARGO SECURITIES........coiririieriirieeinineeiesissssessesssssesssssssinenes | soeessesssesssssissessesssesssenss 6,760.000 XXX

30257X 10 4 |FB FINANCIAL ORD......cccoorvrrmirerririerriseierinines 08/18/2020........ Unknown... 57.900 XXX

31188V 10 0 [FASTLY CLAORD.....cocovvvrirerrririreriirs 07/16/2020........ ITG INC...oe e 295.000 XXX

320517 10 5 |FIRST HORIZON NATIONAL ORD.......oviiriririeirnrisisesisssisssssesssssseessssssssesssssssss | soseesssnnsnnnns 07/01/2020........ ITGINC 1,054.320 XXX

35803L 10 8 |FREQUENCY THERAPEUTICS ORD 07/16/2020........ ITGINC 115.000 XXX

35952H 60 1 |FUELCELL ENERGY ORD........costiuuiiueririiieinineesersessiessessssesesssssssessessssssssnss | coeessesssneenns 07/16/2020........ ITGINC 855.000 XXX

36467J 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD......... 09/25/2020........ CORPORATE ACTION 10.550 XXX

38267D 10 9 | GOOSEHEAD INSURANCE CL AORD.............. 07/16/2020........ ITGINC 55.000 4,549 XXX

40131M 10 9 | GUARDANT HEALTH ORD 07/16/2020........ | ITG INC. 300.000 24,681 XXX

42225T 10 7 |HEALTH CATALYST ORD......cccevrvvrerrirrrirens 07/16/2020........ ITGINC 125.000 | covoovvereeiere e 4,442 XXX

4489IN 10 9 |IAC INTERACTIVE ORD......coeriiiierrisiieinieississessssisesssssssesssssssssssssssesssssssssessessns | sonsesssossnes 07/01/2020........ ITGINC 180.000 | coovoveeriiceereiseieeceene 11,573 XXX

45773H 20 1 |INOVIO PHARMACEUTICALS ORD.......ccoovtveririrerinrerenne 07/16/2020........ ITGINC 575.000 13,992 XXX

48251W 10 4 |KKR AND CO ORD 07/16/2020........ ITGINC 2,075.000 71,610 XXX

49456B 10 1 |KINDER MORGAN CL P ORD 09/30/2020........ | Citigroup Global Markets Inc. NY. 2,300.000 28,816 XXX

539183 10 3 |LIVONGO HEALTH ORD 07/16/2020........ ITGINC 215.000 22,276 XXX

55336V 10 0 [MPLX COMUNT ..ottt sssssenss | esssesssnssnes 09/30/2020........ MORGAN STANLEY CO. 225,606 XXX

559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT 09/30/2020........ MORGAN STANLEY CO. 402,397 XXX

559663 10 9 |MAGNOLIA OIL GAS CL AORD.... 07/16/2020........ ITGINC 500.000 3,303 XXX

57667L 10 7 |MATCH GROUP ORD.... 07/01/2020........ | ITG INC. 594.512 35,823 XXX

59045L 10 6 | MERSANA THERAPEUTICS ORD.......ovvimrimiemrimriierierissessessssssssesssesesssssssssenenes | aeesssssessnnns 07/16/2020........ ITGINC 180.000 3,926 XXX

665531 30 7 |NORTHERN OIL AND GAS, INC.....coovvreriiiierniieiieieieiississsssisissssesesssssessessseenss | avenesiessnsenes 09/21/2020........ GOLDMAN 118.000 XXX

670002 40 1 |NOVAVAX ORD......cocosrmrimrrrerrirnrirerinninninas 07/16/2020........ ITGINC 230.000 XXX

690370 10 1 |OVERSTOCK COM ORD 07/16/2020........ ITGINC 160.000 XXX

69047Q 10 2 [OVINTIV ORD 07/16/2020........ | ITG INC. 1,045.000 XXX

69553P 10 0 |PAGERDUTY ORD 07/16/2020........ ITGINC 275.000 6,926 XXX

69753M 10 5 |PALOMAR HOLDINGS ORD 07/16/2020........ ITGINC 75.000 6,023 XXX

718549 20 7 |PHILLIPS 66 PARTNERS COM UNT 09/30/2020........ RBC CAPITAL MARKETS.........oooiiiieieierinrieierisseesisesessessessesssssessesssnssessenns | oovesessssssssssessssssessessnsens 7,000.000 | oo 164,833 XXX
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T1944F 10 6 [PHREESIA ORD.....oouiiiriirieiriirierieseeeisissise st sssesssensenssssssssssnenss. | soesssnessenes 07/16/2020........ ITG INC...coeovii et 110.000 3,227 XXX s | s

72352L 10 6 |PINTEREST CL A ORD 07/16/2020........ ITG INC ..o 1,620.000 | ..o 39,803 XXX s | e

726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT 09/30/2020........ J.P. MORGAN SECURITIES LLC 7,500.000 | cooocvrverreieierieeieeeeeeenend 45,329 XXX

72651A 20 7 | PLAINS GP HOLDINGS CL A ORD, 09/30/2020........ J.P. MORGAN SECURITIES LLC 5,300.000 32,865 XXX

74167P 10 8 | PRIMO WATER ORD 07/16/2020........ ITGINC 625.000 8,600 XXX

74257L 10 8 | PRINCIPIA BIOPHARMA ORD.........ccrtiimiiiiiriiinirsinsissriesssessesssssesssssssssssenenns | aeesssisesinns 07/16/2020........ ITGINC 115.000 | covvvvieieeiseeiriee 10,444 XXX

74915M 10 0 | QURATE RETAIL SRS A ORD 09/15/2020........ ITG INC...oe e 880.000 13,071 XXX

76243) 10 5 |RHYTHM PHARMACEUTICALS ORD 07/16/2020........ ITGINC 130.000 2,842 XXX

77543R 10 2 |ROKU CL A ORD 07/16/2020........ ITGINC 240.000 36,686 XXX

806857 10 8 | SCHLUMBERGER ORD.......cccoeiuiiiiiiiiiiiiiceieieresissiesssssssesessessssesssensssssssensnnens | sonsesessessces 07/16/2020........ ITGINC 2,455.000 XXX

822634 10 1 |SHELL MIDSTREAM PARTNERS UNT 09/30/2020........ WELLS FARGO SECURITIES 20,400.000 XXX

82710M 10 0 |SILK ROAD MEDICAL ORD 07/16/2020........ ITG INC...oe e 125.000 XXX

83088V 10 2 |SLACK TECHNOLOGIES CL A ORD......coirireriermirireimeineessensseseseesesssesssesssenesnee | woessseessenes 07/16/2020........ ITGINC 1,510.000 XXX

831754 10 6 | SMITH WESSON BRANDS ORD........cccoviirirmriniireriniines 08/25/2020........ GOLDMAN 240.000 XXX

83417TM 10 4 | SOLAREDGE TECHNOLOGIES ORD........cccooiurriiiieinrieieeiererieseessesessesessesssesenens C 07/16/2020........ ITGINC 195.000 XXX

84920Y 10 6 | SPORTSMANS WAREHOUSE HOLDINGS ORD......ccvvuirerrireriinniersniseesieisseniens. | onveisnnienns 07/16/2020........ ITGINC 170.000 XXX

87184Q 10 7 | SYROS PHARMACEUTICALS ORD........cootuirrieiirriniierierieresinsisessesssesesssesesssniens. | coneeessnssnees 07/16/2020........ ITG INC...or e 165.000 XXX

87612G 10 1 |TARGA RESOURCES ORD........cccoonuvumiririrens 09/30/2020........ WELLS FARGO SECURITIES 9,300.000 | cooovvrvvrirrineeies 135,036 XXX

88025U 10 9 | 10X GENOMICS CL A ORD......coiiiiieiiiririnieieiinsiesiesissesesissssesssiessssssssensssssssenss | aveessessnsenes 07/16/2020........ ITGINC 215.000 19,153 XXX

892672 10 6 | TRADEWEB MARKETS CL A ORD.......coocomirevrrrerienes 07/16/2020........ ITGINC 330.000 17,813 XXX

89374L 10 4 | TRANSLATE BIO ORD.....oociiiiiriiiiiierineieie i issssesesssssessessssssesssssssessessns | sossesessessnes 07/16/2020........ ITGINC 200.000 XXX

89653L 10 6 |BROADMARK REALTY CAPITAL ORD........cocovvvenienee 07/16/2020........ ITGINC 520.000 XXX

90138F 10 2 [ TWILIO CLAORD.....corvvvririrrrriririnennns 07/16/2020........ ITGINC 175.000 XXX

903537 10 0 [UBER TECHNOLOGIES ORD........ocovueriiiiereritireeieieisssisesessssisessessssesessssssssessenenss | osssesseseenes 07/16/2020........ ITGINC 2,090.000 XXX

91688F 10 4 [UPWORK ORD......coiriiiemmrimieieiiesiieesesisessessesssesssesssssssssssssensesssasssssssessssensns. | sooesssnsssenes 07/16/2020........ ITGINC 370.000 XXX

91822 10 3 |VBIVACCINES ORD......covvviuiriirciriierniiniins 07/16/2020........ ITGINC 685.000 XXX

922107 10 7 |VAPOTHERM ORD 07/16/2020........ ITGINC 75.000 XXX

92243A 20 0 | VAXART ORD 07/16/2020........ | ITG INC. 175.000 XXX

92764N 10 2 | VIR BIOTECHNOLOGY ORD 07/16/2020........ ITGINC 185.000 XXX

92854Q 10 6 |VIVINT SOLAR ORD.. 07/16/2020........ ITGINC 195.000 XXX

971375 12 6 |WILLSCOT ORD . 07/01/2020........ ITGINC 408.850 XXX

971378 10 4 |WILLSCOT MOBILE MINI HOLDIN CL A ORD......ccvvuieririnirierienereessesssrsesienenne | averseesesinns 07/16/2020........ ITGINC 640.000 XXX

98138 20 6 | WORKHORSE GROUP ORD 07/16/2020........ | ITG INC. 250.000 XXX

984241 10 9 |Y MABS THERAPEUTICS ORD 07/16/2020........ ITGINC 115.000 XXX

98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD .1 07/16/2020........ ITGINC 545.000 XXX

G14838 10 9 |MIMECAST ORD . 07/16/2020........ ITGINC 225.000 8,996 XXX

G85158 10 6 | STONECO CL A ORD.....ovuuiirriiiieriieiissieee it essssessses C 07/16/2020........ ITGINC 625.000 25,133 XXX

144385 10 9 | GLOBANT ORD .|C .| ITGINC. 145.000 23,094 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDKCIY TrEA. ... ...viiii  woiiieiiiiisisisesi ettt ettt etttk ettt ....2,675,756 XXX

9799997. Total - COMMON SEOCKS = PA 3.tk ki ks s e h s f LR Ef L4 E L0800kt ....2,675,756 XXX

9799999. Total - Common Stocks............. OO OO PO OO OO OO OO OO OO OO PO OO OO PO PO PP PO PO PO PP PP PO SO PP PP PPS PP PP ....2,675,756 XXX

9899999, Total - Preferred and COMMON SOCKS...........cc.cviivirieeieiivecieieteceetetescisteteseeeesesstetesesesassssasses etesssssssssssessassseetssssassessssessssssassasasssessssesesesesesese s e setes s e saesses e s et e s e s st as s s et et s ese st anes e e et s s e saansns et et s asansansnenansnenensans ....2,681,041 XXX

9999999. Total - Bonds, Preferred and COMMON SIOCKS..........ccciiuiiicieieiieieiicte ittt eaetetes 4etssstetesssaeses s s esesssssaesesseseeesessssebesseses et s s ebebesaes e e et s s e bbb e s e s es s s e bbb se s et et e s e bbb ee s e b s e A e bbb et et s e b et b s aebebamsn b et s s ansebans 53,383,408 XXX




Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
6

G030

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
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36179T 7K 5 | G2 MA5398 - RMBS........cocovvvirircrieriins .1 09/01/2020. | PaydOwN.........vverrerrrrrinnrirerrenes [ ererrsrinerieeninenines | eeeeneen 213177 | i 213,177 218,057 217,959 | oo | s (4,782) | oo [ e (4,782) | oo | v 213477 | e v, [V (V1 I 5,621 | 08/20/2048.
3620AD NY 4 |GN 726807 - RMBS.. .| 09/01/2020. | Paydown... 2,814 2,883 2,898 (84) (84) [ oo | e 2,814 09/15/2039.
3620C6 EG 6 |GN 749935 -RMBS.. .| 09/01/2020. | Paydown... 2,372 2,475 2,497 ((45) 1 I I [(5) ) [N IS 2,372 11/15/2040.
36291E H8 7 |GN 625855 - RMBS .. 1 09/01/2020. | Paydown 2,806 3,073 2,913 (106) 06/15/2035.
36291H C9 3 |GN 628396 - RMBS.. .| 09/01/2020. | Paydown... 9,171 9,745 9,370 (199) 10/15/2028.
36291 W3 0 |GN 629866 - RMBS.. .. | 09/01/2020. | Paydown... 4,207 4,270 4,231 (24) 09/15/2034.
36297D K3 0 |GN 708714 - RMBS .| 09/01/2020. | Paydown... 183 189 188 5) 04/15/2039.
38376G DN 7 |GNR 2010-018 C - CMBS .. | .| 09/01/2020. | Paydown... 5, 5,684 5,965 5,909 (225) 03/16/2051.
38376G  XT 2 [GNR2010-148 C-CMBS........ccoocnuvrirunnens .. 1 09/01/2020. | Paydown........ovvvniineisiiisiieniies 1,444 1,487 1,459 (15) 12/16/2050.
0599999. Total - Bonds - U.S. GOVEMMENL......couuivririiriiiinriisssssnrininnes cnississsrssssssnssssssssssssssssssssnssssssnsssssssssensssessssssssssnes | eonnnes 41,8509 | vvivnns 241,859 248,143 247,424 0 e (5,565) [ ovorvernens 0 XXX
Bonds - U.S. Special R and Special A it
222102 AA 3 |COULEE MED FNDTN WASH REV........... .1 09/29/2020. | Call @ 100.00........ccvvvrerrrererreerens [ rreerrerrrneenerienninns | wovererneeni 48,000 | o 48,000 .48,000 48,000 04/20/2036.
313MWR K2 0 |FHZJ1213- .. | 09/01/2020. | Paydown 15403 | ... 15,403 | ... .16,197 16,200 (797) 02/01/2041.
3131X4 2T 1 |FH ZK1686 - .. 1 09/01/2020. | Paydown.........cvorevererrrrinrrierirenes 931 922 920 10 07/01/2024.
3131X4 2U 8 |FH ZK1687 - .| 09/01/2020. | Paydown... 4,697 4,652 4,663 33 KX SR O 4,697 07/01/2024.
3131X5 AP 7 |FHZK1814 - .. [09/01/2020. [ PaydOWN..........ocvvvvrrriirrrienririnnies [ e | e 11,921 | i 11,921 | o 12,260 12,024 (R0 S I [(L0C) ) [N ISR 11,921 10/01/2024.
3131X5 B4 3 |FHZK1859 - .| 09/01/2020. | Paydown... 775 804 791 (16 (16 775 09/01/2024.
3131X5 D3 3 |FHZK1922- .. 1 09/01/2020. | Paydown... 4,438 4,438 4,602 4,509 (71 () T I 4,438 10/01/2024.
3131XJ S5 2 |FHZL3240 - .. 1 09/01/2020. | PAYAOWN.......covnverrireireiinerienienes [ eorreiseeisesiesinenies | coeeies 108,972 | .cvvvenee 108,972 | .covvenee 113,808 113,632 06/01/2042.
3131XM  FM 2 |FH ZL5572 - .| 09/01/2020. | Paydown... 35,066 | . 35,066 36,546 36,313 04/01/2043.
3131XN 6U 2 |FHZL7183- .. [09/01/2020. [ PaydOWN.........oorvverriirrriirniiineies | ceviereiieneiessiienes | cevvieeeninns 8,013 8,013 8,425 8,422 10/01/2043.
3131XP DV 7 |FHZL7316- .| 09/01/2020. | Paydown... 36,413 | . 36,413 38,541 38,776 11/01/2043.
3131XQ  TK 2 |FHZL8654 - .. | 09/01/2020. | Paydown... 21,952 | . 21,952 23,295 23,520 11/01/2044.
3131XR BB 9 |FHZL9034 - .. 1 09/01/2020. | PaYOWN......coomrvrrrirrereirrinerinenes [ eveereniseinsessnsinns | eoererneens 98,138 | .ovvvrneen 98,138 | .cvovue 102,955 102,309 02/01/2045.
31329 PV 3 |FHZA1336- .. | 09/01/2020. | PaYdOWN.......oouverrerrriniinerierienes [ e | e 113,097 | v 113,097 | v 117,462 117,005 07/01/2042.
31329 PX 9 |FHZA1338- .| 09/01/2020. | Paydown... 89,888 | . 89,888 92,936 92,568 08/01/2042.
31329K  XH 2 |FH ZA2480 - .1 09/01/2020. | PaYAOWN. .....covmvvrrerrererinrinerienes [ everierisseesneeieeinns | eveens 1,515,422 | ... 1,615,422 | ....... 1,464,750 11/01/2037.
31329K YU 2 |FHZA2523- .. | 09/01/2020. | Paydown... 09/01/2038.
3132A4 6K 9 |FH ZS4474 - .. | 09/01/2020. | Paydown 03/01/2042.
3132A4  PW 2 |FH ZS4037 - .. | 09/01/2020. | Paydown... 33,575 | . 33,575 34,929 34,899 05/01/2044.
3132A5 A4 7 |FHZS4527 - .| 09/01/2020. | Paydown... 65,381 | . 65,381 67,322 67,708 08/01/2043.
3132A5 AY 1 |FHZS4523 - .| 09/01/2020. | Paydown... . 37,981 | . 37,981 38,177 38,114 07/01/2043.
3132A5 XA 8 |FHZS5173- .| 09/01/2020. | Paydown... JOV ER 642 642 615 635 09/01/2021.
3132A6 TF 0 |FH ZS5950 - .. | 09/01/2020. | PaYAOWN.......vvmvirrercerrinirirerienes [ ereriieeseesessnenies | ceeeresneenns 4,138 4,138 4,302 4,216 09/01/2024.
3132HM ZZ 7 |FH Q11660 - RMBS .. [09/01/2020. [ PaYAOWN........ooourvvrrrirrrrirenrieennes [ coveeriiseeiessienns | e 139,958 | .......... 139,958 | .......... 145,491 144,564 10/01/2042.
3132L5 SE 4 |FH V80517 - RMBS .. [ 09/01/2020. | PAYAOWN.......covmvvrrirerrriverierieees [ eoveineisesiessinenies | coveines 141,123 | e 141,123 | e 149,216 149,954 10/01/2043.
3132M9  5A 8 |FH Q29241 - RMBS .. | 09/01/2020. | PaYdOWN......coovverrerrieiinerierirenes [ e | e 187,840 | ..ccovoue. 187,840 200,842 200,022 10/01/2044.
3132QU 3B 7 |FH Q37993 - RMBS .| 09/01/2020. | Paydown... 81,326 | . 81,326 86,625 87,307 12/01/2045.
3133A8 MR 5 |FH QB2168 - RMBS .| 09/01/2020. | Paydown... 6,081 6,292 08/01/2050.
3136AC U5 8 |FNR2013-15EP - CMO/RMBS .. | 09/01/2020. | Paydown... 45,663 08/25/2042.
3136AE  ZQ 3 |FNR 2013-56 P - CMO/RMBS . | 09/01/2020. | Paydown... 153,442 06/25/2043.
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3136AF Y8 1 |FNR2013-89 PA - CMO/RMBS .. 1 09/01/2020. | PAYAOWN.......oorverirerrnrierierieees [ eorveiseissssiseinenins | eenne 63,591 | ..... 63,591 65,916 65,434 | oo | eveeeennn(1,843) | o, 63,591 02/25/2043.
3137AC P37 |FHR 3879 NW - CMO/RMBS... .. | 09/01/2020. | PaYdOWN.......oouvirrirririinirireriienes [ everiirinniiesinnnies | ceeereneenns 5,757 5,757 6,031 5,873 09/15/2040.
3137B4 Z5 8 |FHR 4261 PA- CMO/RMBS. .| 09/01/2020. | Paydown... 35932 | . 35,932 36,852 36,562 07/15/2032.
3137B8 PP 6 |FHR 4322 PA - CMO/RMBS. . | .. [ 09/01/2020. | Paydown... 30,113 | . 30,113 31,788 3741 | e | veeeenn(1,628) | o, 03/15/2044.
31385X NF 0 |FN 555790 - RMBS.......cccoovmivmirnrrirrirennns .. 1 09/01/2020. | PAYAOWN........oourvvrrireiririiniieniiieies [ eveeieeiseissssissiins | cereriseeenns 3,803 3,803 3,906 10/01/2033.
3138EN 7M 5 |FN AL6299 - RMBS.. .. 1 09/01/2020. | PaYOWN......coomivrrrirrireiririnerinenes [ eveerenisseinsensnsinns | eoererneens 71,340 | oo 71,340 75,757 01/01/2045.
3138EN WV 7 |FN AL6059 - RMBS.. .1 09/01/2020. [ PAYAOWN.......oucvrrrrvrirerininireniieis | ervseeressesiisissnsneiiens | cvrenvenns 141,753 | .......... 141,753 146,735 11/01/2044.
3138EN WX 3 |FNAL6061- RMBS .. 1 09/01/2020. | PaYOWN.......coorvvrrirrireireriseiinenes [ oneereniseisensnsinns | eoerereens 70,143 | oo 70,143 72,137 11/01/2044.
3138WG EZ 3 |FNAS6451- RMBS oo |+ 1 09/01/2020. | PAYAOWN......ovvverrerreiirirerierienes [ e | ceeeies 115,811 | v 115,811 | v 120,466 01/01/2046.
3138WH RL 8 |FNAS7690 - RMBS........coooonvvemirriinris .. 1 09/01/2020. | PAYAOWN.........oovvrrirrieniineiierienes [ e | ceoneen 231,29 | .......... 231,296 232,381 232,386 | ..ooovvvvvrrieenns | overeens(1,089) [ o 08/01/2046.
3138WH XR 8 |FN AS7887 - RMBS .. | 09/01/2020. | PAYAOWN.......covrverrerrerirnerierieees [ eoveerseeiesisssinenies | eoverns 361,298 | .......... 361,298 355,044 355,131 09/01/2041.
3138WK  3E 3 |FN AS9796 - RMBS .1 09/01/2020. [ PAYAOWN.......ouvvvvrricereriririrenieis | crrveeeresissessnsiinns | coverns 1,767,950 | ....... 1,767,950 | ....... 1,771,265 | ........... 1,771,120 [ [ ereeeeenn(3170) [ 06/01/2047.
3138WT UT 1 |FNAT5993 - RMBS .. | 09/01/2020. | PAYAOWN.......cvvrvvrrereerrrierierienes [ eoeeineinesiessinenies | eeseens 374,99 | .......... 374,996 368,546 368,513 05/01/2043.
3138Y1 3L 7 |FNAX0802 - RMBS .. | .| 09/01/2020. | Paydown... [P (R 4,944 4,944 5,207 5,220 ) . 4,944 10/01/2044.
3138Y6 MY 7 |FNAX4874-RMBS.......cocovvvireirrirnerens .. 1 09/01/2020. | PAYAOWN.......covrverrirerinienerierienes [ eorreiseinesiesieenies | eoeeies 143,507 | .ovveenee 143,507 150,362 | ..oovvererrverrnne | erreen(6,855) [ oo, )| RS I 143,507 12/01/2044.
3138YE 5V 5 |FNAY1759 - RMBS .. | 09/01/2020. | PAYAOWN.......covvverrerreirnerierieees [ eoveeneeisesiessinenies | eovveres 168,270 | ..cvvvenee 168,270 171,673 ) 02/01/2045.
31390U MU 7 [FN 656571 - RMBS .. [09/01/2020. [ PaydOWN.........corvverriereriiririennies | eevereinnsinesiinees | v 18,963 | ..o 18,963 19,528 )| 05/01/2033.
31402H Z2 0 |FN729861-RMBS .. | 09/01/2020. | PaYAOWN.......coorvvrrirciririnirneriienes [ eveeineesseesesinsnies | cererenneenns 1,571 1,571 1,627 ) 11/01/2033.
31403D YB 9 [FN 746006 - RMBS .. 1 09/01/2020. | Paydown... o | e 4,550 4,550 4,740 ) 12/01/2033.
31405Q AX 6 |FN795722- RMBS......ccoooooneeirrierrciines .. 1 09/01/2020. | PAYAOWN.......coorvvrrireireirerineiinenes [ eoveereniseisensnsinns | eoererneens 14,289 | ..ccovnnee 14,289 14,699 ) 10/01/2034.
3140FP  C9 8 |FNBE3695- RMBS .| 09/01/2020. | Paydown... v 288,797 | .........255,797 261,313 261,457 )| ..o 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS .. [09/01/2020. [ PaydOWN.........coevvirrrirrrrirnrrieennes [ o | v 166,499 | .......... 166,498 | .......... 170,895 170,883 )| 01/01/2048.
3140H5 AW 1 |FNBJ3620 - RMBS .| 09/01/2020. | Paydown... 89,294 | . 89,294 93,717 93,002 )| ... 01/01/2048.
3140JQ TE 3 |FNBN7748 - RMBS .. 09/01/2020. | Paydown... . 27,691 | . 27,691 28,771 28,725 )] 09/01/2049.
3140K3  J2 9 |FNBO7480 - RMBS.........cocoommrireirririrniinns .. 1 09/01/2020. | PAYAOWN.......coorvvrrererrnrierierieees [ eoveeineisssiessinenies | eeveens 307,859 | .......... 307,859 | .......... 317,383 ) 12/01/2049.
3140Q9 NW 9 |FN CA2204 - RMBS .. | 09/01/2020. | PaYAOWN.......coovvirrerriiiinirierienes [ e | ceeeien 848,749 | .......... 848,749 | .......... 883,362 885,236 ) 08/01/2048.
31400A NN 6 |FN CA3096 - RMBS .. [ 09/01/2020. | PAYAOWN.......cvvnvvrrireirniinerierienes [ eonreiseensesiesiienies | ceeeea 437,670 | .......... 437,670 | .......... 458,836 459,459 ) 02/01/2049.
3140X4 M4 5 |FNFM1278 - RMBS .. | 09/01/2020. | PAYAOWN.......cvovverrerrreiierierirenes [ eoererneeiesiessinenies | eeeeren 542,706 | ......... 542,706 555,340 554,588 )| e 07/01/2034.
31410L UV 2 |FN 890796 - RMBS .. | 09/01/2020. | Paydown... o 93,952 | . 93,952 96,095 96,084 | 12/01/2045.
314120  AJ 9 [FN 934809 - RMBS.......cccovvvurereerrrinirnnas .. | 09/01/2020. | PAYAOWN.......cvvrvrrrereerrinernerienes [ ereeineissensenissses | cerereseenns 4,733 4,733 4,901 4,792 ) 03/01/2024.
31414R  PK 5 [FN 973926 - RMBS .1 09/01/2020. [ PAYAOWN.......ooverrvririrrierniisrirenns | vevversssiessssssesnens | vvvinssnnenes 1,233 1,233 1,251 1,247 ) 05/01/2038.
31416X FA 3 |FNAB1960 - RMBS .| 09/01/2020. | Paydown... . 20,390 | . 20,390 21,831 21,634 | oo | (1,288 | s [ s (1,284) | oo | s 20,390 12/01/2040.
31418V KJ 0 |FNAD7496 - RMBS........ccooovmrrveriririrnnens .. | 09/01/2020. | PaYdOWN.......vouvirrirririeinrinerirenes [ everienirsnesesinnines | ceienes 2,327 2,327 2,344 2,334 (14 I B 2,327 01/01/2026.
575896 GX 7 |MASSACHUSETTS ST PORT AUTH REV | .. | 07/01/2020. | Call @ 100.00... [V IO 900,000 | .......... 900,000 | .......... 964,359 914,491 | oo | e (14,891) [ s | s (14,491) | oo | e 900,000 07/01/2023.
646065 G5 5 |NEW JERSEY ST EDL FACS AUTH REV. |.. | 07/01/2020. | Call @ 100.00.........ccreververerererrnes [ eoreeernerineirnnrinenines | coeevend 650,000 | ......... 650,000 697,080 660,597 | ..o | ereeene(10,597) [ s | s (10,597) | vvvvverrereris | e 650,000 07/01/2027.
746189 PR 4 |PURDUE UNIV IND UNIVREVS.............. .1 07/01/2020. | Call @ 100.00..........covvvrererrrirreriens [ v | i 900,000 | .......... 900,000 | .......... 964,152 914,446 | ..o | e (14,848) | s | e (14,446) | ..o | s 900,000 07/01/2024.
TENNESSEE HSG DEV AGY
880461 SB 5 |RESIDENTIALFIN PR .1 08/25/2020. | Call @ 100.00........ccmrrerererererrirnns [ ererrrerirerirsrinesinns | weverireeens 20,000 | oo 20,000 | ..ocooonee. 19,775 19,789 5 L J ISR IO 19,794 07/01/2040.
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 K5 6 [MTG-C .. | 09/01/2020. | Paydown 23,068 | . 23,068 23,068 23,068 (0) (0) 23,068 04/25/2042.
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV....... .. | 09/30/2020. | Call @ 100.00... .. 51,000 | . 51,000 51,000 51,000 0 [ | s 51,000 02/20/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......cuririieririimissrssissssssenssssessssssssssssssenssensssesssssnnes | eeens 13,060,659 | ..... 13,060,659 | ..... 13,386,937 | ..ocooeee 12,922,054 | oo 0 [ . (185,277) | ovvvvvrnnens (V) (185,277) | .cvovvvnrend [ I 13,060,453 XXX




Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
6

2’5030

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
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
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Bonds - Industrial and Miscellaneous
ANHEUSER-BUSCH INBEV
03523T BP 2 |WORLDWIDE INC +. [ 08/12/2020. [ VAHOUS........ocvverreerreeireiiereiirenens | coviereiinesiiineneiienes | e 1,392,900 | ....... 1,336,000 | ....... 1,237,898 | ........... 1,303,924 | ..oovvveiriicns | i 7,509 7,509 v 1,311,432 | i | 100024568 | .........24,568 | ...... 92,812 | 07/15/2022.
05588U AA 0 [HGVGI19AA-ABS.......ccoomirmmrrmerirerirnens .. | 09/25/2020. | Paydown... IO IS 117,766 | .......c. 17,766 | ....oone. 117,737 117,738 28 28 | covereeeesnies | e 117,766 JESTRTORSPIRRTON | I PO 2,616 | 09/26/2033.
17119B  AD 9 |CCART 2016-B A4 - ABS.......cccoovmrrrmrirnns .. | 08/17/2020. | PAYAOWN.......oovvvrrirrirniineriierienes [ evneineissnsissiennies | ceoneinens 109,668 | .......... 109,668 | .......... 109,648 109,666 2 Y28 RTINS ISV 109,668 | ..ooovevcvvnris [ oo | v (V1N I 1,226 |02/15/2022.
COCA-COLA EUROPEAN PARTNERS
19123M AA 1 |PLC C[09/15/2020. | Maturity @ 100.00........ccovervvrrrrners | wrmrrreirvmrreriensineis | vveres 2,750,000 | ....... 2,750,000 | ....... 2,767,614 2,755,228 | ..o | v ((I22:) 1 TS DO (G722 1 O IR 2,750,000 | ..oooveieirrriei [ e | e 0 [ 96,250 | 09/15/2020.
CREDIT SUISSE AG (NEW YORK
22546Q AF 4 |BRANCH) .. | 08/05/2020. | Maturity @ 100.00.........ccovrevererenns [ eorerrreniririnerireniinns | vveene 1,750,000 | ....... 1,750,000 | ....... 1,705,900 | .......... 1,746,497 3,503 3,503 | oo [ s 1,750,000 08/05/2020.
28415P  AA 2 |EHGVT 2016-AA- ABS... .. | 09/25/2020. | Paydown... 23,516 | . 23,516 23,515 23,515 0 0 ...23,516 04/25/2028.
34528Q EC 4 |FORDF 2015-5A- ABS... o+ | 08/15/2020. | VAHOUS........ouveervrrrierirrersencrinens | everseresieessenssesnes | vveens 1,000,000 | ....... 1,000,000 | ....... 1,005,938 | ........... 1,000,992 (172 O IS [(C1574) IS ,000,000 08/15/2022.
34532F AD 4 |FORDL 2019-A A3 - ABS .. 09/15/2020. | Paydown... 61,079 | . 61,079 61,074 61,077 2 05/15/2022.
350910 AN 5 |FTST 2006-4TS A - CMBS... .| 09/15/2020. | Paydown... OO I 4,573,561 | ...... 4,573,561 | ....... 4,596,346 | ........... 4,573,999 (438) 12/13/2028.
36249K AC 4 |GSMS 2010-C1 A2-CMBS.......ccocovvvernee. .. | 09/01/2020. | Paydown..........cocrvereveriienirierirenes . 63,825 | . 63,825 65,737 63,856 (31) 08/10/2043.
42824C AG 4 |HEWLETT PACKARD ENTERPRISE CO.. | .. | 08/17/2020. | VANOUS.........ccsereurrereerermreirerinees | oneereesssensenssnsenns | evenns 1,503,704 | ....... 1,500,000 | ....... 1,499,580 | ........... 1,499,934 52 10/15/2020.
452570 AE 4 |IMSA2007-22A-RMBS.........cccovvirrerirenes .. | 09/25/2020. | PaYOWN.......coovvirrercerrrinirirerirenes [ everireerneeiessnenies | ceeererneenns 1,776 1,776 1,776 1,822 (46) 04/25/2037.
46625H HZ 6 |JPMORGAN CHASE & CO........ovvvveren. .| 09/16/2020. | Not Available............cccovvevvvvvnrins v | 001,799,788 | ......1,750,000 | .......1,781,903 | ........... 1,755,311 (2,786) 05/10/2021.
55265K 2G 3 |MASTR 2003-11 7A2 - CMO/RMBS........... .. | 09/01/2020. | Paydown . 17,317 284 . 12/25/2033.
617446 7P 8 |MORGAN STANLEY......ccoevirvrmrrrviririrenns .. | 07/24/2020. | Maturity @ 100.00.........ccovvrvrrrrins | crrvrerermrireermnnniinns | eoverns 1,000,000 | ...... 1,000,000 | ....... 1,005,770 | ........... 1,000,437 (CCT 4 [ I (G T4 IR 1,000,000 07/24/2020.
65478W AE 5 |NAROT 2016-C A4 - ABS.......c.coeeemirrnnrinne .| 09/15/2020. | PaYAOWN.......coumvvrerirrereirnriserieies [ eveereeiseisseeinsinns | veeens 1,613,753 | ....... 1,613,753 | ...... 1,565,034 | ........... 1,603,091 [ .ovveiceiviiineis | v 10,662 [ ..oeouevrriies | e 10,662 | ..vvoeeeerveeins | e 1,613,753 01/17/2023.
PUBLIC SERVICE ELECTRIC AND GAS US BANCORP INVESTMENTS
74456Q AX 4 |CO | 07/14/2020. | INC. s | e 4,712,079 | ...... 4,700,000 | ....... 4,835,863 | ........... A710,779 [ v | e (9,348) | ..ocvvuririnnns 08/15/2020.
82652) AA 5 |SRFC2015-3A-ABS....cccooimmrirmieririirenne .. | 09/20/2020. | PAYAOWN........covrerrerrriririerierinees [ eoveeneiieerineeienis | ceeene 8,973 8,973 8,972 8,971 3 09/20/2032.
82652K AA 2 |SRFC 171 A-ABS .. 109/20/2020. [ PaydOWN.........corvvvrriirrrrinniriennies | cevnreieniineesiieens | v 18,338 | v 18,338 | oo 18,337 18,337 1 03/20/2034.
82652M AA 8 |SRFC 2019-2A-ABS.. .. | 09/20/2020. | Paydown... 64,502 | . 64,502 64,485 64,485 17 05/20/2036.
82652N AA 6 |SRFC 193A-RMBS.... .. | 09/20/2020. | Paydown... 66,489 | . 66,489 66,488 66,488 1 08/20/2036.
82653E AB 3 |SRFC 2019-1B-ABS .. | 09/20/2020. | Paydown . 90,525 | . 90,525 90,505 95,772 | e | eevreeens (5,247) | ovevvrineinn 01/22/2036.
872590 11 2 | T MOBILE US SUBSRTS .| 07/22/2020. | ITG INC.......... . v | e 157 1,510 [ oo [ | e | e | s | o0 | v [ | s | e 197 | i 157 | | s
89175V AA 1 |TPMT 182 A1-RMBS .| 09/01/2020. | Paydown... 52,662 | . 52,662 53,929 | oo | e | i (V74 ] - 03/25/2058.
89176E AA 8 |TPMT 2018-1 A1-RMBS..... .| 09/01/2020. | Paydown... . 38,867 | . 38,867 39,735 (868) 01/25/2058.
891788 AA 2 |TPMT 2019-4 A1 - CMO/RMBS.... .. [09/01/2020. [ PaydOWN.........cocrverrrirrrinrriiennies | e | v 130,796 | ....eco. 130,796 | ...oece. 132,064 132,083 | oo | v (1,266) | ..ocoveorriirnne 10/27/2059.
92348R  AB 4 |VZOT 2017-3 A1B - ABS .. | 09/20/2020. | PAYAOWN.......coonverrirerrniinerierieees [ eoreeineessesissesnenies | eoeneees 179,074 | ..cooeee. 179,074 | ...oooee. 179,074 179,074 . . 04/20/2022.
92349F AB 9 |VZOT 2018-1 A1B - ABS . | 09/21/2020. | Paydown... 0 [P 759,233 | .......... 759,233 | .......... 759,233 759,233 0 ..759,233 oerD,880 | 09/20/2022.
3899999. Total - Bonds - Industrial and Miscellaneou: e 23,900,634 | ..... 23,779,516 | ..... 23,811,123 23,669,605 | ...cocccoeei0 | oo i(5,888) | v [ (5,888) | o0 | 23,757,382 | ..ccooooneenn0 | ......82,648 | .........82,648 | ..... 829,841 XXX
8399997. TOtal = BONAS = PAM 4.t s et | eeea 37,203,152 | ..... 37,082,034 | ..... 37,446,203 .36,839,084 .37,059,694 ..1,208,508 XXX
8399999. Total - Bonds N 37,203,152 | ... 37,082,034 | ... 37,446,203 .36,839,084 | .....cccoeeee.0 | .(196,730) | oo [ 1iiiiin(196,730) | o0 | i 37,059,694 ..1,208,508 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
95082P 30 3 |WESCO INTERNATIONAL INC........co0ouue. | . ‘ 07/21/2020. | ITGINC..oovivvinsiscierssissnisnissiinns | connrisrinnia 76.000 | oo 2,034 | .o 2,041 (U R [ 2,041 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. I 2,034 XXX 2,041 0 0 0 0 0 01... 2,041 XXX
8999997. Total - Preferred Stocks - Part 4... XXX 2,041 0 0 0 0 0 0. 2,041 XXX
8999999. Total - Preferred StOCKS..............vvevvveeeeereeeeereeeseeeeeeeerceeeerenes XXX 2,041 0 0 0 0 0 0. 2,041 XXX

C Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
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000360 20 6 |AAON ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....75.000 XXX 2,551 3,706 | ......... (1,155) [ cooeererinernnenes | vevvveineriienes | cvvenseeinns (1,155) [ cooneerrrereriens | ererereereeinns 2,551 XXX
000361 10 5 |AAR ORD......coevirimrimrrierirrireiieiineriens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... IR 5.000 XXX 228 226 3 3 228 XXX
00081T 10 8 |ACCO BRANDS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 220.000 XXX 2,081 2,059 22 72 I B 2,081 XXX
000957 10 0 |ABM INDUSTRIES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 115.000 XXX 3,756 4,337 (581) [ vevrevrermeries [ e | e [(51: 301 [T IS 3,756 XXX
001055 10 2 |AFLAC ORD.....coooverrirrirereieneiieseiins .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooevrvnnee 790.000 | ............ 28,686 XXX | s 30,652 | v 41,791 | ... (11,139) | oo [ e [ (11,139) | v | v 30,652 XXX
001084 10 2 |AGCO ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 125.000 XXX 7,294 9,656 (2,363) [ c.ooverrirerienes | cevvveineriienes | cereserinns (2,363) | coooeerrrerernens | e 7,294 XXX
00123Q 10 4 |AGNC INVESTMENT REIT ORD............... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,332 5,923 409 409 | i [ e 6,332 XXX
00130H 10 5 |THE AES CORPORATION .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | 16,980 | oovvovvrnnns 22,786 | ......... (5,805) [ coourernrererrenes | cevvneinneriienes | cereneeinns [ 012) S IO 16,980 XXX
00163U 10 6 |AMAG PHARMACEUTICALS ORD.. .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 239 243 (5) (5) 239 XXX
00164V 10 3 |AMC NETWORKS CLA ORD.......ccccoorrnr .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,199 790 409 409 | | e 1,199 XXX

AMC ENTERTAINMENT HOLDINGS CL A
00165C 10 4 [ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 163 109 54 54 XXX
001744 10 1 |AMN HEALTHCARE ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 4,217 4,985 (UGE) ) [T U PPN (768) XXX
00182C 10 3 |ANI PHARMACEUTICALS ORD.. .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,233 925 308 308 XXX
00187Y 10 0 |APIGROUP ORD.......ccoovormririreirnrineinns .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,072 0 XXX
00191U 10 2 |ASGN ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 6,329 6,387 (59) (59) XXX
00206R 10 2 [AT&T ORD....coooovrrririrrireirsiiseiiesriesiseens .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 300,417 | oo 350,352 | ....... (49,935) | .voovvvrieeres [ v [ (49,935) XXX
002474 10 4 |AZZORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 230 (1) (1) . . . XXX
002535 30 0 |AARONS ORD....cccoevviivirrirriierinnrierirenes .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ..120.000 16,706 XXX 6,853 ) 552 | .. . XXX
002824 10 0 |ABBOTT LABORATORIES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 2,430.000 | .......... 265,988 XXX 211,070 ) 182,389 ceereees XXX
00287Y 10 9 |ABBVIE ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ,205.000 195,231 XXX
002896 20 7 |ABERCROMBIE AND FITCH CL A ORD... |.. | 08/31/2020. | AUStMENt.........crerrrrcrinrirreriiniins | v 140.000 2,723 XXX
003654 10 0 |ABIOMED ORD.......coevomrererinrricrirerireenns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD. |.. | 08/31/2020. | Adjustment.........c..cccvuurerviiniirnnnne 5,612 XXX
004225 10 8 |ACADIA PHARMACEUTICALS ORD......... .. | 08/31/2020. | Adjustment.... 3,070 XXX
00434H 10 8 |ACCELERON PHARMA ORD .. | 08/31/2020. | Adjustment . 2,012 XXX
004498 10 1 |ACI WORLDWIDE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 7,766 XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... reroreeernenD70.000 | e 47,601 | XXX | 44,261 | 33,869 XXX
00508Y 10 2 |ACUITY BRANDS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 10,350 XXX
006739 10 6 |ADDUS HOMECARE ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 1,458 XXX
00724F 10 1 |ADOBE ORD . |..108/31/2020. | JP MORGAN SECURITIES INC..... 490,000 | ..l251,662 | XXX [ 88,935 | s 161,607 162,617 |... XXX
00737L 10 3 |ADTALEM GLOBAL EDUCATION ORD..... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ...cc.......130.000 | coovceenid,315 | XXX | 6,122 | s 4546 | ... 1,576 Y N I 6,122 | oo | s (1,807) | vovvenee (1,807) XXX
00738A 10 6 |ADTRAN ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 148 80 80 ..(62)] ... XXX
00751Y 10 6 |ADVANCE AUTO PARTS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... v 135,000 | 21,100 | XXX | 22,802 | e 21,622 | .......... 1,180 1,180 [ e | e (1,701 | ... XXX
00766T 10 0 |AECOM ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 12,723 (TR Z:) ) USUUIN DURR DO [ — XXX
00770F 10 4 |AEGIOCLAORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 336 (60) (60) XXX
00773T 10 1 |ADVANSIX ORD.....cccovverrrrrrerierirerireens .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 299 154 154 XXX
AEROJET ROCKETDYNE HOLDINGS

007800 10 5 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 3,865 | oo 5479 | oot (1,614) [ oo | e [ e (1,614) | s | i 3,865 | s [ 001,098 | 101,098 | s XXX
007903 10 7 |ADVANCED MICRO DEVICES ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 26,433 | oo 44,484 | ... (18,052) | vvvvvverierries [ e XXX
00790X 10 1 |ADVANCED DISPOSAL SERVICES ORD. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 3424 4,273 (849) . XXX
007973 10 0 |ADVANCED ENERGY INDUSTRIES ORD | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | s 3,336 | oo 4,984 | ... (1,648) | ..o | e | eerrirrnen(1,648) | oo | v 3,336 | e | 01,852 | 1,852 | v, XXX
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008073 10 8 | AEROVIRONMENT ORD.......cccoormrrrrmrernens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,936 2470 | ... 1,466 1,466 | ..o | s 3,936 ..(880) | ... XXX
008252 10 8 |AFFILIATED MANAGERS GROUP ORD... | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 7,024 3,813 3,211 3211 | e | e 7,024 XXX
00846U 10 1 |AGILENT TECHNOLOGIES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX | 33,521 | coreieii 49,906 | ....... (16,385) | .vvoeeeevreries [ ervreirneriieeins [ e (16,385) | .vvvvernerrerens | cevrrerinein 33,521 XXX
00847 10 5 |AGILYSYS ORD . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . ....15.000 XXX 395 381 13 13 395 XXX
00912X 30 2 |AIRLEASE CLAORD.....ccooommmrrimrrrirannens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccvvvvrneee 150.000 | covvovuveenne 4,661 XXX 6,537 7,128 (591) [ oveveerreireeries [ ervreirneiiniies | e (11 1 [N ISR 6,537 XXX
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... | .ccoovvvnnee 260.000 | ....ccoonee 75,984 XXX | s 42,726 | oo 61,097 | ...... (18,372) | ovvvvvereries [ v [ e (18,372) | vvvvvererrerins | v 42,726 XXX
AIR TRANSPORT SERVICES GROUP
00922R 10 5 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 100.000 XXX 2,182 2,346 (164) XXX
00971T 10 1 |AKAMAI TECHNOLOGIES ORD................ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 305.000 XXX | s 19,807 | oo 26,346 | ......... [(GRSKIe) R IR XXX
011311 10 7 |ALAMO GROUP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,122 2,511 (389) XXX
011659 10 9 |ALASKA AIR GROUP ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... . XXX 9,393 10,163 (770) XXX
012653 10 1 |ALBEMARLE ORD .. |..108/31/2020. | JP MORGAN SECURITIES INC 195.000 XXX | s 18,972 | oo 14,243 | ......... 4,729 XXX
013872 10 6 |ALCOA ORD.....ccoomirrrireirerinrinerieeineens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovvrvnnee 325.000 XXX | s 12,236 | v 6,991 | oo 5,246 XXX
ALEXANDRIA REAL ESTATE EQ REIT
015271 10 9 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 135.000 XXX
015351 10 9 |ALEXION PHARMACEUTICALS ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 375.000 XXX
016255 10 1 |ALIGN TECHNOLOGY ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
017175 10 0 |ALLEGHANY ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
01748H 10 7 |ALLEGIANCE BANCSHARES ORD........... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
01748X 10 2 |ALLEGIANT TRAVEL ORD........cocoovvvrmecn. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... . ....25.000 XXX
018802 10 8 |ALLIANT ENERGY ORD.......ccocvmmrvrriirnens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoocvrennce 280.000 XXX
ALLISON TRANSMISSION HOLDINGS
01973R 10 1 |ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... | cocvvcrvenee 205.000 | ..ooovrenees 7,352 XXX | s 10,320 9,906 414 A4 | e | i 10,320 [ .veovieeiienns | e (2,968) | .......... (2,968) | ....ouvnne 105 XXX
ALLSCRIPTS HEALTHCARE SOLUTIONS
01988 10 8 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvvernces 55.000 | cooorveerirns 491 XXX 757 | oo D40 | 217 [ [ e 17 [ | e 19T | e [ e XXX
02005N 10 0 [ALLY FINANCIAL ORD.......ccocoommremerrerins .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 850.000 XXX | 22,729 (3,288) | ... (3, XXX
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD...... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 105.000 ..13,926 XXX 8,577 .5,349 XXX
02079K 10 7 |ALPHABET CL C ORD .| 08/31/2020. | JP MORGAN SECURITIES INC 335.000 | .......... 547,436 XXX | s 367,645 | ...coeoeeee 847,902 | o0 s(80,256) [ oo | v [ ereeeenen(80,256) | oo | e 367,645 | i | e 179,790 XXX
02079K 30 5 |ALPHABETCLAORD..... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..355.000 578,468 XXX 195,094 .383,374 .383,374 XXX
02208R 10 6 |ALTRA INDUSTRIAL MOTION ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . 100.000 XXX XXX
02209S 10 3 |ALTRIA GROUP ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,780.000 XXX XXX
023135 10 6 |AMAZON COM ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .cooovrrenes 465.000 XXX XXX
023139 88 4 | AMBAC FINANCIAL GROUP ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
023436 10 8 |AMEDISYS ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX XXX
023586 10 0 |AMERCO ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC. XXX XXX
023608 10 2 |AMEREN ORD.......cccoovumirmerirnrerneeriniininns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 415.000 XXX XXX
02376R 10 2 |AMERICAN AIRLINES GROUP ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 535.000 XXX XXX
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... 235.000 XXX XXX
025537 10 1 |AMERICAN ELECTRIC POWER ORD..... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..580.000 XXX XXX
02553E 10 6 |AMERICAN EAGLE OUTFITTERS ORD....|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
025676 20 6 |AMERICAN EQUITY INV LIFE HLD ORD.. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
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025816 10 9 | AMERICAN EXPRESS ORD.......cccoonvvurnec. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 68,547 | .ovvevrirnns 87,765 | ...... (19,218) | vvvveverreries [ ervverneriieniins [ e (19,218) | ovvvvcvvrireinne XXX
025932 10 4 | AMERICAN FINANCIAL GROUP ORD...... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,117 1,097 21 21 XXX
02607T 10 9 |AMERICAN FIN CLA ORD......ccccrsvrvmrrnnes .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,125 2,586 (4871) | overneerrereeriees [ v | i (G ) I XXX
AMERICAN HOMES 4 RENT CL A REIT
02665T 30 6 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 9,376 11,663 (V202574 SRR IO IO (V02574 ) IR (N 9,376 | covvovverieeins | i 3,365 | oo 3,365 | .o 67 XXX
AMERICAN NATIONAL BANKSHARES
027745 10 8 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,975 1,979 (4) (4) XXX
028591 10 5 | AMERICAN NATIONAL INSURANCE ORD] .. | 07/02/2020. | Various.. XXX 2,864 2,942 (78) (78) XXX
02875D 10 9 |AMERICAN OUTDOOR BRANDS ORD..... |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX XXX
02913V 10 3 |AMERICAN PUBLIC EDUCATION ORD.... |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX XXX
029683 10 9 |AMERICAN SOFTWARE CL A ORD.......... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
029899 10 1 |AMERICAN STATES WATER ORD........... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
03027X 10 0 |AMERICAN TOWER REIT .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX XXX
030371 10 8 | AMER VANGUARD ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
030420 10 3 |AMERICAN WATER WORKS ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
03062T 10 5 |AMERICA'S CAR-MART ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
03071H 10 0 |AMERISAFE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
03073E 10 5 |AMERISOURCEBERGEN ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... . XXX XXX
03076C 10 6 |AMERIPRISE FINANCE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 195.000 XXX XXX
031100 10 0 |AMETEK ORD. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 135.000 XXX XXX
031162 10 0 |AMGEN ORD... .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 595.000 XXX XXX
032095 10 1 |AMPHENOL CLA ORD........ccocommrrrrrirenn .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
03209R 10 3 |AMPHASTAR PHARMACEUTICALS ORD | .. | 08/31/2020. | J> MORGAN SECURITIES INC.... XXX . XXX
032654 10 5 |ANALOG DEVICES ORD........cccoovvemrrrern .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 39,047 53,478 | ...... (14,432) | oo [ i [ (14,432) | ovvoveeieeis | e 39,047 XXX
03272L 10 8 |ANAPLAN ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 9,956 (0 OO O 9,956 XXX
034164 10 3 |ANDERSONS ORD.. .| .. 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,770 1,643 127 127 | e | e 1,770 XXX
03475V 10 1 |ANGIODYNAMICS ORD.......coocrrmrererrnens .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 197 160 37 37 197 XXX
ANNALY CAPITAL MANAGEMENT REIT
035710 40 9 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 19127 | oo 17,286 | ..o 1,841 1,841 XXX
03662Q 10 5 |ANSYSORD .| 08/31/2020. | JP MORGAN SECURITIES INC . . XXX | s 16,981 | covvvovereinns 33,463 | ... (16,482) | .vvovveerreries [ v [ e (16,482) | oo XXX
036642 10 6 |ANTARES PHARMA ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....25.000 XXX 82 118 (35) (35) XXX
03674X 10 6 |ANTERO RESOURCES ORD.. .. | 08/31/2020. | Adjustment...........c.cecvvrreerernereneens 435.000 XXX 580 0 XXX
036752 10 3 |ANTHEM ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... 260.000 XXX | 72,589 78,528 (5,938) | oooveverrrirennes | veerereneinns | ceerneeennns (5,938) | oo XXX
03676B 10 2 |ANTERO MIDSTREAM ORD..........ccccoouueue .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovvvennee 315.000 XXX 2,355 2,391 (36) (36) XXX
ANWORTH MORTGAGE ASSET REIT
037347 10 1 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .....ccveuc 425.000 | ..oovvorrinnne 732 XXX 1,539 1,496 43 A3 | e | e 1,539 [ o e [0 N — (105) ) I 81 XXX
037411 10 5 |APACHE ORD......ooevovererrrrinerirerierireens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoevrrencd 675.000 | ..ovvverees 9,985 XXX | s 33,284 | oo 17,273 | ........ 16,011 | e [ e [ e 16,011 | oo | v 33,284 | .o | (23,300) | ....... (23,300) | ...covvene 203 XXX
APARTMENT INVST MGT CL AREIT
03748R 75 4 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 13,580 | oo 15,234 | ........ (1,654) [ oo | cevvrneineiiieies | cvveneeinns (1,654) | cooovvveirciis . XXX
037598 10 9 |APOGEE ENTERPRISES ORD................. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 869 650 219 219 869 . . XXX
APOLLO GLOBAL MANAGEMENT CL A
03768E 10 5 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 14,824 0 XXX
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03782L 10 1 |APPIAN CLAORD.. .. | 08/31/2020. | Adjustment XXX 2,164 2,164 (0 OO O 2,164 | oo | e 1,510 | v 1,510 | o, XXX
037833 10 0 |APPLE ORD .. | 08/31/2020. | Various. XXX | 1,078,814 | .......... (3,272,465) | ....4,351,280 | ...oovvvrviviinns [ v | s 4,351,280 | ..oovvvveirinens | e 1,078,814 .1,333,339 |....1,333,339 | ....... 11,197 XXX
03783C 10 0 |APPFOLIO CL AORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,814 3,299 (484) | oeooeerrireries [ v | i (G 7) N 2,226 XXX
03784Y 20 0 |APPLE HOSPITALITY REIT ORD . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,013 4,631 382 382 | oo | e 5,013 [ [ (V2 4 RO (725 4 ISR 86 XXX

APPLIED INDUSTRIAL TECHNOLOGIES
03820C 10 5 |[ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,326 4,668 658 658 L(1,112)] . XXX
038222 10 5 |APPLIED MATERIAL ORD.......ccccoonuvurnnne .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | 17,329 | oo 29,604 (12,275) | covvovvenrvernns [ v [ e (12,275) | covvovrerveres | ervvrieeneen 17,329 [ | s 12,543 XXX
038336 10 3 |APTARGROUP ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | e B TTA | 6,359 | ..ot (1,585) [ coouverererrerneins | cevvreineriienes | ceveneeinns (1,585) | ..o XXX
03937C 10 5 |ARCBEST ORD .. | .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,380 20 20 XXX
03940R 10 7 |ARCHRESOURCESCLAORD................ .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,587 987 987 XXX
039483 10 2 |ARCHER DANIELS MIDLAND ORD, .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 11,588 45 45 XXX
039653 10 0 |ARCOSA ORD.......ccouvvurmrrirmrriirnriinneiinns .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,564 (934) | oo [ v | i [CRZ)) I XXX
03966V 10 7 |ARCONIC ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 0 XXX
040047 60 7 |ARENA PHARMACEUTICALS ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 3,179 (B96) | vvvveverreeries [ e | i [(<IS16) ) N XXX
04010E 10 9 |ARGAN ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 401 4 4 XXX
04013V 10 8 |ARES COMMERCIAL REIT ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 713 (24) (24) XXX
040413 10 6 |ARISTA NETWORKS ORD . | 08/31/2020. | J> MORGAN SECURITIES INC XXX | 16,706 14,238 2,468 2488 | ..o | v 16,706 XXX

ARMADA HOFFLER PROPERTIES REIT
04208T 10 8 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,655 1,835 (180) [ ovvrvvrrvrereninns | eeererreirseenes | eoveierineins (180) [ ovrerveevrrereen | ceverrvriiririnine 1,655 | o [ v (L) A (712} B 43 XXX
042315 50 7 |ARMOUR RESIDENTIAL REIT ORD......... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 93 89 4 XXX
04247X 10 2 |ARMSTRONG WORLD INDUSTRIES ORD] .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,976 7,048 (2,072) XXX
042735 10 0 |ARROW ELECTRONICS ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 12,453 14,830 (2,377) XXX
042744 10 2 | ARROW FINANCIAL ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 2,251 2,268 (17) XXX
04280A 10 0 |ARROWHEAD PHARMACEUTICALS ORD]| .. | 08/31/2020. | Adjustment............cc.couvveenrvernrreens XXX 2,914 2,914 XXX
043436 10 4 |ASBURY AUTOMOTIVE GROUP ORD..... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,838 5,031 (2,192) XXX
044186 10 4 | ASHLAND GLOBAL ORD........ccccovrvrrvurrnns .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 10,559 9,949 610 XXX
045327 10 3 |ASPEN TECHNOLOGY ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 13,822 | oo 15,721 | oo (1,899) | oo | cevereirerieens XXX
045487 10 5 |ASSOCIATED BANCORP ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,991 1,653 338 XXX
04621X 10 8 |ASSURANT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | e 6,505 | ..ooovrrrirs 7,865 | ... (1,360) | .ooovvrnrireiieies | e XXX
046224 10 1 |ASTEC INDUSTRIES ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,283 1,890 (607) XXX
046433 10 8 |ASTRONICS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 603 419 184 XXX
047649 10 8 |ATKORE INTERNATIONAL GROUP ORD | .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 129 202 (73) XXX
048269 20 3 |ATLANTIC CAPITAL BANCSHARES ORD |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,890 1,835 55 XXX

ATLAS AIR WORLDWIDE HOLDINGS
049164 20 5 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 2,238 | s 1,103 | oo 1,136 XXX
049560 10 5 |ATMOS ENERGY ORD......cccocovvermrrernrnnes .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,673 3,356 (683) XXX
04963C 20 9 |ATRICURE ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC . XXX 1,907 2,276 (369) XXX
049904 10 5 |ATRION ORD . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,610 3,758 (148) XXX
052769 10 6 |AUTODESK ORD........cooooerumrrrcrirrirennns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 54,291 | oo 69,715 (15,424) | oo [ e XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 56,360 86,103 (29,742) | oo [ v XXX
05329W 10 2 |AUTONATION ORD.....ccoovomrrrirrrirerrirnnes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,587 4,377 (790) XXX
053332 10 2 |AUTOZONE ORD.......cccsvrvmrrrerirererrerrenns .| 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,458 5,957 | coveen. (4,499) | ..oovvorinirrens | e XXX
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053484 10 1 |AVALONBAY COMMUNITIES REIT ORD.. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 24,338 | oo 30,407 | ..ooooud (8,068) | ..ooeveeveerreres | cervrerrnerienes | cvrereeinnns [(H0LGE:) T RS IO 24,338 w(1421) | e (1,421) | XXX
05350V 10 6 |AVANOS MEDICAL ORD........cccooovurirerirnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,054 2,695 2,358 2,358 | covoerereniens | o 5,054 .(2,462)| ..........(2,462) | ... XXX
05351X 10 1 |AVAYA HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,388 2,903 | oo 1,486 1,486 | v | e 4,388 [QOK) ) — (1,053) | ... XXX
053611 10 9 |AVERY DENNISON ORD . | .. 1 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,511 5,887 | oot (R TL) ] IS XXX
05368M 10 6 |AVID BIOSERVICES ORD........ccccoonsrrvernnee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 109 115 (6) XXX
053774 10 5 |AVIS BUDGET GROUP ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 4,627 4,675 (48) XXX
05379B 10 7 |AVISTA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,154 5,771 383 XXX
053807 10 3 |AVNETORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 10,403 10,608 (205) XXX
054540 20 8 |AXCELIS TECHNOLOGIES ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 75 120 (45) XXX
05464C 10 1 |AXON ENTERPRISE ORD.........ccccorvrmn. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,971 6,962 (991) XXX
05464T 10 4 |AXSOME THERAPEUTICS ORD .. | 08/31/2020. | Adjustment...........c.cceeervrrrrierinnens XXX 1,158 1,158 XXX
05465C 10 0 |AXOS FINANCIAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,214 3,179 35 XXX
05508R 10 6 |BAND G FOODS ORD.... .. | 08/31/2020. | Adjustment..........cc.oveeeerererererinnens . XXX 3,137 3,137 XXX
05561Q 20 1 |BOK FINANCIAL ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....10.000 XXX 970 874 96 XXX
05591B 10 9 |BMC HOLDINGS ORD........coccmmremrrrerirnes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooevrennee 125.000 XXX | s 2,224 | oo 3,586 | ......... (I C7 | ORI I XXX
05605H 10 0 |BWXTECHNOLOGIES ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 120.000 XXX 7,475 7,450 25 25 | oo | oo 7,475 XXX
05722G 10 0 |BAKER HUGHES CL A ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 975.000 XXX | 31,824 | o 24,989 | ......... 6,835 6,835 | oo | s 31,824 XXX
057665 20 0 |BALCHEM ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,725 5,590 135 LT T 5,725 XXX
058498 10 6 |BALLORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 29,267 | oo 41,389 | ....... (12,122) | oo | e XXX
05969A 10 5 |BANCORP ORD.....ccosvvuierrircrirneircernnens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 99 130 (31) XXX
05988 10 3 |BANDWIDTH CL AORD .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,875 1,601 274 XXX
05990K 10 6 |BANC OF CALIFORNIA ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 279 344 (64) XXX
060505 10 4 |BANK OF AMERICA ORD.... .. | 08/31/2020. | VaANOUS........ouvvrrrrrerereererrerirneriens XXX | 327,791 | oo 384,955 | ... (57,164) | oo [ e XXX
062540 10 9 | BANK OF HAWAII ORD .. | .. 108/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,130 2,379 (249) XXX
063425 10 2 |BANK OF MARIN BANCORP ORD............ .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 2,461 2,703 (242) XXX
064058 10 0 |BANK OF NEW YORK MELLON OROD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 490.000 XXX 25,598 24,662 936 XXX
06417N 10 3 |BANK OZK ORD......eevurrvrerinerirerirerrnnin .. | 08/31/2020. | Adjustment..........cc.eceerreerirnerinneens 215.000 XXX 8,222 8,222 XXX
06652K 10 3 | BANKUNITED ORD......coocvrvrerririerirerirns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,099 2,194 (94) XXX
066849 10 0 |BAR HARBOR BANKSHARES ORD.......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,799 1,777 22 XXX
067806 10 9 |BARNES GROUP ORD.........cocoormrrrerirnens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 659 620 39 XXX
068463 10 8 |BARRETT BUSINESS SERVICES ORD.... |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,652 1,809 (158) XXX
071813 10 9 |BAXTER INTERNATIONAL ORD............... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 41,279 | s 48,500 | ......... (177} | I I XXX
073685 10 9 |BEACON ROOFING SUPPLY ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,834 1,759 75 XXX
07556Q 88 1 |BEAZER HOMES ORD........ccocoourvvirmrrrinnee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 155 141 14 XXX
075887 10 9 |BECTON DICKINSON ORD........cccovcurmrenne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 58,165 XXX
075896 10 0 |BED BATH AND BEYOND ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,552 4,412 (859) XXX
077454 10 6 |BELDEN ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,243 3,575 668 XXX
08160H 10 1 |BENCHMARK ELECTRONICS ORD......... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 2,135 2,921 (785) XXX
084423 10 2 |WR BERKLEY ORD......ccocomermerirerirniirnnnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 12,637 | e 17,966 | ......... (G772 I IR XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX ] 327,418 | 442,808 | ..... (115,390) | evoveerrirines [ v XXX
08579W 10 3 |BERRY GLOBAL GROUP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 10,923 (564) XXX
08862E 10 9 |BEYOND MEAT ORD . | 08/31/2020. | Adjustment............ccevereeeervnernnens XXX XXX
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089302 10 3 |BIGLOTS ORD....ccoorvrerrrrimerircrirrereenns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....75.000 XXX 3,161 2,154 | 1,007 1,007 | oo | e 3161 | oo | s 374 | o 374 XXX
090572 20 7 |BIO RAD LABORATORIES CL A ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....45.000 XXX ] 12,032 | e 16,851 |t (4,619) | s [ [ [CRCAE) | - XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 300.000 XXX 5,919 . XXX
09062X 10 3 |BIOGEN ORD......ccovvoerirrimerrerniericrienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 185.000 XXX | 84,946 | 54,895 | (9,949) | s [ [ e (9,949) | ..o . . .8, . XXX
09073M 10 4 |BIO TECHNE ORD.....ccccormmrvimmrrirrriirnnnnes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | e, 112 | e 7,883 | e (B571) | s [ [ e (3,571) [ oo | e, 112 | i | 4,828 | 4,828 | XXX
09180C 10 6 |BJSRESTAURANTS ORD.. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 469 XXX
09215C 10 5 |BLACKKNIGHT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 11,988 |l A5,475 | d(B48T) | e | e [ e (3,487) | coovvrivirris XXX
09227Q 10 0 |BLACKBAUD ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 8,578 | 8,766 | e (188) | o [ e | e (188) XXX
09247X 10 1 |BLACKROCK ORD.. .. | .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX ] 4,715 | e 77,919 | i(13,203) | s [ e [ e (13,203)] ... XXX
093671 10 5 |H&R BLOCK ORD........cccoovirmrrirmmrrirnriine .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .............390.000 | ..cccooueee. 5,652 XXX | s 10,440 | oo 9,157 | v 1,283 1,283 | i | e 10,440 XXX
093712 10 7 |BLOOM ENERGY CL A ORD... .. | 08/31/2020. | Adjustment...........c.cceeervrrrrierinnens XXX 2,529 (V18 [N I 2,529 XXX
095229 10 0 |BLUCORA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 180 131 50 50 180 XXX
09609G 10 0 |BLUEBIRD BIO ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 9,540 6,143 3,397 3,397 | oo [ e 9,540 XXX
09627Y 10 9 |BLUEPRINT MEDICINES ORD.... . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....45.000 XXX 3,088 3,605 (517) | ceverreeerrrreriies [ v | v (B17) | covvveererirerine | e 3,088 396 | .. .39 | ... XXX
097023 10 5 |BOEING ORD......cc.cevremrerrrrnrireirerinninns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoooveenncd 605.000 | .......... 103,944 XXX | 233197 | oo 197,085 | ........ 36,112 | covoeveerincirinns | rereneerienines | ceererinns 36,112 [ e | e 233,197 | o .(129,253) | ...... (129,253) XXX
09739C 10 2 |BOINGO WIRELESS ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,113 712 | v 1,401 1401 | o | e 2,113 (1,269) | ..........(1,269) | ... XXX
09739D 10 0 |BOISE CASCADE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,324 2,557 (72 5c) U USRS ISR (V) 1 RN [ 2,324 XXX
09857L 10 8 |BOOKING HOLDINGS ORD........c.coucermeene .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 93,526 | ..ovrvrneens 102,687 | ......... (9,161) [ oo | vevvveinerienes | cvrererinns (IR TS IO 93,526 XXX
BOOZ ALLEN HAMILTON HOLDING CL A
099502 10 6 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 12,398 XXX
099724 10 6 |BORGWARNER ORD........cccooomrrmerirerircens .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 22,781 XXX
100557 10 7 |BOSTON BEER CLA ORD.. . | 08/31/2020. | J> MORGAN SECURITIES INC XXX | s 4,209 XXX
BOSTON PRIVATE FINANCIAL HOLDING
101119 10 5 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
101121 10 1 |BOSTON PROPERTIES REIT ORD. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
101137 10 7 |BOSTON SCIENTIFIC ORD .. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..........1,910.000 | ..........78,332 | XXX | .o 71472 | 086,370 | i (14,898) | oo | e [vrreneen(14,898) | oo | v THAT2 [ i | 000000..6,860 | oo 6,860 | ... XXX
101388 10 6 |BOTTOMLINE TECHNOLOGIES ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... (1,427) | ... XXX
10316T 10 4 |[BOXCLAORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC.... (7 |... XXX
103304 10 1 |BOYD GAMING ORI .. | 08/31/2020. | JP MORGAN SECURITIES INC..... (54)| ... XXX
104674 10 6 |BRADY NONVOTING CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
105368 20 3 |BRANDYWINE REALTY REIT ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
108035 10 6 |BRIDGE BANCORP ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
10806X 10 2 |BRIDGEBIO PHARMA ORD . | 08/31/2020. | Adjustment.... XXX
BRIGHT HORIZONS FAMILY
109194 10 0 |SOLUTIONS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC 285000 | oo 8,645 | XXX | 8,855 | 9,769 | e (2,914) | e [ e (2,914) [ . .6, A . , XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD............. .. [ 08/31/2020. [ VariOUS..........ovrerervrreirerrernirinsienans ..410. XXX | e 18,245 16,084 2,161 2,161 XXX
BRIGHTSPHERE INVESTMENT GROUP
10948W 10 3 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 505 511 (7) XXX
109641 10 0 |BRINKER INTERNATIONAL ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 3,439 3,150 289 XXX
109696 10 4 .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 5,840 8,161 (2,321) XXX
110122 10 8 . | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 172,329 174,918 (2,589) XXX
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BROADRIDGE FINANCIAL SOLUTIONS
11133T 10 3 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvvernce. 75.000 | ..ocoornee. 10,304 XXX | s 5,733 | s 9,266 | ......... (3,533) [ coovvernrinrrirenes | cevenrireriienes | e (3,533) [ covvvrrrirriiens | e 5,733 | oo | i 4,571 XXX
11135F 10 1 |BROADCOM ORD......ccoeverrvrmrirerirrirennns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 97,884 | ..cccoooneen. 126,408 | ....... (28,524) (28,524) | ..o | e 97,884 | ..o [ v 40,970 | ......... ceerees XXX
112463 10 4 |BROOKDALE SENIOR LIVING ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 190 145 | oD | e |88 | [ 190 | | e XXX
BROOKFIELD INFRASTRUCTURE CL A

11275Q 10 7 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoorvvernees 60.000 XXX 2,839 XXX
11373M 10 7 |BROOKLINE BANCORP ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC 320.000 XXX 5434 5,267 XXX
114340 10 2 |BROOKS AUTOMATION ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..110.000 XXX 3,530 | . 4,616 . XXX
115236 10 1 |BROWN & BROWN ORD .| 08/31/2020. | JP MORGAN SECURITIES INC 240.000 XXX v ,162 [ 9,475 . . .5,982 XXX
115637 20 9 |BROWN FORMAN CL B ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 450.000 XXX | 21128 | oo 30,420 veveneennrennens | e 21128 e | s 11,795 XXX
116794 10 8 |BRUKER ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 170.000 XXX 5,500 8,665 XXX
117043 10 9 |BRUNSWICK ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 10,027 9,897 XXX
117665 10 9 |BRYN MAWR BANK ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 3,358 3,712 XXX
12008R 10 7 |BUILDERS FIRSTSOURCE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,567 4,828 XXX
122017 10 6 |BURLINGTON STORES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | e 17,573 | e 26,223 XXX
12477X 10 6 |CAIINTERNATIONAL ORD .| .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,014 XXX
124805 10 2 [CBIZORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 270 XXX
12503M 10 8 |CBOE GLOBAL MARKETS ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... . XXX XXX
12504L 10 9 |CBRE GROUP CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 515.000 XXX | 21,223 | 31,564 XXX
12508E 10 1 |CDK GLOBAL ORD.. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 245.000 XXX 13,397 XXX
1256146 10 8 |CDW ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 140.000 XXX 19,998 XXX
125269 10 0 |CF INDUSTRIES HOLDINGS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC 455.000 XXX | 24,943 | 21,722 XXX
12541W 20 9 |CH ROBINSON WORLDWIDE ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..255.000 XXX 19,941 XXX
125523 10 0 [CIGNAORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 350.000 XXX | 66,421 | oo 71,572 . . XXX
125581 80 1 |CIT GROUP ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 230.000 XXX | s 11,778 | oo 10,495 | ...cooone. 1,283 1,283 | e | e 1778 | e | e (7,256) XXX
12572Q 10 5 |CME GROUP CL AORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 310.000 XXX 38,477 62,223 | ....... (23,746) (23,746) 38477 | oo | e 16,039 XXX
125896 10 0 |CMS ENERGY ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 8,635 | .oovrrierinn 12,254 | ......... (RHC L) | SR IV IO [RHCHLE) | R XXX
126128 10 7 |CNB FINANCIAL ORD..... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 2,146 2,124 21 21 | e [ e XXX
12621E 10 3 |CNO FINANCIAL GROUP ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,949 1,632 318 318 [ e | XXX
126349 10 9 |CSG SYSTEMS INTERNATIONAL ORD... |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 191 259 (68) (68) XXX
126402 10 6 |CSW INDUSTRIALS ORD........ccecorvvrnrenns .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,385 2,695 (310 [ v | e | e (310) [ ovvrrverrrnrnris | e 2,385 XXX
126408 10 3 |CSXORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 24,252 23,517 735 YT R I 24,252 XXX
126501 10 5 |CTS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 310 300 10 10 310 XXX
12653C 10 8 |CNXRESOURCES ORD........ccccoommrvnrrinaee .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,115 3,717 2,398 2,398 | oo [ e 6,115 XXX
126600 10 5 |CVB FINANCIAL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,362 3,237 125 LT I 3,362 XXX
126650 10 0 |CVSHEALTHORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 122,091 | oo 120,350 | .oovevee 1,742 1742 | | v, 122,091 XXX
12685 10 5 |CABLE ONE ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 8,845 | ..o 14,885 | ......... (0] TR IV IO ((GH0EE) R (N 8,845 XXX
127055 10 1 |CABOT ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,228 950 278 278 1,228 XXX
127097 10 3 |CABOT OIL & GAS ORD.. .| .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 21,001 | oo 14,973 | ... 6,029 XXX
12709P 10 3 |CABOT MICROELECTRONICS ORD........ .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,910 5773 | . (IR (57 ORI IR XXX
127190 30 4 |CACIINTERNATIONAL CL AORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 7,356 10,000 (2,643) XXX
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127387 10 8 |CADENCE DESIGN SYSTEMS ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovrrnnes 480.000 XXX | 19,834 | oo 33,293 | ....... (13,459)] ... (13,459) | ... ...19,834 XXX
127686 10 3 | CAESARS ENTERTAINMENT ORD.......... .| 07/21/2020. | CORPORATE ACTION.......ccocvver | corrreene 2,410.000 XXX 23,425 32,776 | oo (9,351) | ... OV R (9,351) | ... XXX
128030 20 2 |CAL MAINE FOODS ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,476 2,351 125 125 XXX
128246 10 5 |CALAVO GROWERS ORD.. .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,959 2,718 242 242 XXX
129500 10 4 |CALERES ORD.....c.covvoniirriinericrierireinns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 516 356 159 159 XXX

CALIFORNIA WATER SERVICE GROUP

130788 10 2 |ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
13123X 10 2 |CALLON PETROLEUM ORD... .. | 08/10/2020. | Various. XXX
133034 10 8 |CAMDEN NATIONAL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
133131 10 2 |CAMDEN PROPERTY REIT ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
134429 10 9 |CAMPBELL SOUP ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
13462K 10 9 | CAMPING WORLD CL A ORD. . |.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
138098 10 8 |CANTEL MEDICAL ORD.......cccocoommirmerinnes .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
14057J 10 1 |CAPITOL FEDERAL FINANCIAL ORD...... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
14149Y 10 8 | CARDINAL HEALTH ORD......c.cocoomirrnienne .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
141619 10 6 |CARDIOVASCULAR SYSTEMS ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
14161W 10 5 |CARDLYTICS ORD......cooooemmrrrirmrrrinnrri .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
142339 10 0 |CARLISLE COMPANIES ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
143130 10 2 |CARMAX ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
143905 10 7 |CARRIAGE SERVICES ORD........ccocouvvvneee .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
144285 10 3 |CARPENTER TECHNOLOGY ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
14448C 10 4 |CARRIER GLOBAL ORD........ccccoormmrrirn .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
14575E 10 5 |CARS.COM ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
146102 10 8 |CARTER BANK AND TRUST ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,278 2,372 (94) XXX
146229 10 9 |CARTERS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 8,853 9,841 (987) XXX
146869 10 2 |CARVANACLAORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 513 921 (408) XXX
147448 10 4 |CASELLA WASTE CLAORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,632 3,452 (821) XXX
147528 10 3 |CASEYS GENERAL STORES ORD. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 7,453 9,539 (2,086) XXX
148806 10 2 |CATALENT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 10,122 12,949 (2,827) XXX
14888U 10 1 |CATALYST PHARMACEUTICALS ORD.... |.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 81 56 24 XXX
149123 10 1 |CATERPILLAR ORD.....cccovvrvvirmrirerrnriirenns .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 62,030 61,287 743 TA3 | e | e 62,030 XXX
14912Y 20 2 |CATCHMARK TIMBER CL A ORD............ .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 993 1,090 (97) 97) 993 XXX
149150 10 4 |CATHAY GENERAL BANCORP ORD........ .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,381 5,708 674 674 | oo | e 6,381 XXX
149568 10 7 |CAVCO INDUSTRIES ORD.......cccoonvvvmmenne .| 08/31/2020. | JP MORGAN SECURITIES INC . L A N I 1,124 XXX
150870 10 3 |CELANESE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 195.000 | oo 19,722 | XXX | 19,892 | 24,008 | (4, 116) | s [ [ e (G — . 19,892 XXX
15135B 10 1 |CENTENE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 825.000 7,120 . 58,988 XXX
15189T 10 7 |CENTERPOINT ENERGY ORD.........ccooou.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooovrrnnes 800.000 (C1¢T 30 T I 22,512 XXX
153527 20 5 |CENTRAL GARDEN AND PET CL AORD |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
154760 40 9 |CENTRAL PACIFIC FINANCIAL ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
156700 10 6 |CENTURYLINK ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ..........1,435.000 | .......... 15,415 | XXX | 30,192 | i 18,956 | 1t 11,236 | s [ XXX
156727 10 9 |CERENCE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
156782 10 4 |CERNER ORD.....ccooormmrimiernerririnerireriens .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ............580.000 | .........42,549 | XXX | .i0eeie.36,876 | corieirerrni82,566 | .orvein(5,690) | ovevoernvirines [ e XXX
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157210 10 5 |[CEVAORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 243 270 (26) (26) 243 XXX
159864 10 7 |CHRLSRIVERLABS ORD.......cccocorurirnn .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | e 10,898 12,985 (X070 ORI DURTRTURN BOR (2,087) [ oo | v 10,898 XXX
16115Q 30 8 |CHART INDUSTRIES ORD.........cooeevrcvceee .. | 08/31/2020. | Adjustment.... XXX 3,181 3,181 (VOO o 3,181 XXX
16119P 10 8 |ORD .. | 08/31/2020. | Adjustment.... XXX 31,503 82,464 | ... (50,961) | vvvvveveereeries [ eeverrrerienins [ rrveeiiens (50,967) | vvvvvernreernnn | ceererineinnas 31,503 XXX
16150R 10 4 |CHASE ORD......cooovvrimrirririniinnisiienines .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,076 1,185 (109) [ vvvevveieeiiies [ v | e [GL0LS) ) [N IS 1,076 XXX
16208T 10 2 |CHATHAM LODGING REIT ORD.... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 3,773 3,668 105 105 | oo | e 3,773 XXX
163072 10 1 |CHEESECAKE FACTORY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 262 194 68 68 262 XXX
163086 10 1 |CHEFS' WAREHOUSE ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 351 381 (30) (30) 351 XXX
163092 10 9 |CHEGG ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,256 5876 | ........ (1,620) [ ..o | ceveeriveriienes | cereiveiinns (1,620) [ coooverrerrieens | e 4,256 XXX
16359R 10 3 |CHEMED ORD.......ccoevomiirrriniireriierirnens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 7911 | e 10,982 | ......... (3,070) | oo | e | e (3,070) [ oo | e 7,911 XXX
16383L 10 6 |CHEMOCENTRYX ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,889 (0 SO O 2,889 XXX
163851 10 8 |CHEMOURS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 12,436 | oo 6,332 | .......... 6,104 6,104 | ..o | e 12,436 XXX
16411R 20 8 |CHENIERE ENERGY ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | s 26,392 | oo 24,428 | ... 1,964 1,964 XXX
165303 10 8 |CHESAPEAKE UTILITIES ORD... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 2,536 2,875 (339) | v [ | i [CK1) ) IS . XXX
166764 10 0 [CHEVRON ORD.......coooormmrierrrrinnrierinnes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 266,702 | .....ccooo.... 286,211 | ....... (19,509) | .vouvveerreries [ errreeneiiienins [ e (19,509) | .vvoevneirernn | eerreerenenns 266,702 XXX
168905 10 7 |CHILDREN S PLACE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,298 625 672 (67725 IR I 1,298 XXX
16934Q 20 8 |CHIMERAINVESTMENT REIT.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,449 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX .15,649 XXX
169905 10 6 |CHOICE HOTELS INTERNATIONAL ORD |.. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX XXX
171340 10 2 |CHURCH AND DWIGHT ORD.........cccooon.. .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovvennee 280.000 XXX | 14,176 XXX
171484 10 8 |CHURCHILL DOWNS ORD .. | 08/31/2020. | Adjustment 60.000 XXX 5,682 XXX
171779 30 9 |CIENAORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..cccvverneee 225.000 XXX | s 6,527 XXX
171798 10 1 |CIMAREX ENERGY ORD.... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 23,489 XXX
171871 50 2 |CINCINNATI BELL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 75 XXX
172062 10 1 |CINCINNATI FINANCIAL ORD.........coco..... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 15,423 | oo 29,442 | ... (14,019) | oovovvvrerernes [ e [ e (14,019) | ovvvvererienin | e 15,423 XXX
17243V 10 2 | CINEMARK HOLDINGS ORD .. | 08/31/2020. | Adjustment..........ccccvvrervnrrrerinnens XXX 7,665 7,665 (U PO o 7,665 XXX
17273K 10 9 | CIRCOR INTERNATIONAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 230 231 1) (1) 230 XXX
172755 10 0 |CIRRUS LOGIC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooovrvenee 110.000 | coovvernvene 6,664 XXX 4,015 9,065 ((H0L10) USROS DU PO (5,050) [ covoverrernrrirens | e 4,015 XXX
17275R 10 2 |CISCO SYSTEMS ORD... .. | .. 08/31/2020. | JP MORGAN SECURITIES INC..... | .......c.. 5,215.000 XXX | 181,681 | oo 250,111 | ....... (88,431) | vvvevvrrieines [ e [ e (68,431)] ... ..181,681 XXX
172908 10 5 [CINTAS ORD.....coooomrvrerrrrirerrerinerierienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooovrvnnee 100.000 XXX 3,751 26,908 | ....... (23,157) | covvveerereries [ e [ e (23,157) | cevvvereeineins | e 3,751 XXX
172967 42 4 |CITIGROUP ORD......ooevorerririrrniirririninenns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..ccvvee. 1,670.000 XXX .66,701 ) ) [ XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD........ .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccocveenncs 940.000 XXX .36,641 )| ... ) [ e | e 36,6471 | [ (12,331) | ...ovc. (12,331) ] ... XXX
177376 10 0 |CITRIX SYSTEMS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | e 14,373 ) ) 5,227 XXX
177835 10 5 |CITY HOLDING ORD ..|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 5,380 ) Vo XXX
178867 10 7 |CIVISTA BANCSHARES ORD.........cccucn. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,621 ) ) XXX
184496 10 7 |CLEAN HARBORS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX [ 6,303 ) ) [ XXX
18539C 10 5 |CLEARWAY ENERGY CL A ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,051 ) Vo . XXX
185899 10 1 |CLEVELAND CLIFFS ORD.. .. | 08/31/2020. | Adjustment..........c.cocvvervnrrrerirens 795.000 XXX 9,755 9,755 (U OO O 9,755 | covvoevierierins | e (4,530) XXX
189054 10 9 |CLOROX ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 155.000 XXX | 17,768 | oooeene 23,799 | .o (8,031) [ oo | e | eevirnernenn(6,031) | oo [ s 17,768 XXX
18914U 10 0 |CLOUDERA ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,649 3,780 | v 1,869 | oo e [ 1,869 | | 5,649 XXX
191098 10 2 |COCA COLA CONSOLIDATED ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,295 1,420 (125) 1,295 XXX
191216 10 0 | COCA-COLA ORD......ovvrerererrerceririnnirines .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 245434 | .............. 294,739 | ...... (49,305) | vvvevneiaeries [ e XXX




Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

SCHEDULE D - PART 4
Showing all Long -Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

21's030

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
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
192005 10 6 |CODEXIS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ...138 XXX 184 160 24 24 184 ...(46) | ... ..(46)] ... XXX
192108 50 4 |COEUR MINING ORD.. . | 08/31/2020. | JP MORGAN SECURITIES INC..... 2,620 XXX 1,345 2,505 | ......... (1,9160) [ oo | e | e (1,160) [ coooverrverriens | e 1,345 XXX
COGENT COMMUNICATIONS
19239V 30 2 |HOLDINGS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovvvernce. 70.000 | cvvvernens 4,708 XXX 3,612 4,607 (995) | vvvnevnereeries [ v | i [(C1SE5) 1 [N NSO 3,612 | oo | e 1,006 | coovrenee 1,096 | ..oooovrenne 143 XXX
192422 10 3 |COGNEX ORD......cccomrvrmrrrrirrirnrirniienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovvrvnnes 285.000 | ...cccoovee 19,717 XXX | s 13,888 15,971 (2,083) [ oo | cevirnrieniiinies | v [0SR ) RS IO 13,888 | .o | v 5829 | oo 5829 | .o 47 XXX
COGNIZANT TECHNOLOGY SOLUTN CL
192446 10 2 |[AORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 16,752 XXX
192479 10 3 |COHERENT ORD .. | 08/31/2020. | Adjustment.... XXX 5,822 5,822 XXX
192576 10 6 |COHU ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 154 229 (74) XXX
194014 10 6 |COLFAXORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,168 4,366 (198) XXX
194162 10 3 |COLGATE PALMOLIVE ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 82,759 | v 87,427 | ......... (4,668) | ...ovvevveerienes | e XXX
19459 10 4 |COLLEGIUM PHARMACEUTICAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 680 1,235 (555) XXX
19626G 10 8 |COLONY CAPITAL CL A ORD..... .| 08/31/2020. | JP MORGAN SECURITIES INC.... . . XXX 4,981 4,038 944 XXX
197236 10 2 |COLUMBIA BANKING SYSTEM ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC 130.000 | XXX 5,028 5,289 (261) XXX
198287 20 3 |COLUMBIA PROPERTY REIT ORD.......... .| 08/31/2020. | JP MORGAN SECURITIES INC 145.000 XXX 3,284 3,032 252 XXX
198516 10 6 |COLUMBIA SPORTSWEAR ORD.............. .. | 08/31/2020. | Adjustment XXX 5,369 5,369 XXX
199333 10 5 |COLUMBUS MCKINNON ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,477 1,801 (324) XXX
199908 10 4 |COMFORT SYSTEMS USA ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 271 249 22 XXX
20030N 10 1 [COMCAST CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 111,381 | e 236,093 | ..... (124,712) | oo | v XXX
200525 10 3 |COMMERCE BANCSHARES ORD.. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,698 3,057 (360) XXX
201723 10 3 |COMMERCIAL METALS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,927 4,343 (415) XXX
20337X 10 9 |COMMSCOPE HOLDING ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 8,701 | covverieiis 4541 | s 4,160 XXX
203607 10 6 |COMMUNITY BANK SYSTEM ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 5,566 6,385 (819) XXX
20369C 10 6 |COMMUNITY HEALTHCARE TRUST ORD|.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,182 1,286 (104) XXX
204149 10 8 |COMMUNITY TRUST BANCORP ORD..... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,960 3,265 (305) XXX
COMPASS MINERALS INTERNATIONAL
20451IN 10 1 |ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 3,913 3,658 256 231 TS B 3,913 | oo | e (498) | cvvvvrenee (498) | ..oovvvvne 130 XXX
COMTECH TELECOMMUNICATIONS
205826 20 9 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 281 355 (74) XXX
20605P 10 1 |CONCHO RESOURCES ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 17,785 XXX
206787 10 3 |CONDUENT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,387 12 | s 1,676 XXX
207410 10 1 |CONMED ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,298 5,032 | .o (1,734) | oo | e XXX
20786W 10 7 |CONNECTONE BANCORP ORD. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,359 1,543 (184) XXX
20825C 10 4 |CONOCOPHILLIPS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 124,674 102,097 22,577 XXX
20854L 10 8 | CONSOL ENERGY ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,596 871 726 XXX
216648 40 2 |COOPER ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 22,075 | oo 27,310 | ......... (I 1) | I IR XXX
21676P 10 3 |COOPER STANDARD HOLDINGS ORD... |.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,133 1,326 2,806 XXX
216831 10 7 |COOPER TIRE AND RUBBER ORD.......... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,363 2,588 (224) XXX
217204 10 6 |COPART ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | s 3,312 | s 9,549 | ........ (X T4] TI I XXX
218352 10 2 |CORCEPT THERAPEUTICS ORI .. | 08/31/2020. | Adjustment.... XXX 2,470 2,470 XXX
218681 10 4 |CORE MARKHOLDING ORD .| .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,956 2,311 645 XXX
21870Q 10 5 |CORESITE REALTY REIT ORD................ .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,332 6,727 (395) XXX
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CORENERGY INFRASTRUCTURE REIT
218700 50 2 |ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 991 1,118 (127) XXX
21871D 10 3 |CORELOGIC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,747 6,338 409 XXX
21871N 10 1 |CORECIVIC REIT ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,953 3,563 | .ooeeeen. 1,390 XXX
21925Y 10 3 |CORNERSTONE ONDEMAND ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,127 4,684 (557) XXX
219350 10 5 |CORNING ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ,495.000 7,699 XXX
22002T 10 8 |CORPORATE OFFICE PROP REIT ORD.. | .. | 08/31/2020. | JP MORGAN SECURITIES INC 160.000 (83) XXX
22052L 10 4 |CORTEVA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 305.000 2,011 XXX
22160K 10 5 |COSTCO WHOLESALE ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 570.000 | ........198,158 | XXX | .......97,694 | ..........167,534 | ... (69,841) | vvvvvrrieries [ e . XXX
22160N 10 9 [COSTAR GROUP ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..............60.000 | ..........50,914 | XXX | ......23,027 | ...........35,898 | ....... (12,871) | covevreereieennes [ e [ i (12,871) | coveveererireinns 23,027 27,888 | ......... 27,888 |... XXX
222070 20 3 |COTYCLAORD..... .| 08/31/2020. | JP MORGAN SECURITIES INC.... 478 478 9,534 (6,659) (6,659) | ... XXX
22266L 10 6 |COUPA SOFTWARE ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC L21302 1 XXX | 4,330 | 9,506 | (5,178) [ coooverrrinnienies | cevirnnieniiinnes | cevereeiinns (0] — 16,972 16,972 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD .. | 08/31/2020. | Adjustment..........cc.ecvvrreerirnerineens ..250. 7460 | XXX | 8,820 | 10,300 | e (1,480) | ..o | cevereriierieens XXX
223622 60 6 |COWEN CLAORD . | 08/31/2020. | JP MORGAN SECURITIES INC 29 XXX
CRACKER BARREL OLD COUNTRY
224100 10 6 |STORE ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
224399 10 5 |CRANE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
225310 10 1 |CREDIT ACCEPTANCE ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... ) XXX
225447 10 1 |CREEORD .. | 08/31/2020. | JP MORGAN SECURITIES INC ) RN ISR XXX
227046 10 9 |CROCS ORD......ccocovvvriermrirrererierinnniens .| 08/31/2020. | J> MORGAN SECURITIES INC . . ) XXX
227483 10 4 |CROSS COUNTRY HEALTHCARE ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....65.000 XXX 742 755 (13) XXX
22788C 10 5 |CROWDSTRIKE HOLDINGS CLAORD... |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... | .cccvornecen. 200.000 XXX 20,178 XXX
CROWN CASTLE INTERNATIONAL REIT
22822V 10 1 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | coocvvvrnnes 535.000 XXX | s 59,823 | oo 76,050 | ....... (16,227) | ovvoovveerieernes [ evreieeiieiiins [ v (16,227) | ovvvvvvviieiins | v 59,823 | .ovvvverrieians [ v 27,510 | ......... 27,510 | ......... 1,284 XXX
228368 10 6 |CROWN HOLDINGS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ..225.000 XXX | 10,973 | oo 16,322 | ......... (5,348) | ..oovvrrverienes | cerenerierienns XXX
228903 10 0 |CRYOLIFE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....10.000 XXX 279 27 8 XXX
229663 10 9 |CUBESMART REIT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 300.000 XXX 8,445 9,444 (999) XXX
229899 10 9 |CULLEN FROST BANKERS ORD............. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 105.000 XXX | 11,259 10,267 992 XXX
231021 10 6 |CUMMINS ORD.....ccooooommrrimrrrirerrireriiens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 3,256 | oo 9,843 | ......... (ST T4 ] I I XXX
231561 10 1 |CURTISS WRIGHT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 9,228 9,862 (634) XXX
23204G 10 0 |CUSTOMERS BANCORP ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,365 1,548 (183) XXX
23255M 10 5 |CYCLERION THERAPEUTICS ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 143 14 129 XXX
23282W 60 5 [CYTOKINETICS ORD.......ccocvuerrerrriirins .| 08/31/2020. | JP MORGAN SECURITIES INC..... ....10.000 XXX 112 106 6 XXX
23283R 10 0 [CYRUSONE REIT ORD.......cccoooommrriomrrianne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoocvvennee 150.000 XXX 9,374 9,815 (441) XXX
23284F 10 5 |CYTOMX THERAPEUTICS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 168 125 44 XXX
23291C 10 3 |DMC GLOBAL ORD .. | 08/31/2020. [ AdjuStMent...........cccvvvvrrerrrrirnnenns ....10.000 XXX 678 678 XXX
23331A 10 9 |DRHORTON ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 450.000 XXX AT730 | e 23,738 | oo (G001 I I ). 7,730 XXX
233331 10 7 |DTE ENERGY ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 180.000 XXX .18,081 23,377 (5,296) ,296) | .... ...18,081 XXX
23355L 10 6 |DXC TECHNOLOGY ORD......cccoovurermrrrnncn .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooovrennee 550.000 XXX 20,576 20,675 (99) [CCLS) R I 20,576 XXX
235825 20 5 |DANA INCORPORATED ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..... 255.000 XXX 4,427 4,641 (VAT TR ORI (214) ... XXX
235851 10 2 |DANAHER ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..cccvvenecc 625.000 | .......... 129,036 XXX | 53,538 | coovriciinnn 95,925 | ....... (42,388) | oo [ e [ (42,388)| ... - . XXX
237266 10 1 |DARLING INGREDIENTS ORD................. .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoevvvenee 285.000 | .coovvverenes 9,109 XXX 5,461 8,003 (2,542) | ..o | e | v (2,542) | oo | e 5,461 | oo | v 3,649 | oo 3,649 | . XXX
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23804L 10 3 |DATADOG CL AORD.. . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 22,102 [0 SRR N 22,102 .(381)] ... XXX
23918K 10 8 |DAVITA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,240 5,252 (13) (13) [ ceoerererrerinens | e 5,240 ..833 |... XXX
24344T 10 1 |DECIPHERA PHARMACEUTICALS ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 3,188 (VOO o 3,188 . ..(488)] ... XXX
243537 10 7 |DECKERS OUTDOOR ORD........cccoomrvrne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ..65.000 XXX | s 7,103 | o 10,976 | ......... (3,873) | covreererrerirenes | vevenerinerienes | cvveiesins (RT) | RT INORR 7,103 6,148 | .. 6,148 XXX
244199 10 5 |DEERE ORD.....ccoevvumiimerierierireiisrineins .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooevrennes 355.000 XXX | 53,413 | v 61,507 | ......... (8,094) | ..o | e | e (8,094) | ..o | e 53,413 | v [ v 21,154 | ........ 21,154 XXX
24665A 10 3 |DELEK US HOLDINGS ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 195.000 XXX 7,940 6,538 | coooveen. 1,402 1,402 | oo | e 7,940 . (4,879)] .........(4,875) | ... XXX
247361 70 2 |DELTAAIR LINES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 19,839 22,807 (2,968) | ..vveerrirerinins [ v | e (2,968) | ..oovonreirrnriens | e 19,839 XXX
248019 10 1 |DELUXE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,638 1,498 140 140 | oo | e 1,638 XXX
24823R 10 5 |DENALI THERAPEUTICS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,842 XXX
24869P 10 4 |DENNYS ORD...cooovirirmiiriirnrineirerieiienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 673 XXX
24906P 10 9 |DENTSPLY SIRONA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX | s 13,001 XXX
250565 10 8 |DESIGNER BRANDS CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....30.000 XXX 981 XXX
25179M 10 3 |DEVON ENERGY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .....c.... 1,400.000 XXX 48,365 XXX
252131 10 7 |DEXCOM ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... | wcovvernvee 145.000 XXX 17,764 XXX

DIAMONDROCK HOSPITALITY REIT

252784 30 1 |ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 4,267 XXX
253393 10 2 |DICKS SPORTING ORD.......ccccorvmmrrirnrens .. | 08/31/2020. | AdjuStMeNt.........ccoervvriirerirciinens XXX 5,524 XXX
253651 10 3 |DIEBOLD NIXDORF ORD.... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 580 XXX
253798 10 2 |DIGI INTERNATIONAL ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 89 XXX
25381B 10 1 |DIGIMARC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 172 XXX
253868 10 3 |DIGITAL REALTY REIT ORI .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..220.000 XXX 24578 | .o 26,343 | i (1,764) | ... XXX
253922 10 8 |DIME COMMUNITY BANCSHARES ORD. | .. | 08/31/2020. | J> MORGAN SECURITIES INC 140.000 XXX 2,815 2,925 (109) XXX
25400W 10 2 |DIGITAL TURBINE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccocovrrenee 140.000 XXX 888 998 (111) XXX
254423 10 6 |DINE BRANDS GLOBAL ORD .| 08/31/2020. [ Adjustment..........cccoeverevrernireins | crveis 5.000 XXX 390 390 XXX
254543 10 1 |DIODES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoorvvernees 70.000 XXX 2,322 3,946 | ......... (1,624) | ... XXX
254687 10 6 |WALT DISNEY ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ,270.000 XXX ] 196,766 | ............328,310 | ... (131,544) | ... 102,555 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD. |.. | 08/31/2020. | J> MORGAN SECURITIES INC 420.000 XXX | 25,144 | 35,624 (10,480) | vvvvvveeererrees [ ervervrnerneries | evrereened(10,480) [ oo | ceviveinennn25,144 | i | e (2,854) | e (2,854) | ... XXX
25470F 10 4 |DISCOVERY SRS AORD.... .. | 08/31/2020. | AJUSIMENt........oovereiererierienis | e 265.000 XXX (2,733)] ... XXX
25470F 30 2 |DISCOVERY SRS C ORD.... . |..108/31/2020. | JP MORGAN SECURITIES INC..... | ........cc... 645.000 XXX (452) XXX
25470M 10 9 |DISH NETWORK CL A ORD.......cceceurrrnnee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 425.000 XXX (467) XXX
25525P 10 7 |DIVERSIFIED HEALTHCARE ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 400.000 XXX 6,541 XXX
256163 10 6 |DOCUSIGN ORD.......cocorrererirrrrerinerireens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccovvveenes 240.000 XXX | s 45,892 XXX
256677 10 5 |DOLLAR GENERAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 215.000 XXX 22,599 33,536 22,599 XXX
256746 10 8 |DOLLAR TREE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 285.000 XXX | 23,618 | oo 26,804 | .ooceein(3,186) | v [ [ e 3,186) [ i 23,618 XXX
25746U 10 9 |DOMINION ENERGY ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,080.000 XXX .79,240 XXX
25754A 20 1 |DOMINOS PIZZA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..covvrrvrnne 85.000 XXX .20,565 XXX
257559 20 3 |DOMTAR ORD....ccovvvrrvrrrimremerinerineriens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooovrrnnee 130.000 XXX | s 6,113 XXX
257651 10 9 |DONALDSON ORD........cccevrrerurirererrerrenns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 1,145 XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD.....|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... .15, XXX 200 XXX
25960P 10 9 |DOUGLAS EMMETT REIT ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 170.000 XXX 6,848 XXX
260003 10 8 |DOVER ORD .. |.. | 08/31/2020. | JP MORGAN SECURITIES INC..... 195.000 XXX | s 14,481 XXX
260557 10 3 |DOW ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvrrnnee 515.000 | ...ocvvnee 23,232 XXX 30,805 XXX
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262037 10 4 |DRIL QUIP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 761 704 58 58 761 XXX
26210C 10 4 |DROPBOX CLAORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,826 6,269 558 1T O XXX
264147 10 9 |DUCOMMUN ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 252 253 (1) (1) XXX
264411 50 5 |DUKE REALTY REIT OR . | .. 1 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX | s 17,112 | e 20,629 | ......... (R RSH L) TR VORI IO [ SHLC) ] S I XXX
26441C 20 4 |DUKE ENERGY ORD........ccccomvrimrrrnrrinns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooevrvnnce 505.000 | .......... 40,567 XXX | s 41,290 | oo 46,061 | ......... (A772) | oo | e | v (G 42| RS IO 41,290 XXX
265504 10 0 | DUNKIN BRANDS GROUP ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 150.000 XXX 11,012 11,331 [1<70) 1 OO USITRTRN EPTRRN [(<720) ) IS . ..11,012 XXX
26614N 10 2 [DUPONT DE NEMOURS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 205.000 XXX AT749 | 13,161 | ..o 4,588 4,588 . . A7,749 XXX
267475 10 1 |DYCOM INDUSTRIES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....55.000 XXX 4,393 2,593 | o 1,800 1,800 | oo | e 4,393 XXX
26817Q 88 6 |DYNEX CAPITAL REIT ORD... .. | .. 08/31/2020. | J> MORGAN SECURITIES INC..... ....50.000 XXX 849 849 0 849 XXX
26884L 10 9 |EQT ORD.....oovvuireiiriieieieiiseieiiens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooenncs 435.000 XXX 5,721 (V10 [OOORRON IV 5,721 XXX
26884U 10 9 |EPR PROPERTIES REIT ORD.... .. | 08/31/2020. | Adjustment...........c.cceeervrrrrierinnens XXX 4,926 4,926 (0 S O 4,926 XXX
268948 10 6 |EAGLE BANCORP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,763 2,675 89 89 | | e 2,763 XXX
269246 40 1 |E TRADE FINANCIAL ORD. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... . XXX | s 28,978 | oo 24727 | .......... 4,251 4,251 28,978 XXX
26969P 10 8 |EAGLE MATERIALS ORD.... .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....20.000 XXX 1,659 XXX
27579R 10 4 |EAST WEST BANCORP ORD........cccooenc. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccovvrennee 260.000 | ..ooovvvneer 9,561 XXX | s 15,800 XXX

EASTERLY GOVERNMENT

27616P 10 3 |PROPERTIES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccccvverueee 125.000 | oo 3,023 XXX 2,263 XXX
277276 10 1 |EASTGROUP PROPERTIES REIT ORD... | .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 5,709 XXX
277432 10 0 |EASTMAN CHEMICAL ORD........ccocvuruun. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | 19,292 XXX
278642 10 3 |EBAYORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 20,483 XXX
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 209 XXX
278768 10 6 |ECHOSTAR CL AORD .| .. 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,242 XXX
278865 10 0 |ECOLAB ORD.......cccovverirrmrrericrirerereenns .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 38,244 XXX
28035Q 10 2 |EDGEWELL PERSONAL CARE ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,194 XXX
281020 10 7 |EDISON INTERNATIONAL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 22,913 XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX .24,658 XXX
28238 10 9 |EHEALTH ORD .| 08/31/2020. | JP MORGAN SECURITIES INC . XXX 1,710 XXX
283677 85 4 |ELPASOELECTRIC ORD .| 07/30/2020. | CORPORATE ACTION........cccooouu A1 XXX .10,103 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 500.000 XXX 15,447 XXX
285512 10 9 |ELECTRONIC ARTS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 105.000 XXX | 12,029 XXX
28618M 10 6 |ELEMENT SOLUTIONS ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 385.000 XXX 4,489 XXX
29084Q 10 0 |EMCOR GROUP ORD.......ccocomiremrrrrrinnes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooovrvnnee 110.000 XXX | s 8,011 XXX
29089Q 10 5 |EMERGENT BIOSOLUTIONS ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,864 XXX
291011 10 4 |EMERSON ELECTRIC ORD..........cocconnen. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 37,141 XXX
292218 10 4 |EMPLOYERS HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,711 2,505 206 206 XXX
292554 10 2 |ENCORE CAPITAL GROUP ORD............. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 2,201 2,298 97) 97) XXX
29261A 10 0 |ENCOMPASS HEALTH ORD.......cccorvurrnee .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | s 13,468 | oo 12,122 | o 1,346 1,346 XXX
29272W 10 9 |ENERGIZER HOLDINGS ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,772 5,772 0 XXX
29275Y 10 2 |ENERSYS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,070 5,238 832 832 XXX
292765 10 4 |ENERPAC TOOL GROUP CL A ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 800 781 19 19 XXX
293389 10 2 |ENNISORD...ccocoviviirerirircirniiseiierieees .| 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,072 2,273 (202) | veveereieeiies | s | i (202) XXX
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29355A 10 7 |ENPHASE ENERGY ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 2,825 | oo 4,050 | ......... (§17722:) | R [N RN (G I72L) | O B 2,825 9,144 | .. 9,144 | ... XXX
29355X 10 7 |ENPRO INDUSTRIES ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 369 334 34 34 - (T6) | ... .(T6)] ... XXX
29357K 10 3 |ENOVA INTERNATIONAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 691 722 (30) (30) L(179) | ... -(179)] ... XXX
29358P 10 1 |ENSIGN GROUP ORD .| .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,795 3,630 (834) | vvvnveerneries [ e | i (K7 N 1,887 | .. .1,887 XXX
293620 10 4 |ENTEGRIS ORD.......ccoooomiermriinrirnrrinrienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 7195 | oo 13274 | ......... (6,079) | oo | cevrneineiiinies | e (6,079) | coooevrvireirens | e 7495 | oo | e 10,529 | ......... 10,529 XXX
ENTERCOM COMMUNICATIONS CL A
293639 10 0 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvrernces 60.000 | .coovrrrcrirnnns 90 XXX 200 278 (79) (79) 200 [ [ (110) | ovvevreren (110) | evervreinne 1 XXX
29364G 10 3 |ENTERGY ORD....cccoovvemrrrrrrmrirerineiseenns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccovvvennee 265.000 | ... 26,270 XXX | 22,12 | s 3747 | ... (9,635) [ c.vuevurvaerrenes | cevvreirneriieies | cereieeinns (9,635) [ covoevnerneirees | e 22,112 [ o | s 4,158 | oo 4,158 | oo 739 XXX
ENTERPRISE FINANCIAL SERVICES
293712 10 5 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
29414B 10 4 |EPAM SYSTEMS ORD.......coocomivenirierinne .| 08/31/2020. | JP MORGAN SECURITIES INC . . XXX
29415F 10 4 |ENVISTA HOLDINGS ORD.. .. | 08/31/2020. | AdjuStment...........ccevvvrivnrirnerinnens ..215. . . . XXX
294268 10 7 .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
294429 10 5 .. | .. 1 08/31/2020. | JP MORGAN SECURITIES INC XXX
294440 70 0 [EQUINIXREIT ORD...cocvvrvmrrrmrinerreirnns .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
29460X 10 9 |EQUITY BANCSHARES CLA ORD........... .| 08/31/2020. | JP MORGAN SECURITIES INC . XXX
294628 10 2 |EQUITY COMMONWEALTH REIT ORD....|.. | 08/31/2020. | J> MORGAN SECURITIES INC 135 000 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..185.000 XXX
20476L 10 7 |EQUITY RESIDENTIAL REIT ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 605.000 XXX
29530P 10 2 |ERIE INDEMNITY CL A ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
296315 10 4 |ESCO TECHNOLOGIES ORD. .. | .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
297178 10 5 |ESSEX PROPERTY REIT ORD........cccoenc.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
29786A 10 6 |ETSYORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
298736 10 9 |EURONET WORLDWIDE ORD...............c. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
29977A 10 5 |EVERCORE CLAORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
29978A 10 4 |EVERBRIDGE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
30034W 10 6 |EVERGY ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
30040P 10 3 |EVERTEC ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
30040W 10 8 |EVERSOURCE ENERGY ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
30063P 10 5 |EXACT SCIENCES ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
30161N 10 1 [EXELON ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .ccovee. 1,140.000 XXX
30161Q 10 4 |EXELIXIS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC 485.000 XXX
30212P 30 3 |EXPEDIA GROUP ORD... . | 08/31/2020. | JP MORGAN SECURITIES INC 250.000 XXX
EXPEDITORS INTERNATIONAL OF
302130 10 9 |WASN ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
30214U 10 2 [EXPONENT ORD.....coeoovvermriirrrnriirerinnines .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
30219E 10 3 |EXPRESS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
30224P 20 0 |EXTENDED STAY AMERICA UNT.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD...... .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .............205.000 | ............ 21,841 XXX | 17,858 | oo 21,652 | ......... (3,795) [ covnverrrvrerrnenes | cevvrneineriinees | crvererinns (I 1<) ] S IO 17,858 | ..o | 003,983 | 03,983 | i 369 XXX
30226D 10 6 |EXTREME NETWORKS ORD.. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 156 147 8 8 156 XXX
302301 10 6 |EZCORP CLANVORD . | .. 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 237 171 66 66 237 XXX
30231G 10 2 |EXXON MOBIL ORD......c.oovvrrerirreririnirinns .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 4,610.000 | .......... 184,085 XXX | s 376,083 | ..cocovvvrne 321,686 | ........ 54,398 | ..o | e | e 54,398 | ..o | e 376,083 | ..o (191 999) | ...... (191 999) | ...... 12,032 XXX
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302445 10 1 |FLIR SYSTEMS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 220.000 XXX 12,839 11,455 | L 1,384 1,384 ...12,839 (4,723) | ... (4,723) | ... XXX
302491 30 3 |FMC ORD .. | .. [ 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 18,848 | oiieeen24,955 | it (6,107) | oo [ e | e (6,107) [ oo | vevirerernnnnn 18,848 | s | e 7,864 | e 7,864 | ... XXX
302520 10 1 |FNBORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 7,179 67 (2,984) | ... XXX
30257X 10 4 |FB FINANCIAL ORD......cccooovommrerieririiinnne .| 08/18/2020. | CORPORATE ACTION........cccooun. XXX 0 XXX
302941 10 9 |FTICONSULTING ORD.......cceoovrmrrrrrires .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
30303M 10 2 |FACEBOOK CL AORD.....ccoooemirrrirerinns .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD.... | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
303250 10 4 |FAIRISAAC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
309627 10 7 |FARMERS NATIONAL BANC ORD.. . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
311642 10 2 |FARO TECHNOLOGIES ORD........ccocouuc. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
31188V 10 0 |FASTLY CLAORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 125.000 XXX XXX
31189P 10 2 |FATE THERAPEUTICS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 115.000 XXX XXX
311900 10 4 |FASTENAL ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ..840.000 XXX XXX
313747 20 6 |FEDERAL REIT ORD... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....70.000 XXX XXX
31428X 10 6 |FEDEX ORD.....cocoverirniereeireierierieeeneens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooevrennee 175.000 XXX XXX
315405 10 0 |FERRO ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
315616 10 2 |F5 NETWORKS OR . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX XXX
31572Q 80 8 |FIBROGEN ORD.......cocoomrerrrrrirnerierines .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccccvvrennee 115.000 XXX | 8,089 | 932 | 1136 | s [ e 138 | i | 6,069 | ..o XXX
FIDELITY NATIONAL INFORMATN SVCS
31620M 10 6 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 875.000 XXX | 80,475 | 121,704 | ....... (41,229) | ovvonereies [ e XXX
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.... |.. | 08/31/2020. | J> MORGAN SECURITIES INC.... ..405.000 XXX 18,367 (3,475) XXX
317585 40 4 |FINANCIAL INSTITUTIONS ORD.............. .. | 08/31/2020. | JP MORGAN SECURITIES INC ....65.000 XXX 2,087 (205) XXX
31816Q 10 1 |FIREEYE ORD.....cocoovireirvnrrircrierirsceiinis .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 270.000 XXX 4,463 46 XXX
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 125.000 XXX 7,290 (965) XXX
318910 10 6 |FIRST BANCORP ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,395 (228) XXX
318916 10 3 |FIRST BANCSHARES ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,066 (156) XXX
319383 20 4 |FIRST BUSEY ORD . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,650 202 XXX
FIRST CITIZENS BANCSHARES CL A
31946M 10 3 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 9,262 | cooovrrieiinn 10,644 | ......... (1,382) | oo | cevineiiniienns XXX
FIRST COMMONWEALTH FINANCIAL
319829 10 7 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,001 2,684 316 XXX
31983A 10 3 |FIRST COMMUNITY BANKSHARES ORD |.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,363 2,171 192 XXX
32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD... |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 7,176 8,424 | ... (1,248) | oo | s XXX
FIRST FINANCIAL CORPORTN INDIANA
320218 10 0 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 2,244 2,515 (271) XXX
32026V 10 4 |FIRST FOUNDATION ORD.......ccccoonsrurmnnne .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,008 1,305 (297) XXX
320517 10 5 |FIRST HORIZON NATIONAL ORD............ .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 18,830 XXX
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST ORD.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,831 8,925 (2,094) XXX
FIRST INTERSTATE BANCSYSTEM CL A
32055Y 20 1 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,840 1,677 163 XXX
320734 10 6 |FIRST OF LONG ISLAND ORD... . | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 2,209 2,759 (550) XXX
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320866 10 6 |FIRST MID BANCSHARES ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,341 2,291 49 49 | o | e 2,341 .(649) ] ... .(649)] ... XXX
33616C 10 0 |FIRST REPUBLIC BANK ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | e 19,341 | oo 25,839 | ......... (6,498) | ...ovouverrriveres | cevevriveriienes | e [(GRIL:) - 5,497 XXX
336433 10 7 |FIRST SOLAR ORD .. | 08/31/2020. | AdjuStment..........cccvevvrrererererrnens . XXX 6,835 6,835 (V10 [ORORRON I 4,269 | .. XXX
33767D 10 5 |FIRSTCASH ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ..85.000 XXX 6,531 6,854 (322) [ ovvvnerermeries [ v | e (<727 [N IS 6,531 ceeenne(1,463) | e . XXX
337738 10 8 |FISERV ORD........ocoevvemrirririersrireiieiins .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoorvnncs 480.000 | ............ 47,794 XXX | s 37,713 | e 55,502 | ....... (17,790) | oo [ v [ e (17,790) | oo | v 37,713 | e [ v 10,081 | .ccoeeee 10,081 | oo XXX
33829M 10 1 |FIVE BELOW ORD......ccoscormerirrrrcrirenireens .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 10,895 11,507 (612) (1,046) | ..........(1,046) | ... XXX
338307 10 1 |FIVE9 ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,727 6,230 (2,503) XXX
339041 10 5 |FLEETCOR TECHNOLOGIES ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 24745 | oo 33,088 | ......... (8,343) | ..o | e XXX
343412 10 2 |FLUOR ORD ..|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,973 XXX
343498 10 1 |FLOWERS FOODS ORD.......ccoonmrvvvrrrrenne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,288 5,979 (690) XXX
34354P 10 5 |FLOWSERVE ORD.. .. | 08/31/2020. | Adjustment...........c.cceeervrrrrierinnens XXX | s 11,487 11,487 XXX
34385P 10 8 |FLUIDIGM ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 185 52 133 XXX
343873 10 5 |FLUSHING FINANCIAL ORD... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 2,223 2,485 (262) XXX
344849 10 4 |FOOT LOCKER ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 240.000 XXX | 11,782 9,358 2,424 XXX
345370 86 0 |FORD MOTOR ORD......cccooourmrmmmrireirnrinns .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 4,710.000 XXX | s 42,202 | oo 43,803 | ......... (1,601) | oo | e XXX
34553D 10 1 |FORESCOUT TECHNOLOGIES ORD....... .| 08/17/2020. | CORPORATE ACTION........cccooonue 120.000 XXX 5,365 3,936 | ..cov.ee. 1,429 XXX
346375 10 8 |FORMFACTOR ORD......coconmrvvrmriirrriinnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 140.000 XXX | s 2,565 | oo 3,636 | ........ (1,071) [ oo | e | v (1,071) | oo 11,092 XXX
34959E 10 9 |FORTINET ORD.....cccoormverierrrierrerieninens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovrvnnes 260.000 XXX | 21,468 | ..o 27,758 | ......... ({0251 SUURRI ORI IO (6,289) [ .oooerrrrreirens | verreeereennn 21,468 | i [ i 12,850 | ... 12,850 | .o XXX
FORTUNE BRANDS HOME AND
34964C 10 6 |SECURITY ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 12,995 | e 16,988 | ......... (3,994) | coovervrineiiein | e XXX
349853 10 1 |FORWARD AIR ORD......ccocvomrerreririinnnne .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 3,847 (170) XXX
34988V 10 6 |FOSSIL GROUP ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 118 47 XXX
35138V 10 2 |FOX FACTORY HOLDING ORD.. .. | 08/31/2020. | Adjustment XXX 3,856 XXX
353514 10 2 | FRANKLIN ELECTRIC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,586 (918) XXX
35352P 10 4 |FRANKLIN FINANCIAL NETWORK ORD.. |.. | 08/18/2020. [ VariOUS..........cocverrermerrrerrmerirerereens ....60. , XXX 2,060 22 XXX
354613 10 1 | FRANKLIN RESOURCES ORD... . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 12,211 3,352 XXX
FRANKLIN STREET PROPERTIES REIT
35471R 10 6 |[ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,549 1,798 (248) XXX
35671D 85 7 |FREEPORT MCMORAN ORD........cccocouuuu .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 32,975 32,800 175 XXX
358039 10 5 |FRESHPET ORD.....ccooovmirrmirernirieriinnniens .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,256 1,773 (517) XXX
35904G 10 7 |FRONT YARD RESIDENTIAL ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,222 1,234 (12) XXX
359694 10 6 |HBFULLER ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,636 4,899 (263) XXX
360271 10 0 |FULTON FINANCIAL ORD... .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC.... . XXX 688 697 9) XXX
361448 10 3 |GATXORD .. | 08/31/2020. | AdjuStment..........cccvervrrererirerieens .75, . XXX 6,647 6,647 XXX
36162 10 6 |GEO GROUP REIT ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,311 3571 | oo 1,739 XXX
36164V 30 5 |GCILIBERTY CL A ORD, .. | .. 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 8,932 | v 12,753 | ......... (3,821) | oo | e XXX
36164Y 10 1 |GCP APPLIED TECHNOLOGIES ORD...... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,299 2,044 255 XXX
3621LQ 10 9 | G1 THERAPEUTICS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 307 264 42 XXX
362393 10 0 |GTT COMMUNICATIONS ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,632 454 | ......... 1,178 XXX
363576 10 9 |ARTHUR J GALLAGHER ORD.................. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 10,742 | oo 17,618 | ......... (GRS 7C) ] I I XXX
GAMING AND LEISURE PROPERTIES
36467 10 8 |REIT ORD .| 09/29/2020. | JP MORGAN SECURITIES INC..... | ccoovrvenee 355.550 | ..oocveneee 12,922 XXX | s 12,437 14,852 (2,819) XXX
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36467W 10 9 | GAMESTOP CL A ORD......ccccovvrvervrrrrnnns .. | 08/31/2020. | VANOUS........ourerrvrrererrererserirnsieens 155.000 XXX 2,289 942 1,347 1,347 | e | e 2,289 (1,384) | ..........(1,384) | .. XXX
364760 10 8 |GAP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 460.000 XXX ] e 12,668 | 8,133 4,536 o (4,673)] .........(4,673) | ... XXX
368736 10 4 | GENERAC HOLDINGS ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooevrennee 105.000 XXX | 5,991 | e 10,562 | covveees(4,571) | oo | v | v (4,571) 13,955 | .cooeene 13,955 XXX
369604 10 3 |GENERAL ELECTRIC ORD .. | 08/31/2020. | VaNOUS.........ocrvrrrrrererrererierrieeniens | ceviens 12,510.000 XXX - 139,612 23,451 | oo [ e | e 23,451 |.... ..163,062 XXX
370334 10 4 |GENERALMILLS ORD.......cccooermmrrimrrrir .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoeveenncs 995.000 XXX | s 44,968 | ...cocoovvvnen 53,292 | ........ (8,324) | ..o | e | e (8,324) | oo | e 44,968 XXX
37045V 10 0 |GENERAL MOTORS ORD .| 07/16/2020. | ITG INC....coovvrvercrrrrireirerieniseees | ceerreenns 3,170.000 XXX | 103,532 | coovevrns 116,022 | ....... (12,490) | vvoeveerreries [ e [ e (12,490 ..103,532 XXX
371532 10 2 |GENESCO ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
371901 10 9 |GENTEXORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
372460 10 5 | GENUINE PARTS ORD .. | .. 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
37247D 10 6 |GENWORTH FINANCIAL CL A ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
37253A 10 3 |GENTHERM ORD......coocomieririiirerierinens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
373865 10 4 | GERMAN AMERICAN BANCORP ORD..... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
374297 10 9 |GETTY REALTY REIT ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
374689 10 7 |GIBRALTAR INDUSTRIES ORD.. .| .| 08/31/2020. | J> MORGAN SECURITIES INC..... ....50.000 XXX XXX
375558 10 3 | GILEAD SCIENCES ORD........ccccoonsrrmrrennee .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,320.000 XXX XXX
37637Q 10 5 | GLACIER BANCORP ORD.......ccccomvuvmirnnae .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
377316 10 4 | GLATFELTER ORD.......cccooouimermmrinrirririns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
37890U 10 8 |GLOBAL BLOOD THERAPEUTICS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....70.000 XXX XXX
37940X 10 2 |GLOBAL PAYMENTS ORD........cocoomrunnee .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccovvvennee 350.000 XXX XXX
379577 20 8 |GLOBUS MEDICAL CL A ORD .| 08/31/2020. | J> MORGAN SECURITIES INC..... 125.000 XXX XXX
37959 10 2 |GLOBE LIFE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 140.000 XXX XXX
380237 10 7 |GODADDY CL A ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 265.000 XXX 2, . 2, . XXX
38068T 10 5 |GOLD RESOURCE ORD. .. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 265.000 XXX , 468 | s (80) [ e [ [ e (80) [ | . . XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD............. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovrvnnes 225.000 XXX | s 50,157 | weooverrerinns 51,734 | ... (RIS TA 4T T IV RN (GRS TA4 ] TS IO 50,157 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.....|.. | 08/31/2020. | VANOUS.........ccoorverererererrrierinrriens XXX | 16,817 13,300 3,517 3,517 | o | s 16,817 XXX
38267D 10 9 | GOOSEHEAD INSURANCE CL A ORD.....|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 827 0 827 XXX
38268T 10 3 |GOPROCLAORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 27 22 6 6 27 XXX
38388F 10 8 |WR GRACE ORD . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 9,578 9,430 149 149 | oo | oo 9,578 XXX
384109 10 4 |GRACO ORD......coovvveriererrrinerierirenireens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 9,114 | o 10,140 | ......... (RI0Z2C) | ORI VRO IO (QI07LC) ) TR (N 9,114 XXX
38526M 10 6 | GRAND CANYON EDUCATION ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 10,398 | oo 8,621 | ... 1,777 4 N IS 10,398 XXX

GRANITE POINT MORTGAGE TRUST
38741L 10 7 |ORD .. | 08/31/2020. | Adjustment..........c.covererrnrrrerinnens ...10. XXX 192 192 XXX
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD... | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ..615. . XXX 8,087 10,240 (2,153) XXX
GREAT LAKES DREDGE AND DOCK

390607 10 9 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... X XXX 55 57 (1) XXX
390905 10 7 |GREAT SOUTHERN BANCORP ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....50. A, XXX 2,992 3,166 (174) XXX
391416 10 4 | GREAT WESTERN BANCORP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 634 521 113 XXX
39304D 10 2 |GREEN DOT CLAORD.....cccooormermrrirennne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....80. XXX | s 6,500 | oo 1,864 | ... 4,636 XXX
393222 10 4 |GREEN PLAINS ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....20. XXX 225 309 (84) XXX
393657 10 1 |GREENBRIER ORD .| 08/31/2020. | J> MORGAN SECURITIES INC..... X XXX 322 162 160 XXX
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397624 10 7 |GREIF CLAORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 246 221 25 25 (62)] ... (62)]... XXX
398433 10 2 |GRIFFON ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 169 203 (34) XXX
398905 10 9 |GROUP 1 AUTOMOTIVE ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 409 500 91) XXX
40131M 10 9 | GUARDANT HEALTH ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 10,284 XXX
401617 10 5 |GUESS ORD.....cooovvorrirrirriineieniieeineens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,125 1,119 6 XXX
40171V 10 0 |GUIDEWIRE SOFTWARE ORD................. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 12,698 14,819 (2,121) XXX
404030 10 8 |HAND E EQUIPMENT SERVICES ORD... | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... . XXX 295 334 (40) XXX
40412C 10 1 |HCA HEALTHCARE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 435.000 XXX 52,919 | o 64,297 | ...... (URTT£:) ) T PR XXX
40416M 10 5 |HD SUPPLY HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 385.000 XXX .15,835 15,485 350 XXX
404251 10 0 |HNIORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..coovvrvrnece 25.000 XXX 1,044 937 107 XXX
40425) 10 1 |HMS HOLDINGS ORD.......c.coecerevrmrrnirnnes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 135.000 XXX 4,254 3,996 258 XXX
40434L 10 5 |HP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 525.000 XXX 8,081 XXX
405024 10 0 |HAEMONETICS ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 9,721 10,341 (620) XXX
405217 10 0 |HAIN CELESTIAL GROUP ORD.. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 5,228 5,191 37 XXX
40637TH 10 9 |HALOZYME THERAPEUTICS ORD.......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,459 3,457 2 XXX
407497 10 6 |HAMILTON LANE CLAORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 570 596 (26) XXX
410120 10 9 |HANCOCK WHITNEY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 7,200 6,582 618 618 | oo | e 7,200 XXX
410345 10 2 |HANESBRANDS ORD .. | 08/31/2020. | VaANOUS........oucveurererrrcrireeirseerserinens | eeerneenns 1,340.000 XXX 24,903 19,899 5,004 5,004 | oo [ s 24,903 XXX
410495 20 4 |HANMIFINANCIAL ORD . 1 08/31/2020. | JP MORGAN SECURITIES INC..... | «covvvreree 130.000 XXX 2,894 2,599 295 295 | oo | e 2,894 XXX
HANNON ARMSTRONG SUST INFR CAP
41068X 10 0 [ORD .. | 08/31/2020. | Adjustment.... XXX 1,840 1,840 (VSO O 1,840 XXX
410867 10 5 |HANOVER INSURANCE GROUP ORD..... | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,531 7,517 (986) | .vvveevnrererres [ ervrrineriieriies | e [(CL:15) 1 [N IO 6,531 XXX
412822 10 8 |HARLEY DAVIDSON ORD........ccocovrerernecn .. | 08/31/2020. | AJUSIMENt........oorvvverrerinrierienis | e 325.000 | .oovovrrnnes 9,003 XXX | s 13,813 13,813 [V [RORRRTON ISR 13,813 XXX
HARTFORD FINANCIAL SERVICES
416515 10 4 |GRUP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,080.000 | ....oovens 43,677 XXX | s A4TT3 | 65,632 | ....... (20,858) | ..evoeeeerreries [ e [ e (20,858) | ..vvvvreenrierins | e BATT3 | o [ e (1,097) | woocrenee (1,097) | ccovvnee 1,026 XXX
HAVERTY FURNITURE COMPANIES
419596 10 1 |ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 735 706 29 XXX
419879 10 1 |HAWAIIAN HOLDINGS ORD........ccocovrrenecn .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 3,642 3,075 567 XXX
420261 10 9 |HAWKINS ORD......coovvumiicrierirecirseiiiniins .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 671 687 (17) XXX
420877 20 1 |HAYNES INTERNATIONAL ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,825 1,789 36 XXX
421906 10 8 |HEALTHCARE SERVICES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,138 3,040 2,098 XXX
421946 10 4 |HEALTHCARE REAL REIT ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,310 6,173 (864) XXX
42222N 10 3 |HEALTHSTREAM ORD . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 129 136 (7 XXX
HEALTHCAR TRST OF AM CL AREIT
42225P 50 1 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX XXX
42226A 10 7 |HEALTHEQUITY ORD........ccooormvrvmirrriennns .. | 08/31/2020. | JP MORGAN SECURITIES INC . XXX XXX
42250P 10 3 |HEALTHPEAK PROPERTIES ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 660.000 XXX | 17,907 | v 22,750 | ......... (5,643) [ ..o XXX
422704 10 6 |HECLA MINING ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 625.000 XXX 1,775 2,119 (344) XXX
422806 10 9 |HEICO ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....55.000 XXX | s 4,807 | oo 6,278 | ......... (TAT1) [ oo XXX
422806 20 8 |HEICOCLAORD.... . | 08/31/2020. | JP MORGAN SECURITIES INC 125.000 XXX 8,753 11,191 (2,439) XXX
HEIDRICK STRUGGLES
422819 10 2 |INTERNATIONAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,348 1,463 (114) XXX
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426927 10 9 |HERITAGE COMMERCE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 551 577 (26) (26) 551 XXX
42704L 10 4 |HERC HOLDINGS ORD . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 458 489 (31) (31) 458 XXX
42722X 10 6 |HERITAGE FINANCIAL ORD........cccccnvvunne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,289 1,840 450 450 | oo | e 2,289 XXX
427825 50 0 |HERSHA HOSPITALITY CL AREIT ORD.. |.. | 08/31/2020. | J>P MORGAN SECURITIES INC..... XXX 165 146 20 20 165 XXX
427866 10 8 |HERSHEY FOODS ORD........ccoovemmrrerrnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 12,974 | oo 20,577 | oo (7,604) [ oo | e | e (7,604) | oo | e 12,974 XXX
428060 10 6 |HERTZ GLOBAL HOLDINGS ORD............ .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,356 1,339 18 L [N I 1,356 (1,233) XXX
42809H 10 7 |HESS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 31,935 29,396 2,539 (11,681) XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 49,926 50,435 (509) (19,200) XXX
428291 10 8 |HEXCEL ORD.....cccoorimrrreririnriieiinnriens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 8,832 | e 10,263 | ......... (1,432) | oo | s XXX
428567 10 1 |HIBBETT SPORTS ORD......c.ccooormrrvrmrirnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 140 (10) XXX
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD... | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,668 112 XXX
431475 10 2 |HILL ROM HOLDINGS ORD........coccrvrrrinee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 13,056 (2,875) XXX
431571 10 8 |HILLENBRAND ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 4,330 2,432 XXX
43283X 10 5 |HILTON GRAND VACATIONS ORD .. | .. [ 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,891 (224) XXX
436106 10 8 |HOLLYFRONTIER ORD......cocoomveriirriinne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 7,208 | 5,325 | oo 1,884 XXX
436440 10 1 |HOLOGIC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 26,366 | ......... (T4 O I XXX
436893 20 0 |HOME BANCSHARES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 590 62 XXX
437076 10 2 |HOME DEPOT ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,245.000 | .......... 354,858 XXX | 203,49 | ..o 271,883 | ....... (68,389) | ..vvveveriniries [ e XXX
43785V 10 2 [HOMESTREET ORD.... . | .. 108/31/2020. | JP MORGAN SECURITIES INC..... | «covvrreree 105.000 | .oovernee 2,873 XXX 2,727 3,570 (843) XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooovrennes 805.000 | .......... 133,259 XXX | s 89,453 | .ovvriens 142,485 | ....... (K117 I DR XXX
43940T 10 9 |HOPE BANCORP ORD .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 574 520 54 XXX
440407 10 4 |HORIZON BANCORP ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 980 1,140 (160) XXX
440452 10 0 |HORMEL FOODS ORD........cocoomverirririnns .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,679 5413 | . (3,734) | oo | e XXX
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD... | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 28,917 25,043 | oo 3,875 XXX
44157R 10 9 |HOUGHTON MIFFLIN HARCOURT ORD.. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 73 63 10 XXX
44267D 10 7 |HOWARD HUGHES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 7,737 8,242 (505) XXX
443201 10 8 |HOWMET AEROSPACE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 14,800 XXX
443320 10 6 |HUB GROUP CL A ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,655 3,077 (422) XXX
443510 60 7 |HUBBELL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,208 8,130 | ..ot (1,922) | oo | e XXX
443573 10 0 |HUBSPOT ORD......eevemrvrerrrerireererineinns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 6,785 | oo 7,925 | ........ (1,140) | oo | s XXX
HUDSON PACIFIC PROPERTIES REIT
444097 10 9 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 9,001 | coovvierine 10,354 | ......... (RIRESK ) ORI I XXX
444859 10 2 |HUMANA ORD.......cocovtvmirinrirerirerineeienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 48,597 | .ocvris 53,145 | ......... (4,549) | ..oovvovrnirvcn | s XXX
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 8,244 11,094 (2,850) XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD......... .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 2,100.000 | ..ocvornee. 19,745 XXX 32,445 31,668 777 XXX
HUNTINGTON INGALLS INDUSTRIES
446413 10 6 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....70.000 XXX XXX
447011 10 7 |HUNTSMAN ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC.... ..425.000 XXX 10,268 (55) XXX
447462 10 2 |HURON CONSULTING GROUP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... IR 5.000 XXX 344 (92) XXX
448579 10 2 |HYATT HOTELS CLAORD....ccccoevrvrernecs .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvvernees 30.000 XXX 2,691 (333) XXX
HYSTER YALE MATERIAL HANDLG CL A
449172 10 5 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccvorvvernce. 15.000 | oo 605 XXX 951 884 67 67 951 | e | s (346) | ovovrenen (RZ15) ) I 14 XXX
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44919P 50 8 |MATCH GROUP, INC.. .1 07/01/2020. | VARIOUS.........cooomrererirrirneireiins 180.000 XXX | 36,302 | oo 44,840 | ......... (GRS T4 I IS 36,302 XXX
449253 10 3 .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 7,839 10,353 (2,514) XXX
44925C 10 3 .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 366 458 (93) XXX
449306 10 7 |ICU MEDICAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 4,005 XXX 5,363 3742 | ... 1,621 XXX
44980X 10 9 [IPG PHOTONICS ORD.......cccoovermrrirriinnae .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ...............65.000 | ............ 10,512 XXX 8,761 9,420 (659) XXX
450056 10 6 |IRHYTHM TECHNOLOGIES ORD .. | 08/31/2020. | Adjustment XXX 2,903 2,903 XXX
45073V 10 8 [ITTORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 9,030 11,826 (2,795) XXX
450828 10 8 |IBERIABANK ORD... .1 07/01/2020. | VARIOUS.........ccovmrermerrrirneirrrins ..230. XXX | 18,901 | oo 17,211 | 1,691 XXX
451107 10 6 |IDACORP ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 9,064 9,612 (548) | vevovererinrines [ v | everineieenn(548) [, . .9,064 XXX
45167R 10 4 |[IDEX ORD.....cooovirirrinriieeinrirseiiesiesinns .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 11,181 | o 15,480 | ......... (4,299) | ..o | e | errrnereen($,299) | o | s 11,181 XXX
452308 10 9 |ILLINOIS TOOL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 60,912 | v 79,935 | ... (19,024) | oo [ e XXX
452327 10 9 |ILLUMINA ORD .| .| 08/31/2020. | JP MORGAN SECURITIES INC XXX .16,188 16,587 (400) XXX
45245 10 9 |IMAX ORD C | 08/31/2020. | JP MORGAN SECURITIES INC XXX 487 409 78 XXX
452907 10 8 |IMMUNOMEDICS ORD.........cccormurirerirnens .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,032 2,116 (84) XXX
45337C 10 2 |INCYTE ORD...ccoomirririrerierrnerrenieeineenns .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 18,670 | ovvvrevrnnas 24,886 | ......... (G4 1) I I XXX
45378A 10 6 |INDEPENDENCE REALTY ORD.. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,966 2,389 (422) XXX
453838 60 9 |INDEPENDENT BANK ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,961 2,039 (78) XXX
45667G 10 3 |INFINERA ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 47 79 (32) XXX
45687V 10 6 |[INGERSOLL RAND ORD. .. |..108/31/2020. | JP MORGAN SECURITIES INC XXX | e 5,318 | oo 7,153 | e (1,835) | oo [ XXX
45688C 10 7 |[INGEVITY ORD.....cccovvrurrerrrirrinerieeicens .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 7,524 6,990 534 XXX
457030 10 4 |INGLES MARKETS CL A ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
457187 10 2 |INGREDION ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
457650 10 3 |INSIGHT ENTERPRISES ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX XXX
45768S 10 5 |INNOSPEC ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC. XXX XXX
45772F 10 7 |INPHI ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
45773H 20 1 |INOVIO PHARMACEUTICALS ORD.......... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
45774W 10 8 |INSTEEL INDUSTRIES ORD........ccccoovvrvnnee .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
45778Q 10 7 |INSPERITY ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX XXX
45784P 10 1 |INSULET ORD . | 08/31/2020. | J> MORGAN SECURITIES INC XXX XXX
INTEGRA LIFESCIENCES HOLDINGS
457985 20 8 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 7,629 7,285 344 4 | i | e 7,629 XXX
458140 10 0 |INTEL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 212,605 | ..coovrvnnes 320,198 | ..... (107,593) | oo [ erveerneineiiies | e (107,593) | cvvovcevrireins | e 212,605 XXX
45826H 10 9 |INTEGER HOLDINGS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,193 4,424 [0} RO SRR IR (230) [ vvveeererirrie | e 4,193 XXX
458334 10 9 |INTER PARFUMS ORD . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,309 2,181 128 L2 N 2,309 XXX
INTERACTIVE BROKERS GROUP CL A
45841IN 10 7 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 7491 | 8,294 | 1,197 1,197 XXX
458665 30 4 |INTERFACE ORD......cccocommrvmirinrernierinnine .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 214 48 48 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.. |.. | 08/31/2020. | JP> MORGAN SECURITIES INC.... XXX 29,569 | .o 42,573 | (13,004) rre | (13,004) XXX
45867G 10 1 |INTERDIGITAL ORD......covvvrrerririrrerins .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,502 412 412 XXX
459044 10 3 |INTERNATIONAL BANCSHARES ORD..... | .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,791 53 53 XXX
INTERNATIONAL BUSINESS MACHINES
459200 10 1 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoevrrenes 985.000 | .......... 121,450 XXX | s 145,041 | oo 132,029 | ........ 13,012 | oo | e [ e 13,012 | oo | v 145,041 | oo | e (23,591) | ........ (23,591) | ..ovves 4,807 XXX
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460146 10 3 |INTERNATIONAL PAPER ORD................. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovrrnnee 750.000 | ... 27,196 XXX | 33,488 | .o 34,538 | ........ (1,050) [ cooovernreeerrenen | veveveinerienes | cvrerrerinns [ 0EST0) S IO 33,488 | ..ovveericrins [ e (6,291) | .oovvvnee (6,291) | cccvvvee 1,153 XXX

INTERPUBLIC GROUP OF COMPANIES

460690 10 0 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 465.000 XXX
461202 10 3 |INTUIT ORD...ovvomreririerierirereeeiseienenines .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 265.000 XXX
46120E 60 2 [INTUITIVE SURGICAL ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 130.000 XXX
46146L 10 1 |INVESTORS BANCORP ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 5,725 5 600 125 125 . 5,725 XXX
461730 50 9 |INVESTORS REIT ORD .| .. | 08/31/2020. | JP MORGAN SECURITIES INC . XXX 1,467 1,813 (346) . XXX
462222 10 0 |IONIS PHARMACEUTICALS ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 210.000 L1443 1 XXX ] 9,429 | 12,686 | e i(3,257) [ . . XXX
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 140.000 XXX
46266C 10 5 |IQVIA HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
46269C 10 2 |IRIDIUM COMMUNICATIONS ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
462726 10 0 |IROBOT ORD .. | 08/31/2020. | Adjustment XXX
46284V 10 1 |IRON MOUNTAIN ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
46571Y 10 7 |I3 VERTICALS CLAORD.... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
46590V 10 0 [JBG SMITH PROPERTIES ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
466032 10 9 |JAND J SNACK FOODS ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
46625H 10 0 |JPMORGAN CHASE ORD .. | .. 08/31/2020. | JP MORGAN SECURITIES INC XXX
466313 10 3 |JABIL ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
466367 10 9 |JACKIN THE BOX ORD......cocvoreveirirninne .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
469814 10 7 |JACOBS ENGINEERING GROUP ORD.... |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD......|.. | 08/31/2020. | J> MORGAN SECURITIES INC.... XXX
476405 10 5 |JERNIGAN CAPITAL ORD......ccooommrriones .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
477143 10 1 | JETBLUE AIRWAYS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
477839 10 4 |JOHN BEAN TECHNOLOGIES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC . . XXX
478160 10 4 |JOHNSON & JOHNSON ORD .. | 08/31/2020. | VANOUS.......courvrrrererrrrererserirneniens , . . 425, ! " S XXX
48020Q 10 7 |JONES LANG LASALLE ORD.. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
48123V 10 2 |J2 GLOBAL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC . . . . . XXX
48203R 10 4 |JUNIPER NETWORKS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 620.000 15495 1 XXX | e , , X , , XXX
48238T 10 9 |KARAUCTION SERVICES ORD. .. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 220.000 XXX
48242W 10 6 [KBRORD....cooviverrircricrieenienieeiseenceins .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 235.000 XXX 5,092 7,168 (2,075) XXX
482480 10 0 |KLA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 275.000 XXX | 27,269 | oo 48,997 | ....... (21,728) XXX
48251W 10 4 [KKR AND CO ORD......ccoovvrurrerrrrrieneinns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovrennes 845.000 XXX 29,161 XXX
48273U 10 2 |K120RD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,999 1,221 778 XXX
48666K 10 9 |KBHOME ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 3,132 | s 4798 | ..o (1,668) [ ..oovvveercirnens XXX
48716P 10 8 |KEARNY FINANCIAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,405 5,394 12 XXX
488152 20 8 |KELLY SERVICES CL AORD.. . | .. 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,702 1,468 234 XXX
488401 10 0 |KEMPER ORD.......cccooeumrrimirmerierirecireenns .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 5,737 5,425 312 XXX
489170 10 0 |KENNAMETAL ORD.......cccoevvrmrrimrrririrenes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,546 4,796 750 XXX
489398 10 7 |KENNEDY WILSON HOLDINGS ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 198 223 (25) XXX
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 20,630 32,842 | ....... (12,211) | e XXX
493732 10 1 |KFORCE ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,579 1,787 (208) XXX
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494274 10 3 |KIMBALL INTERNATIONAL CL B ORD..... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 85 103 (19) (19) 85 (29| ... (29)] ... XXX
49427F 10 8 |KILROY REALTY REIT ORD.........ccccomvvveee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 9,032 | oo 10,068 | ........ (1,036) [ cooovvverierrienes | cevevrrireriienes | e (1,036) [ coooverreeriiens | e 9,032 , , XXX
49428 10 9 |KIMBALL ELECTRONICS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 897 878 20 XXX
494368 10 3 |KIMBERLY CLARK ORD . |..108/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 32,498 | oo 59,147 | ....... (26,649) | .vooeveeieres [ e XXX
49446R 10 9 |KIMCO REALTY REIT ORD.......cccovverrrenne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 10,730 | oo 14,083 | ......... (RIS YA | S I XXX
49456B 10 1 |KINDER MORGAN CL P ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 58,992 | ..ovvrcrinnnd 67,215 | ......... (1727} | S IR XXX
49714P 10 8 |KINSALE CAPITAL GROUP ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,395 2,395 XXX
497266 10 6 |KIRBY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 7,982 8,505 (523) XXX
49803T 30 0 |KITE REALTY GROUP REIT ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,219 2,734 (515) XXX

KNIGHT SWIFT TRANSPRTATN CL A

499049 10 4 |ORD .. | 08/31/2020. | Adjustment XXX 7,649 7,649 XXX
50015M 10 9 |KODIAK SCIENCES ORD.......cccrurvrrrierns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,370 XXX
500255 10 4 |KOHL'S ORD .. | 08/31/2020. | Adjustment..........cc.ecvvrreerirnerineens . XXX 22,349 22,349 XXX
50060P 10 6 |KOPPERS HOLDINGS ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....10.000 XXX 294 382 (89) XXX
500643 20 0 |KORN FERRY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 105.000 XXX 4,961 4,452 509 XXX
500754 10 6 |KRAFT HEINZ ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..610.000 XXX .19,896 19,464 311 XXX
501044 10 1 |KROGER ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC 460.000 XXX 14,583 XXX
501797 10 4 |L BRANDS ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ..400.000 XXX | s 11,536 | v 7,248 | .......... 4,288 XXX
50187A 10 7 |LHC GROUP ORD... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....45.000 XXX 4,502 6,199 | ......... (1,697) | oo | e XXX
501889 20 8 |LKQORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 580.000 XXX 7,654 | oo 20,706 | ......... (N0 YA S I XXX
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..180.000 XXX 11,457 16,605 (5,148) XXX
502175 10 2 |LTC PROPERTIES REIT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC ....65.000 XXX 2,861 2,910 (49) XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 115.000 XXX 5,088 22,755 | ....... (16,767) | vvoveveeeverines [ erveeririneiis XXX
511637 10 0 |LAKELAND BANCORP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 200.000 XXX 3,229 3,476 (247) XXX
511656 10 0 |LAKELAND FINANCIAL ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,552 2,691 (139) XXX
512807 10 8 |LAMRESEARCH ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 7,946 16,082 (8,136) XXX
512816 10 9 |LAMAR ADVERTISING CL AREIT.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 10,629 | oo 12,496 | ......... (1,868) | ..oovreevnericnes | cevenerrerienns XXX
513847 10 3 |LANCASTER COLONY ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 4,435 4,803 (368) XXX
515098 10 1 |LANDSTAR SYSTEM ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 4,634 | oo, 6,263 | ......... (72 | I I XXX
516544 10 3 |LANTHEUS HOLDINGS ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 120 103 17 XXX
517834 10 7 |LAS VEGAS SANDS ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC. . . XXX | 39,346 | .ovrrrrinnn 46,602 | ......... (75515 R I . XXX
518415 10 4 |LATTICE SEMICONDUCTOR ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooovrvnnee 175.000 XXX | s 2,252 | s 3,350 | et (1,097) [ oo | e | e (1,097) [ oo | e 2,252 | oo | e 2,751 | e 2,751 | oo XXX
518439 10 4 |ESTEE LAUDER CLAORD.......cccoomuvunece .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 230.000 XXX XXX
521865 20 4 |LEARORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 125.000 XXX XXX
524660 10 7 |LEGGETT & PLATT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 220.000 XXX XXX
524901 10 5 |LEGG MASON ORD .| .. | 07/31/2020. | CORPORATE ACTION..........cceeene. . 340.000 XXX XXX
525327 10 2 |LEIDOS HOLDINGS ORD.........cccomrvvmrenns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..... 260.000 XXX XXX
526038 10 7 |LENDINGTREE ORD... .. | 08/31/2020. | Adjustment..........c.cocererverrirerirnens XXX 3,256 3,256 (0 ERTOUTOTN UTOOTRON: 1S B IO I 1,378 XXX
526057 10 4 |LENNARCLAORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 16,620 | ooocvvrnenne 20,921 | .o (4,301) [ oo | cevvereineriieees | cererneeinns (4,301) [ oo | e 16,620 | oo [ e 11,434 XXX
526107 10 7 |LENNOX INTERNATIONAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 12,669 | oo 14,638 | ......... (1,969) | ..oovrnrveerienes | cevererirerienns 4,150 XXX
529043 10 1 |LEXINGTON REALTY REIT ORD.... .. | .. [ 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,272 2,921 (649) XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,713 5,605 | ........ (1,892) | oo | cevererierienns XXX
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530307 30 5 |LIBERTY BROADBAND SRS C ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccccevrrnnee 180.000 | c.ooovenee 25,214 XXX | 14,809 | oo 22,635 | ... (4R 725 | R ISR IO [ 725) | TS IO 14,809 | ..o | s 10,406 | ......... 10,406 | ..coovvvrcrinns XXX
LIBRTY MEDIA LRTY SIRIUSXM SRS A
531229 40 9 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccorvrernncne 5.000 | corrrrriins 182 XXX 210 242 (31) (31) 210 [ v [ (P28 - (LS | XXX
LIBRTY MEDIA LRTY SIRIUSXM SRS C
531229 60 7 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooevrennes 365.000 | ...ccovnee 13,135 XXX | 15,388 17,571 (2,183) [ oo | e | e (2,183) [ oo | e 15,388 | ..oevieriienns | cerir (2,253) | vovvene (2,253) [ oo XXX
LIBERTY MEDIA FORMULA ONE SRS C
531229 85 4 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | vcoevrvrveee 215.000 | .oovvrrrens 8,379 XXX 7,544 9,882 (2,338) | cooeveverriernnns v | e [VRC K1) OO IS T544 | ot | e 835 | o 835 | i XXX
LIBERTY MEDIA FORMULA ONE SRS A
531229 87 0 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovvvernee. 10.000 | oovouvverinnns 362 XXX 366 438 (72) (72) 366 [ oo | e (G [ (0 XXX
LIBERTY MEDIA LIBERTY BRVS SRS C
531229 88 8 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .oceovrerneene 5.000 | coovverrerirens 97 XXX 140 148 (8) (8) 140 [ e | e (1) - (G XXX
LIBERTY TRIPADVISOR HOLDIG SRS A
531465 10 2 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 74 98 XXX
53220K 50 4 |LIGAND PHARMACEUTICALS ORD .. | 08/31/2020. | Adjustment 11,760 XXX
53223X 10 7 |LIFE STORAGE ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoveeeeera75.000 | v 7,907 | XXX | 7,014 | s 8,121 | ..o, (1,907) | oo | e XXX
532457 10 8 |ELILILLY ORD.....ccccomivernirrcrinerirerierireens .| 08/31/2020. | JP MORGAN SECURITIES INC 725.000 | ........107,575 | XXX | 78778 | s 95,287 | ....... (16,509) | ..voveverierries [ e XXX
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD..... |.. | 08/31/2020. | J> MORGAN SECURITIES INC.... ..120.000 11,608 (817) XXX
534187 10 9 |LINCOLN NATIONAL ORD......ccccomrrrrrrnnee .| 08/31/2020. | JP MORGAN SECURITIES INC 435.000 | ...........15678 | XXX | .30,502 | oo 25,669 | .......... 4,833 XXX
535555 10 6 |LINDSAY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC 2,400 (234) XXX
536797 10 3 |LITHIAMOTORS CLA ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC 5,880 (2,760) XXX
537008 10 4 |LITTELFUSE ORD.......ccccomvrrmirirerirmrerenns .| 08/31/2020. | J> MORGAN SECURITIES INC ) XXX
538034 10 9 |LIVE NATION ENTERTAINMENT ORD..... | .. | 08/31/2020. | J> MORGAN SECURITIES INC.... )| ... XXX
538146 10 1 |LIVEPERSON ORD.......ccocoirumrririrreirenns .. | 08/31/2020. | Adjustment XXX
53815P 10 8 |LIVERAMP HOLDINGS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
539183 10 3 |LIVONGO HEALTH ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
539830 10 9 |LOCKHEED MARTIN ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
540424 10 8 |LOEWSORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..865.000 XXX
54142L 10 9 |LOGMEIN ORD.... .| 08/31/2020. | CORPORATE ACTION........cccooouu 200.000 XXX
546347 10 5 |LOUISIANA PACIFIC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 315.000 XXX
548661 10 7 |LOWE'S COMPANIES ORD . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 885.000 XXX
550021 10 9 |LULULEMON ATHLETICA ORD........ccco.... C | 08/31/2020. | JP MORGAN SECURITIES INC XXX
55003T 10 7 |LUMBER LIQUIDATORS HOLDINGS ORD|.. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
55024U 10 9 |LUMENTUM HOLDINGS ORD.................. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
550678 10 6 |LUXFER HOLDINGS ORD... C| 08/31/2020. | JP MORGAN SECURITIES INC XXX
550819 10 6 |LYDALL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
55087P 10 4 |LYFT CLAORD....ccoovvmmiimrimeiirriscirniins .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
55262C 10 0 |MBIAORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... 884 10 XXX
552690 10 9 |MDU RESOURCES GROUP ORD............. .| 08/31/2020. | J> MORGAN SECURITIES INC 9,359 (350) XXX
552848 10 3 |MGIC INVESTMENT ORD......cocomervmrrrnns .| 08/31/2020. | JP MORGAN SECURITIES INC 9,494 (844) XXX
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... | ............940.000 | ..........21,142 | XXX | 025,709 | overrrirnas 31,274 | ... (5,565) | ..oovvrereerirenes | ceveenerienienns XXX
55303) 10 6 |MGP INGREDIENTS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC 242 (4) XXX
55306N 10 4 |MKS INSTRUMENTS ORD.. . | 08/31/2020. | JP MORGAN SECURITIES INC.... 9,351 (2,913) XXX
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553530 10 6 |MSC INDUSTRIAL CLAORD.......ccccoen. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,080 4,708 372 K72 T B 5,080 | .ovvoeererirrins | e (1,127) | v (1,127) | ... XXX
55354G 10 0 |MSCIORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 26,715 | oo 41,309 | ....... (14,594) | oo [ v XXX
553573 10 6 |MSG NETWORKS CL A ORD.. .. | 08/31/2020. | AdjuStment..........cccvevvrrererererrnens XXX 1,828 1,828 XXX
553777 10 3 |MTS SYSTEMS ORD . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 276 240 36 XXX
MACOM TECHNOLOGY SOLUTIONS
55405Y 10 0 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,071 2,527 (456) XXX
554382 10 1 |MACERICH REIT ORD.......ccoovvrrrerirerirnns .| 08/31/2020. | J> MORGAN SECURITIES INC . XXX | 13,426 6,865 6,561 XXX
554489 10 4 |MACK CALIREALTY REIT ORD............... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 155.000 XXX 3,145 3,585 (440) XXX
556088 10 5 |MACQUARIE INFRASTRUCTURE ORD... |.. | 08/31/2020. | JP MORGAN SECURITIES INC..... 150.000 XXX 6,587 6,426 161 XXX
556099 10 9 |MACROGENICS ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,527 979 548 XXX
55616P 10 4 |MACYS ORD... .. | 08/31/2020. | Adjustment.... XXX , 17,026 XXX
556269 10 8 | STEVEN MADDEN ORD.. . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 488 645 (157) XXX
MADISON SQUARE GARDEN SPORT CL
558257 10 3 |AORD . 1 08/31/2020. | JP MORGAN SECURITIES INC..... | ccovvererenee 25.000 | .orerenne 4,100 XXX 5,230 XXX
MADISON SQUARE GARDEN ENTER CL
55826T 10 2 |AORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
56117J 10 0 |MALIBU BOATS CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... (93) XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .ccoceeeee..115.000 | oo 11,183 | XXX | it 5714 | 9171 | (3,457) [ ooverrereirnnns XXX
563571 40 5 |MANITOWOC ORD.......ccccvrmrrerrrrrrirerinns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... (184) XXX
56418H 10 0 | MANPOWERGROUP ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... (2,448) XXX
565849 10 6 | MARATHON OIL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... , . XXX
56585A 10 2 |MARATHON PETROLEUM ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... (574) (9 469)| .. XXX
566330 10 6 |MARCUS ORD .| .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 14 . (94)] ... XXX
570535 10 4 |MARKEL ORD......cccecormirmirrmrinrirernninrirnnins .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .cccveerer.n15.000 | ... 16,302 | XXX | 14,301 | i 7,148 | d(2,847) | s e [ v 2,887) [ | v 14,301 | s | e 2,001 XXX
571748 10 2 |MARSH & MCLENNAN ORD..........c.covuvmnee .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ............610.000 | ...........70,089 | XXX | .ccceccei28,097 | cororirirerrncB7,960 | ...ii(39,864) | ovoooerncrvrinns [ v | verereeenn(39,884) [ v | vvirreiennnnnn28,007 [ o | s 41,992 XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD. |.. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ............255.000 | ...........26,240 | XXX | .eeeeen30,544 | coriiiiinnn38,615 | i (8,071) | v v [ everirenene(8071) [ | 30,544 | i | e (4,304) XXX
573284 10 6 |MARTIN MARIETTA MATERIALS ORD.....|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
574599 10 6 |MASCO ORD......c.couverrerrerrierierirenereens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
574795 10 0 |MASIMO ORD.....cccooevmiririreirrrineineiiens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
575385 10 9 | MASONITE INTERNATIONAL ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
576323 10 9 |MASTEC ORD, .. | 08/31/2020. | JP MORGAN SECURITIES INC..... (2,828) XXX
57636Q 10 4 |MASTERCARD CL A ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ..........1,060.000 | .........379,665 | XXX | ......177,761 | ............316,505 | ..... (138,744) | ... XXX
57665R 10 6 |MATCH GROUP HOLDINGS I, LLC. .| 107/01/2020. [ VARIOUS..........cocoovmrimirrirririneins | worerrennn200.000 | 11,094 | XXX [ 11,094 | 16,422 | (5,328) | ... XXX
57667L 10 7 |MATCH GROUP ORD.......ccccoommmvurmrriis .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
576690 10 1 |MATERION ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,061 2,081 (20) XXX
576853 10 5 |MATRIX SERVICE ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 203 229 (26) XXX
57686G 10 5 |MATSON ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,958 3,060 (102) XXX
577081 10 2 |MATTEL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 8,622 8,062 559 559 | oo | oo 8,622 XXX
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 26,699 | .o 31,063 | ......... (4,363) | ..o | cevvrreiseriienes | cerereeinns (4,363) XXX
577933 10 4 |MAXIMUS ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 110.000 XXX 6,898 8,183 | ..ot (1,285) | ... I I (1,285) | .... XXX
579780 20 6 |MCCORMICK ORD.. .| 08/31/2020. | J> MORGAN SECURITIES INC..... 135.000 XXX | 10,714 | oo 22,914 XXX
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580037 70 3 |MCDERMOTT INTERNATIONAL ORD...... .| 07/03/2020. | Not Available..........cc.ouvvrerrireneinne 720.000 XXX | e 12,787 | e 48T | 12,300 | v [ e [ e 12,300 WA278T e [ e (12,787) | ........ (12,787) | ... XXX
580135 10 1 |MCDONALD'S ORD......ccccocourermriiriairinns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX P . ..143,089 XXX
58155Q 10 3 |MCKESSON ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 10,948 11,066 (118) | overeererrerres [ ervrrineiieeriins | e (L)) [N IS 10,948 XXX
58502B 10 6 |MEDNAX ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,393 834 560 XXX
58506Q 10 9 |MEDPACE HOLDINGS ORD........cccoconuun. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,237 4,623 (386) XXX
585130 10 1 | THE MEET GROUP ORD.... .. | 09/04/2020. | JP MORGAN SECURITIES INC..... XXX 1,437 1,603 (166) XXX
587376 10 4 |MERCANTILE BANK ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,954 2,188 (234) XXX
58933Y 10 5 |MERCK & CO ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ..........3,195.000 | .......... 272,408 XXX | 221,312 | oo 290,585 | ....... (89,273) | vvonevrineiies [ e XXX
589378 10 8 |MERCURY SYSTEMS ORD. .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovvvernce. 55.000 .............. 4,165 XXX 2,981 3,801 (820) XXX
58958U 10 3 |MERIDIAN BANCORP ORD........ccoouvvvrnnee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,605 4,118 (514) XXX
589889 10 4 |MERIT MEDICAL SYSTEMS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,643 2,810 2,833 XXX
59001A 10 2 |MERITAGE HOMES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 2,415 | o 3,972 | ......... (1,557) | oo v XXX
59001K 10 0 |MERITOR ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX ) XXX
59100U 10 8 |METAFINANCIAL GROUP ORD. .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX )| XXX
591520 20 0 |METHODE ELECTRONICS ORD.............. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX ) XXX
59156R 10 8 |METLIFE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX )| ... XXX
592688 10 5 |METTLER TOLEDO ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX )| ... XXX
59408Q 10 6 |MICHAELS COMPANIES ORD.... .. | 08/31/2020. | Adjustment XXX XXX
594918 10 4 |MICROSOFT ORD .. | 08/31/2020. | Various XXX 527,217 | oo 1,414,569 | ..... (887,352) | cvvuvvvevvernrirenns [ evriervniieires | e (887,352) | cvvvvvrvrieerans | cererireninns 527,217 XXX
594972 40 8 |MICROSTRATEGY CLAORD.......ccccoouue .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,216 2,139 77 T A T 2,216 XXX
595017 10 4 |MICROCHIP TECHNOLOGY ORD.. .| 08/31/2020. | J> MORGAN SECURITIES INC..... 275.000 XXX .18,532 XXX
595112 10 3 |MICRON TECHNOLOGY ORD .| 08/31/2020. | J> MORGAN SECURITIES INC..... 505.000 XXX .21,351 XXX

MID AMERICA APT COMMUNITI REIT
59522J 10 3 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | e 19473 | e 25,713 | oo (6,240) | ..o | eevrvrrnneieen | ervirnerennn(6,280) | oo | s X XXX
596278 10 1 |MIDDLEBY ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | e 11,563 | e 10,404 | .......... 1,159 XXX
596680 10 8 |MIDDLESEX WATER ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,589 (108) XXX
597742 10 5 |MIDLAND STATES ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,606 (202) XXX
603158 10 6 | MINERALS TECHNOLOGIES ORD........... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 3,746 287 XXX
60739U 20 4 |MOBILEIRON ORD.......ccooommrrvimrriiriiranes .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 73 20 XXX
60740F 10 5 |MOBILE MINI ORD.. .1 07/01/2020. | VARIOUS.........cooorvrrerirrirerieiin , XXX 6,445 799 XXX
60770K 10 7 |MODERNA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX i 3,800 | 5183 | oo (1,383) | oo [ XXX
607828 10 0 |MODINE MANUFACTURING ORD............ .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cocorvrernene 5.000 | cooevrrrerirens 34 XXX 39 41 XXX
608190 10 4 |MOHAWK INDUSTRIES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 12,854 | e 10,910 | covevenee 1,944 XXX
60855R 10 0 |MOLINA HEALTHCARE ORD.. . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 14,247 838 XXX
MOLSON COORS BEVERAGE COMPA

60871R 20 9 [CLBORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccccvvvreeee 290.000 XXX 15,631 2,274 XXX
609207 10 5 |MONDELEZ INTERNATIONAL CL AORD |.. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,405.000 XXX | 58,027 | 77,387 | ..o (19,361) | ovvvrererirernnes [ v XXX
60937P 10 6 |MONGODB CL A ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX XXX
609720 10 7 |MONMOUTH REIT ORD.. .| .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,244 (218) XXX
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD .| .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 7,003 10,681 (3,678) XXX
61174X 10 9 |MONSTER BEVERAGE ORD.........cccoooouuu. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 42,703 | oo 47,980 | ......... (Y44 I cevrnennnnnnens | e 82,703 | i | 0000.20,604 | L . XXX
615369 10 5 [MOODYS ORD......ccoovvomrrrmrrierirrireenenis .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 30,715 | coorereerinnn 45,108 | ....... (14,393) | vvoovreirerines [ e , T15 | e | e 264 | ... ,264 | .o XXX
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615394 20 2 |MOOG CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 415 427 (12) (12) 415 XXX
617446 44 8 |MORGAN STANLEY ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 24,290 | .o 50,609 | ....... (26,319) | ovvvvvvrirrinne XXX
61945C 10 3 |MOSAIC ORD......cooovurrmrirmrireerseinerreninens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 20,694 | .o 13,525 | oo 7,169 XXX
620071 10 0 |MOTORCAR PARTS OF AMERICA ORD.. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 111 110 1 XXX
624756 10 2 |MUELLER INDUSTRIES ORD..........cc....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,608 3,016 (409) XXX
62482R 10 7 |MR COOPER GROUP ORD. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 182 250 (68) XXX
626717 10 2 |MURPHY OIL ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 10,851 10,851 XXX
626755 10 2 |MURPHY USA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,813 7,020 (2,207) XXX
628464 10 9 |MYERS INDUSTRIES ORD. .. | .. [ 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 193 167 26 XXX
628778 10 2 |NBT BANCORP ORD.........cccomsrrrrrirnrrrns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,903 3,042 (139) XXX
62886E 10 8 |NCRORD......cocomrvrmerrmrereererieerierienireens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 180.000 XXX 4,849 6,329 | ........ (1,480) [ ..o XXX
62914B 10 0 [NIC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 120.000 XXX 2,020 2,682 (662) XXX
629377 50 8 |NRG ENERGY ORD.......ccocormrrrmerrrrirennns .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 24,704 26,235 | ... (1,531) XXX
62944T 10 5 |NVRORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 12,447 | oo 19,042 | ......... (6,595) XXX
63009R 10 9 |NANOSTRING TECHNOLOGIES ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,669 1,530 139 XXX
631103 10 8 |NASDAQ ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 4460 | ..o 24,098 | ... (19,638) | vvovvveeirrnnne XXX
632307 10 4 |NATERA ORD . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,038 2,527 (489) XXX
633707 10 4 |NATIONAL BANK HOLDINGS CL A ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,996 1,937 59 XXX
635906 10 0 |NATIONAL HEALTHCARE ORD................ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....25.000 XXX 2,028 2,161 (133) XXX
636180 10 1 |NATL FUEL GAS ORD.......ccoovvmrrrmrrirennns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooovvennee 130.000 XXX | s 7,606 | oo 6,050 | .ovovnnee 1,556 XXX
637071 10 1 |NATIONAL OILWELL VARCO ORD........... .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .ccooevvnencd 645.000 XXX | 29,322 | oo 16,157 | ........ 13,164 | oo XXX
NATIONAL RETAIL PROPERTIES REIT
637417 10 6 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 5,904 | oo 7,239 | . (1,335) [ oo XXX
639050 10 3 |NATUS MEDICAL ORD.......ccocorvrmreriirnnens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 128 165 (37) XXX
63938C 10 8 |NAVIENT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovvrenned 610.000 XXX 8,028 8,345 (317) XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD.. .. | 08/31/2020. | AJUSIMENt........oorvvreieeiiriierienis | e 230.000 XXX .11,953 11,953 0 . ...11,953 XXX
640491 10 6 |NEOGEN ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovvvernces 80.000 XXX 5,176 5,221 (45) (G T I 5,176 XXX
64049M 20 9 |NEOGENOMICS ORD. .. | 08/31/2020. | Adjustment 95.000 XXX 1,872 1,872 (V0 SO O 1,872 XXX
64110L 10 6 |NETFLIX ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..cccvveruces 535.000 | .......... 283,304 XXX | 190,310 | covvverns 173,110 | woooeeee 17,200 | v [ e [ v 17,200 | oo | v 190,310 XXX
64111Q 10 4 |NETGEAR ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,001 1,348 653 (01K I T 2,001 XXX
641157 10 4 |NETSCOUT SYSTEMS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 560 602 (42) (42) 560 XXX
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooovrvnnee 150.000 | cooovvvvneee 17,461 XXX | s 16,370 16,124 246 T ORI IO 16,370 XXX
64157F 10 3 |NEVRO ORD......ccecuvrrrrrirerinriinisrinniins .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvvernces 35.000 | .oovvernene 4,814 XXX 1,812 4,114 (2,302) [ oo | cevevrireriienes | e (2,302) [ oo | e 1,812 XXX
NEW SENIOR INVESTMENT GROUP
648691 10 3 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoorvvernee. 20.000 | cooovrvrerirens 87 XXX 134 153 (19) (19) 134 XXX
NEW YORK COMMUNITY BANCORP
649445 10 3 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 885.000 XXX | s 9,518 | covereri 10,638 | ......... (G EE) T I . XXX
650111 10 7 |NEW YORK TIMES CL A ORD.........cccoo.u. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 145.000 XXX 3,703 4,665 (961) .3,703 XXX
651229 10 6 |NEWELL BRANDS ORD........cccovmrvriurnnens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovvrennes 885.000 XXX | 16,576 17,010 (434) | oo [ e | e (B34) [ | e 16,576 XXX
651587 10 7 |NEWMARKET ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 5,993 | e 7,298 | (1,305) XXX
651639 10 6 |NEWMONT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 21,572 | e 27,374 | (5,801) XXX
651718 50 4 |NEWPARKRSC ORD......cccconuverrerrrinriinns .| 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 17 XXX
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65249B 10 9 |NEWSCL A ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 645.000 XXX 8,701 9,120 | covvereeenelB19) [ | e | e (@19) i | e 8,701 XXX
65249B 20 8 |NEWSCL B ORD. .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,885 3,047 | coocieeed(162) | s [ | e (162) i | s 2,885 XXX
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
65339F 10 1 |NEXTERAENERGY ORD......cccovvrvrvrurnecn .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX ..138,153 XXX
65343C 10 2 |NEXTGEN HEALTHCARE ORD................ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 199 XXX
65406E 10 2 |NICOLET BANKSHARES ORD.... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,113 1,108 6 (S35 [ I 1,113 XXX
654106 10 3 |NIKECLBORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..ccvvce. 1,395.000 XXX | 83,376 | .ovvernee 141,327 | ....... (57,951) | ovovevererieiinns | e XXX
65473P 10 5 |NISOURCE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 340.000 XXX 8,500 9,466 (966) XXX
655044 10 5 |NOBLE ENERGY ORD.... .. | .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 27,325 20,866 6,460 XXX
655663 10 2 |NORDSON ORD........ccoovrermmrermrreirnirirnnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 12,666 15,470 XXX
655664 10 0 |NORDSTROM ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX .13,510 XXX
655844 10 8 |NORFOLK SOUTHERN ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . 390.000 XXX 70,863 | v 75,71 | i (4,848) | i [ XXX
665531 10 9 |NORTHERN OIL AND GAS ORD. .1 09/21/2020. | VARIOUS..........oovoeremrereereriseinens | ceerneenns 1,180.000 XXX 2,277 XXX
665859 10 4 |NORTHERN TRUST ORD .. | .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccvoevrreneee 10.000 XXX 1,055 XXX
66611T 10 8 |NORTHFIELD BANCORP ORD................. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooevrennee 185.000 XXX 2,825 XXX
667340 10 3 |NORTHWEST BANCSHARES ORD.......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoovrrnnee 390.000 XXX 6,770 XXX
668771 10 8 |NORTONLIFELOCK ORD......ccoconvrrermmreens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,220.000 XXX | 24,302 | oo 31,134 | iiii(6,832) | s | e XXX
66987E 20 6 |NOVAGOLD RESOURCES ORD 08/31/2020. | JP MORGAN SECURITIES INC..... 435.000 XXX 2,570 5,055 XXX
670002 40 1 |NOVAVAXORD .| 08/31/2020. | Adjustment...........ccervvereerniinrinnnnns XXX | 11,887 XXX
67000B 10 4 |NOVANTA ORD.....cocremrrmrrrerireirerineins .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 3,563 | oo 4,864 | .ot (1,301) | v [ XXX
67018T 10 5 |NU SKIN ENTERPRISES CL AORD......... .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 7,423 4,098 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS ORD......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 7410 | i 8,915 | 1overers(1,505) [ oo | v . XXX
670346 10 5 |NUCORORD... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 21,980 19,417 | 12,563 | oo v | 2,563 | s [ 21,980 | i | s (6,299) XXX
67066G 10 4 |NVIDIAORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX ] 167,476 XXX
670704 10 5 |NUVASIVE ORD......cccovvrirrerrerrrirrineriens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccesevrr..85.000 | covvvrncens 4,430 XXX 5,922 XXX
670837 10 3 |OGE ENERGY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 7,879 XXX
67098H 10 4 |OIGLASS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 94 XXX
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 20,866 XXX
67103X 10 2 |OFG BANCORP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 238 XXX
671044 10 5 | OSI SYSTEMS ORD.....ccovvvrmrrrrerrrineians .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 438 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 290.000 XXX | 23,842 XXX
675234 10 8 | OCEANFIRST FINANCIAL ORD .. |..| 08/31/2020. | JP MORGAN SECURITIES INC..... 190.000 XXX 5,198 XXX
679295 10 5 |OKTACLAORD....ccccomrimiiiriniirerirerienns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,478 XXX
679580 10 0 |OLD DOMINION FREIGHT LINE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 16,325 | oo 23,157 | coirceein(6,826) | oo [ [ erveenneene(8,826) [ i | 16,325 [ | s 17,033 | .o 17,033 XXX
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD... | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 6,594 7,270 | covrereeece(B78) [ o | e | e (B76) | vvvrerrrereenn | eerrverirerrnen8,094 | i | s (1,361) | .oocvenee (1,361) XXX
680665 20 5 |OLIN ORD......ooovvvrerrrirmcrirrriirnneiinniis .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,290 1,639 651 (1,220) | ooeveen(1,229) | . XXX
681116 10 9 |OLLIES BARGAIN OUTLET HLDG ORD... | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | s 6,341 | oo 4,572 XXX
681919 10 6 | OMNICOM GROUP ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 20,796 23,496 XXX
681936 10 0 |OMEGA HEALTHCARE REIT ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 8,940 11,435 XXX
682189 10 5 |ON SEMICONDUCTOR ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | e 13,067 | oo 18,895 | .ive0ri(5,828) | covovverierienes | e XXX
68235P 10 8 |ONE GAS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 6,703 7,486 XXX
682680 10 3 |ONEOK ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 29,210 32,160 XXX
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68268W 10 3 | ONEMAIN HOLDINGS ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....40.000 XXX 1,267 1,686 (G 1) OO URTRT EPTRN [CA1C) ) [N IS 1,267 . .(104)] ... XXX
683344 10 5 | ONTO INNOVATION ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... IR 5.000 XXX 174 183 9) (9) 174 XXX
68375N 10 3 |OPKO HEALTH ORD .. | 08/31/2020. | AJUSIMENt.......oooveivnrireireiirneis [ e 620.000 XXX 1,280 1,280 (V10 [ORORRON I 1,280 XXX
68389X 10 5 |ORACLE ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..cccvnnee 2,085.000 | .......... 119,285 XXX | s 96,082 | ...ocvvvnees 110,463 | ....... (14,382) | ovoovveereries [ v [ e (14,382) | cvvvveeerierins | e 96,082 XXX
68554V 10 8 |ORASURE TECHNOLOGIES ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 93 80 12 12 93 XXX
68555P 10 0 |ORBCOMM ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 109 63 46 46 109 XXX
68571X 10 3 |ORCHID ISLAND CAPITAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 30 29 0 0 30 XXX
686688 10 2 | ORMAT TECH ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 3,692 | oo 5216 | ......... (1,525) [ cooevveererereenres | eevenreennreenies | evvienreen(1,525) | oo | o 3,692 XXX
688239 20 1 |OSHKOSH ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 9,142 12,778 (3,636) [ .vvovvrevirrrirnin | errrerrnsriinnis | erirrnrinned(3,836) | oo | e 9,142 XXX
68902V 10 7 |OTIS WORLDWIDE ORD......cccooommrrvvrnnnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooereenecd 695.000 | ............ 43,709 XXX 35,052 | cvvoeveeerereeeneennens | cenresnreeneiienees | evreeereeerinseeenee | eeevererennnienne | eereesneessnieeneesQ | eeeveeeessieenes | eveeriessinns 35,052 XXX
69007 10 6 |OUTFRONT MEDIA ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..... 230.000 | ........ 3,892 XXX 4,418 6,169 | ....... (1,750) [ oo | eeerneernvninens | eeernernnee(1,750) oo | e 4,418 XXX
690370 10 1 |OVERSTOCK COM ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,179 0 [ o | oo 3,179 XXX
69047Q 10 2 |OVINTIV ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... . XXX 4,637 (VSO O 4,637 XXX
690732 10 2 |OWENS & MINOR ORD... .| .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....10.000 XXX 47 52 (5) (5) 47 XXX
690742 10 1 |OWENS CORNIING ORD........ccccoomvrvrmrrrns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooevrennee 195.000 | cooovrvrneee 13,188 XXX | s 10,191 12,698 [PZ2RT0L) ORI DU SO [PRS101:) R IO 10,191 XXX
69318G 10 6 |PBF ENERGY CL A ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 255.000 XXX | s 13,257 7,999 5,258 (LT N T 13,257 XXX
69327R 10 1 |PDC ENERGY ORD .. | 08/31/2020. | Adjustment............oocvvrieerirnerinnens 155.000 XXX 8,983 103 (V10 [OORRON I 8,983 XXX
693282 10 5 |PDF SOLUTIONS ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 80 XXX
69329y 10 4 |PDL BIOPHARMA ORD... .. |..08/31/2020. | JP MORGAN SECURITIES INC..... XXX 96 XXX
69336V 10 1 |PGT INNOVATIONS ORD.......c.ccovvrrerennens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 167 XXX
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD) .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX .23,610 XXX
69351T 10 6 |PPL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX .31,799 XXX
69354M 10 8 |PRAHEALTH SCIENCES ORD... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 8,752 XXX
69354N 10 6 |PRA GROUP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,401 XXX
69360 10 7 |PSBUSINESS PARKS REIT ORD............. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 4,445 XXX
693656 10 0 |PVHORD.....coovirimrinrireririeiieiineriens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 100.000 XXX .13,463 XXX
69370C 10 0 |PTC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 240.000 XXX .23,822 XXX

PACIFIC BIOSCIENCES OF CALIFRNIA

69404D 10 8 [ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,834 1,285 549 549 | .o | e 1,834 XXX
695127 10 0 |PACIRA BIOSCIENCES ORD...........ccc...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,082 2,945 137 LT/ IS 3,082 XXX
695156 10 9 | PACKAGING CORP OF AMERICA ORD... |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | s 17,253 17,358 (105) [ vevevvrrirenriies [ ervreisniieniies | e [(L0L5) ) [N ISV 17,253 XXX
695263 10 3 |PACW PACWEST BANCORP ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 10,560 8,419 2,141 2,141 | e [ s 10,560 XXX
69553P 10 0 |PAGERDUTY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,022 (V18 [T I 3,022 XXX
697435 10 5 |PALOALTO NETWORKS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 18,048 | oo 19,656 | ......... (1,608) [ ..ooererereireien | cevvrrineriieies | cevereeinns (1,608) [ .oooernerreireis | e 18,048 XXX
69753M 10 5 |PALOMAR HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 35.000 XXX 2,811 (0 OO O 2,811 XXX
69924R 10 8 |PARAMOUNT GROUP REIT ORD . | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | wovverncvn. 395.000 XXX 5,870 5,498 371 K & [ PRI VN 5,870 XXX
700517 10 5 |PARKHOTELS RESORTS ORD............... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccovvrrnnee 395.000 XXX | s 12,255 10,219 2,037 XXX
701094 10 4 |PARKER HANNIFIN ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 170.000 XXX ] 9,630 | 34,989 | 1 i(25,360) | oo [ s XXX
701877 10 2 |PARSLEY ENERGY CL A ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 365.000 XXX XXX
703395 10 3 |PATTERSON COMPANIES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 125.000 XXX XXX
703481 10 1 |PATTERSON UTI ENERGY ORD.... .. | .. [ 08/31/2020. | JP MORGAN SECURITIES INC..... 145.000 XXX XXX
704326 10 7 |PAYCHEX ORD.....cooomerirrereerrinerieriens .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovrrnnee 340.000 XXX | 20,141 | 028,920 | e (8,780) | s [ i XXX
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70432V 10 2 |PAYCOM SOFTWARE ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ...26,950 XXX | 12,133 | oo 23,828 | ... (11,69) | ... (11,696) | ... 12,133 [ i | e 14817 | 14,817 | XXX
70438V 10 6 |PAYLOCITY HOLDING ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... crrvrernnnnn30.000 | i 4,417 XXX 2,092 3,625 | ........ (1,533) | ... OV R (1,533) | .... .2,092 XXX
70450Y 10 3 |PAYPAL HOLDINGS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..........1,380.000 | .......... 281,697 XXX | 110,455 | coovverns 149,275 | ....... (38,819) | vvvuevrevreries [ e [ e (38,819) | vvuevreirerrns | e 110,455 XXX
704551 10 0 |PEABODY ENERGY ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,142 547 | oo 1,595 1,595 | oo | oo 2,142 XXX
704699 10 7 |PEAPACK GLADSTONE FINANCIAL ORD| .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,249 2,472 (223) XXX
70509V 10 0 |PEBBLEBROOK HOTEL REIT ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 7,968 5,898 2,070 XXX
705573 10 3 |PEGASYSTEMS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | e 3,498 | .o 4779 | o (1,281) | oo XXX
707569 10 9 | PENN NATIONAL GAMING ORD. .. | 08/31/2020. | Adjustment..........cc.ceceerreerirnerinneens XXX 3,455 3,455 XXX
708160 10 6 |JC PENNEY ORD . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,539 1,512 27 XXX

PENSKE AUTOMOTIVE GROUP VTG
70959W 10 3 |ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,139 1,256 XXX
70975L 10 7 |PENUMBRA ORD......ccoovvirmirniirirniirrirnnnns .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,678 8,214 XXX
709789 10 1 |PEOPLE BANCORP ORD.........ccccormrurnnens .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,258 2,426 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD........ .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | 13171 | e 11,999 XXX
713448 10 8 |PEPSICO ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 165,320 | coovvrrnnens 226,189 XXX
71363P 10 6 |PERDOCEO EDUCATION ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 2,372 2,483 XXX
71377A 10 3 |PERFORMANCE FOOD GROUP ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,019 5,148 XXX
714046 10 9 |PERKINELMER ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | s 14,998 17,478 XXX
715347 10 0 |PERSPECTA ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 6,390 6,610 XXX
716382 10 6 |PETMED EXPRESS ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 113 118 XXX
717081 10 3 |PFIZER ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX | 125,410 | . 273,476 XXX
71742Q 10 6 |PHIBRO ANIMAL HEALTH CLA ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 953 745 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... | ......... 2,065.000 | .......... 164,747 XXX | 179,923 | .o 175,711 XXX
719405 10 2 |PHOTRONICS ORD.....ccocvvrviermriiiieiains .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | wcoevvvrenes 125.000 XXX 1,025 1,970 XXX
719430 10 4 |PHYSICIANS REALTY REIT ORD............. .. | 08/31/2020. | AdJUStMENt........oorvoverrecrierierieni | e 265.000 XXX 4,426 4,426 XXX
720190 20 6 |PIEDMONT OFFICE REIT CL A ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ..220.000 XXX 4,118 4,893 (774) XXX
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD. | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 130.000 XXX 7,801 8,320 (519) XXX
723484 10 1 | PINNACLE WEST ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,833 6,295 (462) XXX
72352L 10 6 |PINTEREST CLAORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 16,953 XXX
723787 10 7 |PIONEER NATURAL RESOURCE ORD.... | .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX XXX
724479 10 0 |PITNEY BOWES ORD........ccovuvrvirmrrerrernns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
72703H 10 1 |PLANET FITNESS CLAORD.......ccccoonue. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
729132 10 0 |PLEXUS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
731068 10 2 |POLARIS INDUSTRIES ORD... .. |.. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
73278L 10 5 |POOL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
733174 70 0 |POPULAR ORD......ccoovmrirrirrirnrinirniinns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
737010 10 8 |PORTOLA PHARMACEUTICALS ORD..... .| 07/06/2020. | CORPORATE ACTION.........ccooou. XXX XXX
737446 10 4 |POST HOLDINGS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
737630 10 3 |POTLATCHDELTIC ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
739276 10 3 |POWER INTEGRATIONS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
740367 40 4 |PREFERRED BANK ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
PREFERRED APARTMENT COMM REIT
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PRESTIGE CONSUMER HEALTHCARE
74112D 10 1 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,290 3,443 (153) [ ovevreeerrererires [ v | v (1)) [N ISR 3,290 XXX
74144T 10 8 | T ROWE PRICE GROUP ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 12,167 | oo 20,104 | ......... (U T4 TR IO O (K14 S I 12,167 XXX
741511 10 9 |PRICESMART ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,363 2,131 233 <X N R 2,363 XXX
74164M 10 8 |PRIMERICA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 9,698 10,445 (UL5) ) S IRR IO PO (T4B) [ oo | e 9,698 XXX
74167P 10 8 |PRIMO WATER OR .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 3,715 XXX
74257L 10 8 |PRINCIPIA BIOPHARMA ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 4,541 XXX
74267C 10 6 |PROASSURANCE ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,166 XXX
742718 10 9 |PROCTER & GAMBLE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 2,415.000 XXX | 169,000 XXX
743315 10 3 |PROGRESSIVE ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ..ccovvernce 475.000 XXX 38,657 XXX
74340W 10 3 |PROLOGISREIT..... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ,230.000 XXX 80,982 XXX
743424 10 3 |PROOFPOINT ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,671 XXX
743606 10 5 |PROSPERITY BANCSHARES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 7,122 XXX
743713 10 9 |PROTO LABS ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....40.000 XXX | 5,582 XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD................ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoevrennee 790.000 XXX | 71,246 XXX
PUBLIC SERVICE ENTERPRISE GROUP

744573 10 6 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 360.000 XXX
745867 10 1 |PULTEGROUP ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
74727A 10 4 |QCR HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
74733V 10 0 |QEP RESOURCES ORD .| 08/31/2020. | J> MORGAN SECURITIES INC . XXX
74736A 10 3 |QTSREALTY CL AREIT ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....65.000 XXX
74736K 10 1 |QORVO ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoocvrennce 245.000 XXX
747525 10 3 |QUALCOMM ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ,115.000 XXX
74758T 30 3 |QUALYS ORD . | .. 08/31/2020. | JP MORGAN SECURITIES INC XXX
747619 10 4 |QUANEX BUILDING PRODUCTS ORD..... | .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
74762E 10 2 |QUANTA SERVICES ORD.......cccovvvrvirnnene .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
74838) 10 1 |QUIDEL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
74915M 10 0 |QURATE RETAIL SRS A ORD. . | .. | 09/15/2020. | JP MORGAN SECURITIES INC.... XXX
749607 10 7 |RLIORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
74965L 10 1 |RLJLODGING REIT ORD......cccomurererernen .| 08/31/2020. | JP MORGAN SECURITIES INC . . . XXX
74967X 10 3 |RHORD .. | 08/31/2020. | JP MORGAN SECURITIES INC ... 35. L1569 1 XXX | 805 | e TATS | ,668) | v X , 7, . , XXX
749685 10 3 |RPM ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 8,888 11,514 (2,627) XXX
74971D 10 1 |RPT REALTY ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 61 75 (15) XXX
750236 10 1 |RADIAN GROUP ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 8,413 10,567 (2,155) XXX
750469 20 7 |RADIUS HEALTH ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 244 202 42 XXX
750917 10 6 |RAMBUS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC . XXX 2,255 2,617 (362) XXX
751212 10 1 |RALPH LAUREN CL A ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC 110.000 XXX | 14,053 | oo 12,894 | .......... 1,158 XXX
75281A 10 9 |RANGE RESOURCES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... ..350.000 XXX 1,558 XXX
754730 10 9 |RAYMOND JAMES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 250.000 XXX 23,708 22,365 | ..o 1,343 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,925.000 XXX | 136,769 XXX
75524B 10 4 |RBC BEARINGS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ccovorvvrrernas 35.000 XXX 5,362 5,542 (180) XXX
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75524W 10 8 |RE MAX HOLDINGS CL A ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 923 1,155 (77 SO ST IO (232) 923 XXX
75605Y 10 6 |REALOGY HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,524 2,226 2,298 2,298 | oo | o 4,524 XXX
75606N 10 9 |REALPAGE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,634 4,300 334 334 | o | e 4,634 XXX
756109 10 4 |REALTY INCOME REIT ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 21,675 | oo 27,243 | ......... (5,569) [ .vvverrreeereenes | cervnerrnerienes | cerereeinns (5,569) [ +vvovereereerees | erererereenns 21,675 XXX
75700L 10 8 |RED ROCK RESORTS CL A ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 122 120 2 XXX
75737F 10 8 |REDFIN ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,460 1,903 (443) XXX
758750 10 3 |REGAL BELOIT ORI ... 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 6,605 6,849 (244) XXX
758849 10 3 |REGENCY CENTERS REIT ORD............. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 220.000 XXX .14,093 13,878 216 XXX
75886F 10 7 |REGENERON PHARMACEUTICALS ORD |.. | 08/31/2020. | JP MORGAN SECURITIES INC..... 100.000 XXX 39,254 | i 37,548 | ......... 1,706 XXX
759351 60 4 |REINSURANCE GROUP OF AMER ORD. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | s 9,198 | oo 10,599 | ......... (1,401) | oo | e XXX
759509 10 2 |RELIANCE STEEL ORD.......cocorvivrnirininnne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 11,671 | oo 14,970 | ......... (RJ2sLc) O IS XXX
75972A 30 1 |RENEWABLE ENERGY GROUP ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,031 1,752 (721) XXX
759916 10 9 |REPLIGEN ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 1,621 2,775 | . (1,154) | oo | v XXX
76009N 10 0 |RENT-A-CENTER ORD... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 2,396 2,596 (199) XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD............. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,647 895 752 XXX
76122Q 10 5 |RESOURCES CONNECTION ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 80 82 2 XXX
761299 10 6 |RETROPHIN ORD......ccooovrvomririirriiniinnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 101 7 30 XXX
76131V 20 2 |RETAIL PROP OF AME CL AREIT ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 3,146 3,216 (70) XXX
766559 60 3 |RIGEL PHARMACEUTICALS ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 99 96 2 XXX
76680R 20 6 |RINGCENTRAL CLAORD.......ccccoovmrrrnneen .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s T | i 16,024 | ......... (C1045K ) I I XXX
767754 87 2 |RITE AID ORD .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 93 155 (62) XXX
770323 10 3 |ROBERT HALF ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 15,320 | e 14,209 | .......... 1,112 XXX
773903 10 9 |ROCKWELL AUTOMAT ORD.. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 27,360 (2,603) XXX
775133 10 1 |ROGERS ORD . |..108/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,742 276 XXX
77543R 10 2 [ROKU CL AORD....cccosvrrrerrrrerirerrrerienes .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX (V1 [RORTRON IOV 26,751 XXX
775711 10 4 |ROLLINS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,819 134 134 | oo | s 2,953 XXX
776696 10 6 |ROPER TECHNOLOGIES ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX | 8,138 | e 23,025 | ....... (16,887) | vvveereinerres [ e XXX
778296 10 3 |ROSS STORES ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 205.000 XXX 7,567 (275) XXX
780287 10 8 |ROYAL GOLD ORD .. | .. 08/31/2020. | JP MORGAN SECURITIES INC..... 110.000 XXX | 8218 | 13,448 | ......... (CJ222) | R IR XXX
781846 20 9 |RUSH ENTERPRISES CL A ORD............. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,163 (116) XXX
783332 10 9 |RUTHS HOSPITALITY GROUP ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 326 14 XXX
783549 10 8 |RYDER SYSTEM ORD........coooormeermriniinnns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 6,258 | 4888 | ... 1,370 XXX
783859 10 1 | S AND T BANCORP ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,813 116 L ORI I 1,929 XXX
78409V 10 4 |S&P GLOBAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 61,045 88,741 | ...... (27,697) (27,697) XXX
784106 10 4 | SBA COMMUNICATIONS CL A REIT ORD] .. | 08/31/2020. | J> MORGAN SECURITIES INC..... | .cooovvvnnee 205.000 XXX | s 31,949 | i 49,403 | ....... (17,454) | oo [ i [ e (17,454) XXX
784117 10 3 | SEIINVESTMENTS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 120.000 XXX 6,991 7,858 (8BB) | cvvevevrererrerens [ v | oo (866) XXX
78440X 10 1 |SL GREEN RLTY REIT ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 155.000 XXX | 14,894 14,603 291 291 XXX
78442P 10 6 |SLM ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 9,514 | oo 7,885 | oo 1,628 1,628 XXX
78463M 10 7 |SPS COMMERCE ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,788 2,217 (429) | oveovereineries [ v | e (429) XXX

SS AND C TECHNOLOGIES HOLDINGS

78467J 10 0 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccoevevnnee 310.000 | ...oocveneee 19,750 XXX | s 16,461 19,034 (V2T SRR IO IO [VRT) | S IO 16,4671 | oo | e 3,289 | oo 3,289 | ..o 121 XXX
78469C 10 3 |SPPLUS ORD......ccovirmrirerireererieineiin .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccooevernees 40.000 | ..ocvovvernnne 820 XXX 1,277 1,697 [C20) 1 OO NP IO [C220) 1 RN IS 1277 | e | v (457) | covvorrinn (457) | vevereereerens XXX
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78648T 10 0 |SAFETY INSURANCE GROUP ORD......... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,723 1,851 (2] [T U IO (20 ) [T IS 1,723 XXX
78667 10 8 | SAGE THERAPEUTICS ORD.......cccccovurrunee .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 8,295 4,692 XXX
78709Y 10 5 | SAIA ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
79466L 30 2 | SALESFORCE.COM ORD.......ccccomirvmirenne .| 08/31/2020. | J> MORGAN SECURITIES INC XXX .126,859 XXX
79546E 10 4 |SALLY BEAUTY HOLDINGS ORD............. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 730 XXX
800013 10 4 | SANDERSON FARMS ORD........ccocovvvenecr .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,168 XXX
800422 10 7 |JOHN B SANFILIPPO AND SON ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
801056 10 2 | SANMINA ORD......ccoovvumrrrerierirneereeineinns .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ...cc00.eee..120.000 | coieee3,395 | XXX | 2,981 | s XXX
SANTANDER CONSUMER USA
80283M 10 1 |HOLDINGS ORD .. | 08/31/2020. | VaIOUS.......oocveervrrirrrireirerinrinees ..155. . . . . . XXX
803607 10 0 | SAREPTA THERAPEUTICS ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
806037 10 7 |SCANSOURCE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
806407 10 2 |HENRY SCHEIN ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
806857 10 8 | SCHLUMBERGER ORD.. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
807066 10 5 |SCHOLASTIC ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
808513 10 5 |CHARLES SCHWAB ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
808541 10 6 |SCHWEITZER MAUD ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
810186 10 6 |SCOTTS MIRACLE GRO ORD.... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
811054 40 2 |EW SCRIPPS CL A ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
811707 80 1 | SEACOAST BANKING OF FLORIDA ORD |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
811904 10 1 |SEACOR HOLDINGS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
81211K 10 0 |SEALED AR ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
812578 10 2 |SEATTLE GENETICS ORD........cccormuverncr .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
81282V 10 0 |SEAWORLD ENTERTAINMENT ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD. |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
81619Q 10 5 |SELECT MEDICAL HOLDINGS ORD........ .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
816300 10 7 |SELECTIVE INSURANCE GROUP ORD... |.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
816850 10 1 |SEMTECH ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
816851 10 9 |SEMPRAENERGY ORD. .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC. XXX
81725T 10 0 |SENSIENT TECH ORD.....ccoovvevrrrerrrnirinns .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
SERVICE CORPORATION
817565 10 4 |INTERNATIONL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC 300.000 | ...oocveneee 13,692 XXX | 13,266 13,809 (7)1 OO USUTTN EPTRN (7)1 RO ISR 13,266 XXX
81761L 10 2 | SERVICE PROPERTIES TRUST ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC 285.000 | ........ 2,338 XXX 7,940 6,934 1,006 | .ovvernrererens | o 7,940 XXX
SERVICEMASTER GLOBAL HOLDINGS
81761R 10 9 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 230.000 XXX 1,235 | e | e 10127 [ [ (952) XXX
81762P 10 2 | SERVICENOW ORD.......cccoeormrvrvirnrierennns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 150.000 XXX 27,213 | 82,348 | (15,135) | s | e | v (15,135) | covovvreverrneenes | cervrrennnnen2T,213 [ | v 45,087 XXX
SHENANDOAH TELECOMMUNICATIONS
82312B 10 6 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,736 2,913 (U] ] SO IV PR (176) [ oo | e 2,736 | oo | e 1134 | o 1134 | i XXX
824348 10 6 | SHERWIN WILLIAMS ORD.. .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | s 42,474 | oo 58,354 | ....... (15,880) | .vveeveerreries [ errreineriienins [ erverinnns (15,880) | .vvocvvreireinne 42,474 XXX
82620P 10 2 |SIERRA BANCORP ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,738 1,747 (10) (10) 1,738 XXX
82669G 10 4 | SIGNATURE BANK ORD .. |.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 10,478 | oo 12,295 | ......... (1,817) [ oo | e | i (1,817) [ oo | e 10,478 XXX
826919 10 2 |SILICON LABORATORIES ORD.............. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,301 8,699 | ... (2,398) | ..o | cereverneriienes | e (2,398) | .oooevrrereriens | e 6,301 XXX
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82710M 10 0 |SILK ROAD MEDICAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 55.000 | ..coovnnee 3,353 XXX 2,509 (V18 [T I 2,509 | oo | e 844 | 844 XXX
828806 10 9 |SIMON PROP GRP REIT ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... | wcovveruvee. 365.000 | ............ 24,762 XXX 63,090 54,370 8,719 8,719 | covveveeeverns [ e 63,090 | ..o [ 200 (38,328) | ... (38,328) XXX

SINCLAIR BROADCAST GROUP CL A
829226 10 9 |ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 2,192 2,501 (308) XXX
829688 10 3 |SIRIUS XM HOLDINGS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 6,066 7,007 (941) XXX
82981 10 9 |SITE CENTERS ORD...... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 62 70 (8) XXX
82982L 10 3 |SITEONE LANDSCAPE SUPPLY ORD..... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | s 4,061 | oo 5439 | ... (1,378) [ oo XXX
830566 10 5 |SKECHERS USA CLAORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC . XXX | s 6,242 ) XXX
830879 10 2 |SKYWEST ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....90.000 XXX 4,742 ) XXX
83088M 10 2 | SKYWORKS SOLUTIONS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 190.000 XXX | s 16,821 ) XXX
83088V 10 2 | SLACK TECHNOLOGIES CL A ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..645.000 XXX 20,427 0 XXX
83125X 10 3 | SLEEP NUMBER ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC ....35.000 XXX 1,664 1,723 (60) (60) XXX
831754 10 6 | SMITH WESSON BRANDS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 265.000 XXX 2,345 2,227 (65) (65) XXX
831865 20 9 |A O SMITH ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 260.000 XXX | 14,067 | oo 12,386 | .ccovenee 1,680 1,680 XXX
83200N 10 3 |SMARTSHEET CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC 105.000 XXX 5,082 4,717 365 365 XXX
832696 40 5 |JM SMUCKER ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..160.000 XXX 16,317 16,661 (344) XXX
833034 10 1 |SNAP ON ORD ..| .. | 08/31/2020. | JP MORGAN SECURITIES INC 105.000 XXX .18,103 17,787 316 XXX
83417M 10 4 |SOLAREDGE TECHNOLOGIES ORD....... C | 08/31/2020. | JP MORGAN SECURITIES INC..... | cceovvvvuennas 85.000 XXX | s 13,995 XXX
SOLARIS OILFIELD INFRASTRUC CL A

83418M 10 3 |ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
835456 10 2 | SONIC AUTOMOTIVE CL A ORD.........c.... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
835495 10 2 |SONOCO PRODUCTS ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
842587 10 7 |SOUTHERN ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ,120.000 XXX
84265V 10 5 |SOUTHERN COPPER ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC 140.000 XXX
84470P 10 9 |SOUTHSIDE BANCSHARES ORD.. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....70.000 XXX
844741 10 8 | SOUTHWEST AIRLINES ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ..190.000 XXX
845467 10 9 | SOUTHWSTN ENER ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,120.000 XXX
847215 10 0 | SPARTANNASH ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD... |.. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS A ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
84857L 10 1 |SPIRE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD....... .. | 08/31/2020. | Adjustment..........cc.veveerenrererinnens XXX
848637 10 4 |SPLUNKORD...... .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..215.000 XXX
85208M 10 2 |SPROUTS FARMERS MARKET ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 230.000 XXX
852234 10 3 |SQUARE CL A ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
852312 30 5 |STAAR SURGICAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
852857 20 0 |STAMPS.COM ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
854231 10 7 | STANDEXINTL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... . XXX
855244 10 9 | STARBUCKS ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | s 84,848 | ...ccooonve. 129,242 | ... (44,394) | oo [ e [ (44,394) | oo | 84,848 | i | s 39,309 39,309 | ... XXX
857477 10 3 |STATE STREET ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 190.000 XXX 1,381 (3,475) | .........(3,475) | ... XXX
858912 10 8 |STERICYCLE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 120.000 XXX | 8,496 | e 7857 | e (1,182) | s [ | e (72 E— . . 4197 | . XXX
85917A 10 0 |STERLINGBAN ORD........cccoorvurmrmrirnrirnns .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvrvnnee 120.000 XXX 154 | o | e 2,683 | oo | e (1,284) | oo (1,284) | oovvvrnnes 25 XXX
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860630 10 2 |STIFEL FINANCIAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 6,145 | oo 7,278 | .o [RINECK ) I IS .6, ()] . (61)] . XXX
861025 10 4 |STOCK YARDS BANCORP ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,265 1,437 (172) XXX
86183P 10 2 |STONERIDGE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 315 293 22 XXX
862121 10 0 |STORE CAPITAL ORD .. | .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 6,408 8,379 | .ot (R TA ] I XXX
86272C 10 3 |STRATEGIC EDUCATION ORD................ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,887 4,767 (880) XXX
863667 10 1 |STRYKER ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... . XXX 63,085 82,926 | ....... (19,841) | oovvvceveiins | e XXX
864159 10 8 |STURM RUGER ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....35.000 XXX 1,906 1,646 260 XXX
866674 10 4 | SUN COMMUNITIES REIT ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 115.000 XXX | 11,685 | oo 17,262 | ......... (GRS ] T I XXX
86771W 10 5 |SUNRUN ORD . [ 08/31/2020. | Adjustment............c.everriererinirnens 125.000 XXX 1,546 1,546 XXX

SUNSTONE HOTEL INVESTORS REIT
867892 10 1 |ORD .| 08/31/2020. | J> MORGAN SECURITIES INC 420.000 XXX XXX
868873 10 0 | SURMODICS ORD......cccovvurirririireriniinnines .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
871237 10 3 |SYKES ENTERPRISES ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
87157D 10 9 |SYNAPTICS ORD .. | 08/31/2020. | Adjustment 65.000 XXX XXX
871607 10 7 |SYNOPSYS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC 245.000 XXX XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..315.000 XXX XXX
87162W 10 0 |SYNNEX ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....65.000 XXX XXX
87165B 10 3 | SYNCHRONY FINANCIAL ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,650.000 XXX XXX
87166B 10 2 |SYNEOS HEALTH CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovvrvenee 100.000 XXX XXX
871829 10 7 |SYSCOORD .| 08/31/2020. | JP MORGAN SECURITIES INC 280.000 XXX XXX
872307 10 3 | TCF FINANCIAL ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..280.000 XXX XXX
87240R 10 7 |TFS FINANCIAL ORD.. ..|.. | 08/31/2020. | J> MORGAN SECURITIES INC 170.000 XXX XXX
872540 10 9 |TJX ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,140.000 XXX . XXX
872590 10 4 |TMOBILE US ORD......c.coovorrrrriiircrinnn .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | cccvvvereeee 235.000 XXX 18,429 (2,338) | oo | e | e [P vevvrerneeenn 16,090 [ o [ i 11,327 | e 11,327 | ... XXX
87265H 10 9 |TRIPOINTE GROUP ORD........ccocoomvernecn .. | 08/31/2020. | Adjustment 80.000 XXX 960 0 [ covererrrnenenns | eerrneernennnensn 980 | s | e 390 | e 390 | XXX
TAKE TWO INTERACTIVE SOFTWARE

874054 10 9 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
875372 20 3 | TANDEM DIABETES CARE ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
876030 10 7 |TAPESTRY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC . XXX
87612E 10 6 |TARGET ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 495.000 XXX
87612G 10 1 |TARGA RESOURCES ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 360.000 XXX
876664 10 3 | TAUBMAN CNTR REIT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....95.000 XXX
87724P 10 6 |TAYLOR MORRISON HOME ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..285.000 XXX
878155 10 0 |TEAMORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
87874R 10 0 |TECHTARGET ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
87901J 10 5 | TEGNA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
87918A 10 5 |TELADOC HEALTH ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
879360 10 5 |TELEDYNE TECH ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
879369 10 6 |TELEFLEXORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD | .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD.. | .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
88025U 10 9 | 10X GENOMICS CLA ORD......c.cooorrrerernces .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
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88076W 10 3 | TERADATA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 220.000 XXX 7,854 5,889 | .ot 1,965 1,965 | oo | e 7,854 | oo | e (2,499) | ..ovvve (2,499) | ... XXX
880770 10 2 | TERADYNE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
88146M 10 1 | TERRENO REALTY REIT ORD........cccco..... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
88160R 10 1 |TESLA ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
88162G 10 3 |TETRATECH ORD.......ccoovvvmmrrirnrriinniens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
882508 10 4 |TEXAS INSTRUMENTS ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,260.000 XXX XXX
882681 10 9 | TEXAS ROADHOUSE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | wcoevrvvvnnes 120.000 XXX 1,346 | o | e 8,105 XXX
88322Q 10 8 | TG THERAPEUTICS ORD......c.ccocvorerirnecns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 110.000 XXX | 951 | e 1,227 | s 270) | s [ s | s [V2(0)) IS XXX
88337F 10 5 |ODP ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 0 XXX
88339) 10 5 |TRADEDESK CLAORD.....cccooommrrvrnnnnene .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 5,157 | v 10,391 | ........ (5,234) [ oo | e | v (IR | — XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 51,919 | v, 128,324 | ...... (76,404) | ..o [ e [ e (76,404) | .....cvvvvernnne XXX
885160 10 1 |THOR INDUSTRIES ORD.......c.ccoorvirrernne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 5,945 5,572 373 373 | e | 2,948 | i | e 1137 | v 1,137 | ... XXX
88579Y 10 1 |3M ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 27,356 22,935 | oovevenns 4,421 4,421 (6,165) | ..........(6,165) | ... XXX
88642R 10 9 |TIDEWATER ORD.....cccoovrevrrmrrirerirerirnnens .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 78 96 (19) XXX
887389 10 4 |TIMKEN ORD.....cccoovrmirieirerrerinniriceienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 5,893 | oo 7,039 | ........ (1,148) | oo | e XXX
88870R 10 2 |TIVITY HEALTH ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 331 203 128 XXX
889478 10 3 |TOLL BROTHERS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 9,354 11,655 (2,301) XXX
890110 10 9 | TOMPKINS FINANCIAL ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,447 2,745 (298) XXX
89055F 10 3 |TOPBUILD ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....65.000 XXX | 3414 | 6,700 | ......... (RI72:15) ) RN RN XXX
891092 10 8 | TORO ORD......ccccomrirremeirerinnricrresireenns .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooovvennee 165.000 XXX | s 9,464 | ..ovvvei 13,146 | ......... (RHCICH ) OO I XXX
89214P 10 9 |TOWNE BANK ORD .| 08/31/2020. | J> MORGAN SECURITIES INC..... 110.000 XXX 3,380 3,060 320 XXX
892356 10 6 | TRACTOR SUPPLY ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 225.000 XXX 20,036 21,024 (988) XXX
892672 10 6 | TRADEWEB MARKETS CL A ORD. .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 7,557 XXX
893641 10 0 | TRANSDIGM GROUP ORD .. |..108/31/2020. | JP MORGAN SECURITIES INC..... XXX | 15,805 | covvcvvernnne 25,200 | ......... (9,395) | coovveverriervins [ v XXX
89417E 10 9 |TRAVELERS COMPANIES ORD............... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | s 4,145 | e 10,956 | ......... (G I IS XXX
894650 10 0 | TREDEGAR ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,144 1,118 27 XXX
89469A 10 4 | TREEHOUSE FOODS ORD. .. | 08/31/2020. | Adjustment XXX 4,141 4,141 XXX
89531P 10 5 |TREXORD .| 09/15/2020. | J> MORGAN SECURITIES INC..... 100.000 XXX 6,951 6,340 611 XXX
896095 10 6 | TRICO BANKSHRS ORD. . | .. 08/31/2020. | JP MORGAN SECURITIES INC..... 110.000 XXX 4,157 4,489 (332) XXX
896215 20 9 | TRIMAS ORD.....cccovvvmirireirerrerinnrienienes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . , XXX 2,534 2,670 (136) XXX
896239 10 0 |TRIMBLE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... .425. .22, XXX | 17,531 17,718 (187) XXX
896288 10 7 | TRINET GROUP ORD. .. | .| 08/31/2020. | J> MORGAN SECURITIES INC..... ....80. XXX 4,330 4,529 (199) XXX
896522 10 9 | TRINITY INDUSTRIES ORD.........ccoconrrvnne .1 07/16/2020. | ITG INC.....ccevvvrverrieirnniicrirnens , XXX | e 10,416 10,176 240 XXX
89653L 10 6 |BROADMARK REALTY CAPITAL ORD..... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,042 XXX
896749 10 8 | TRIPLE S MANAGEMENT CL B ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 1,021 832 189 XXX
89678F 10 0 |TRISTATE CAPITAL HOLDINGS ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... .45, XXX 972 1,175 (203) XXX
89679E 30 0 |TRIUMPH BANCORP ORD........ccoonuvrmnen .. | 08/31/2020. | JP MORGAN SECURITIES INC..... .15, XXX 436 570 (135) XXX
896945 20 1 | TRIPADVISOR ORD.... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ..185. 4, XXX 8,845 5,620 3,225 XXX
89785L 10 7 |TRUECAR ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....20. XXX 102 95 7 XXX
89785X 10 1 |TRUEBLUE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... ....90. , XXX 2,213 2,165 48 XXX
898202 10 6 | TRUPANION ORD... . | 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,650 2,060 (410) XXX
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89832Q 10 9 | TRUIST FINANCIAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,770.000 XXX | s 92,401 | coorvrrinnn 99,686 | ......... (U7£51:) | I IS , ceeenne(23722) | o XXX
898349 10 5 | TRUSTCO BANK ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,106 3,511 (405) XXX
898402 10 2 |TRUSTMARK ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,288 4,314 (26) XXX
898697 20 6 |TUCOWS ORD C | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,220 1,236 (16) XXX
899896 10 4 | TUPPERWARE BRANDS ORD................. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 156 43 113 XXX
90041T 10 8 |TURNING POINT THERAPEUTICS ORD.. | .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,471 XXX
901109 10 8 |TUTOR PERINIORD.......ccceorirrrrrrrrirnns .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 155 129 27 XXX
90138F 10 2 |TWILIO CLAORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 33,392 XXX
90184L 10 2 | TWITTER ORD . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 31,622 34,614 (2,992) XXX
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD] .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,339 281 XXX
902104 10 8 |l VIORD .| 08/31/2020. | Adjustment...........ocervrereeniiniirnnnns . XXX 4,510 XXX
90214J 10 1 |2U ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 1,439 2,762 XXX
902252 10 5 |TYLER TECHNOLOGIES ORD...........cco.... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 9,001 (2,406) XXX
902494 10 3 |TYSON FOODS CL AORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 8483 | 12,290 | ......... (R 014 I I XXX
902653 10 4 |UDRREIT ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 18,447 (2,520) XXX
902681 10 5 |UGIORD, .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 9,484 2,186 XXX
902788 10 8 |UMB FINANCIAL ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 5,491 306 XXX
90278Q 10 8 |UFP INDUSTRIES ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | 3,604 | oo 5,009 | ....... (1,405) | ..o | e | ceviiveiinns (1,405) | cooovvrnirrviens | e 3,604 XXX
902973 30 4 |US BANCORP ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | 116,601 | cooovvvvnees 139,332 | ....... (22,730) | vvveevrerreries [ e [ e (22,730) | covvvvceveeineinne 116,601 XXX
903002 10 3 |UMH PROPERTIES REIT ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,002 1,101 (99) (99) . 1,002 XXX
90328M 10 7 |USANA HEALTH SCIENCES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,746 1,964 783 <X 2 T B 2,746 XXX
903288 50 0 |USA TECHNOLOGIES ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,857 1,733 125 125 | e | e 1,857 XXX
90346E 10 3 |US SILICAHOLDINGS ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 308 92 216 XXX
90353T 10 0 |UBER TECHNOLOGIES ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,955.000 | ..coouveend 65,731 XXX 63,341 XXX
90353W 10 3 |UBIQUITI ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... 20.000 3,635 XXX 1,756 XXX
90384S 30 3 |ULTABEAUTY ORD .. |..|08/31/2020. | JP MORGAN SECURITIES INC XXX | 22,055 XXX
90385V 10 7 |ULTRA CLEAN HOLDINGS ORD.............. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... . XXX 70 XXX
904000 10 8 |ULTRAGENYXPHARMACEUTICAL ORD. |.. | 08/31/2020. | Adjustment 50.000 XXX 3,557 XXX
904214 10 3 |UMPQUA HOLDINGS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 375.000 XXX 7,819 XXX
904311 10 7 |UNDER ARMOUR CL A ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 315.000 XXX 6,114 XXX
904311 20 6 |UNDER ARMOUR CL C ORD.......ccccomvrunnee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccooovrennee 325.000 XXX 5,762 XXX
904708 10 4 |UNIFIRST ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | cccovvvernces 30.000 XXX 5,004 XXX
907818 10 8 |UNION PACIFIC ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,100.000 XXX | s 136,110 | crverrerea 198,869 | 0. ii(62,759) | v [ [ errereeeed(62,759) [ i | v 136,110 [ i | 0 75,561 | i 75,561 | ... XXX
909907 10 7 |UNITED BANKSHARES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 7,942 (2,193)] ... XXX
910340 10 8 |UNITED FIRE GROUP ORD.... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,180 XXX
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.... |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... | .cccovvrnnee 795.000 XXX 91,953 XXX
911363 10 9 |UNITED RENTAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 125.000 XXX .19,094 XXX
912008 10 9 |US FOODS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 365.000 XXX 10,778 XXX
912909 10 8 |US STEEL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 6,138 XXX
91307C 10 2 |UNITED THERAPEUTICS ORD... .| .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 8,763 . XXX
91324P 10 2 |UNITEDHEALTH GRP ORD.........ccccevurnnee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 204,133 | oo 276,341 | i (72,208) | oo | e | eerneeneee(72,208) | oo | v 204,133 | i | 100..89,650 | ... 89,650 | ......... 2,190 XXX
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913259 10 7 |UNITIL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,593 3,709 (T17) | cevereererinerees [ v | e (G0 ) [N IO 3,593 (1,061) | ..........(1,061) | ... XXX
913456 10 9 |UNIVERSAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,319 1,997 322 K20 IR B 2,319 ..(800) | ... ..(800)] ... XXX
91347P 10 5 |UNIVERSAL DISPLAY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 8,726 | .oovvverin 15,455 | ......... (8,730) | coouerrvrerrenes | cevvreirneiiieees | crvereeinns (AL E— 4,436 | ... XXX
913483 10 3 |UNIVERSAL ELECTRONICS ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 223 261 (38) (38) (18)] . XXX
91359E 10 5 |UNVLHEALTHRTY REIT ORD........c.....c. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 1,870 2,934 | ... (1,064) [ oo | e | v (1,064) | oo | e 1,870 | i [ (202) | o (202) XXX

UNIVERSAL INSURANCE HOLDINGS
91359y 10 7 |ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 2,906 | oo 1,679 | oo 1,227 XXX
UNIVERSAL HEALTH SERVICES CL B

913903 10 0 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccoovrrnnee 120.000 XXX
915271 10 0 |UNIVEST FINANCIAL ORD......ccocoomvrrmrrenne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 120.000 XXX
91529y 10 6 |UNUM ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 360.000 XXX
917047 10 2 |URBAN OUTFITTERS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
917286 20 5 |URSTADT BIDDLE CL A REIT ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
918204 10 8 |VFORD .. | 08/31/2020. | JP MORGAN SECURITIES INC . XXX
91913Y 10 0 |VALERO ENERGY ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 275.000 XXX
92047W 10 1 |VALVOLINE ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 240.000 XXX
92214X 10 6 |VAREXIMAGING ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
922280 10 2 |VARONIS SYSTEMS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX
922417 10 0 |VEECO INSTRUMENTS ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX
92242T 10 1 |VECTRUS ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... ....15.000 XXX
922475 10 8 |VEEVA SYSTEMS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 175.000 | .occ.oe..49,395 | XXX | 16,506 | i XXX
92276F 10 0 |VENTAS REIT ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 31,573 33,201 XXX
92339V 10 0 |VEREIT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 10,295 13,121 (2,826) XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 3,230.000 | .....o.... 191,414 XXX | 177,650 | e 198,322 | ....... (20,672) XXX
92343X 10 0 |VERINT SYSTEMS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | wcoevvvrnees 105.000 | .ooverrnees 4,993 XXX 4,916 5,813 (897) XXX
92345Y 10 6 |VERISK ANALYTICS ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s TA412 | i 13,441 | ......... (6,029) XXX
92531L 20 7 |VERSOCLAORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 900 1,262 (363) XXX
92532F 10 0 |VERTEX PHARMACEUTICALS ORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 79,838 | oo 94,149 | ...... (14,310) XXX
92552V 10 0 |VIASAT ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 5,656 6,588 (932) XXX
925550 10 5 | VIAVI SOLUTIONS ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 4,647 | i 5775 | ......... (1,128) XXX
925652 10 9 |VICIPPTYS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 8,712 | v 10,348 | ......... (1,636) XXX
92686 10 6 |VIKING THERAPEUTICS ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 83 80 3 XXX
92764N 10 2 |VIR BIOTECHNOLOGY ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 3,916 XXX
92823T 10 8 |VIRNETXHOLDING ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .ocoovvernene 5.000 | covrerireenne 25 XXX 30 19 11 XXX
92826C 83 9 [VISACLAORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 244,827 | ... 260,242 | ... (118,814) | oo [ v [ i (118,814) | ovvooeeeies | e 244,827 XXX
928298 10 8 |VISHAY INTERTECH ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,241 4,790 (549) | vvvrerrrnneries [ v | e (7)1 TN ISR 4,241 XXX
928377 10 0 |VISTA OUTDOOR ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 95 112 (17) (17) 95 XXX
92840M 10 2 |VISTRA ORD .| 08/31/2020. | J> MORGAN SECURITIES INC XXX | 13,293 | oo 12,070 | oo 1,223 {17727 S IR ISR 13,293 XXX
92854Q 10 6 |VIVINT SOLAR ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,730 [V OO o 1,730 XXX
92857F 10 7 |VOCERA COMMUNICATIONS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 160 104 56 56 160 XXX
92886T 20 1 |VONAGE HOLDINGS ORD.........cccoomerenne .| 08/31/2020. | JP MORGAN SECURITIES INC XXX 4,879 2,587 2,293 2,293 | oo | e 4,879 XXX
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929089 10 0 |VOYAFINANCIAL ORD.......ccocoomieriririnne .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ............350.000 | ........... 18,165 | XXX | . 18,081 | oo 21,343 | ... (19757 SR IR XXX
929236 10 7 |WD-40 ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 3,883 (643) XXX
929328 10 2 |WSFS FINANCIAL ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 220 20 XXX
92936U 10 9 |WP CAREY REIT ORD... .| .. 08/31/2020. | J> MORGAN SECURITIES INC..... 19,210 (833) XXX
92939U 10 6 |WEC ENERGY GROUP ORD.......c.cce. .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ............335.000 | ........... 31,514 | XXX | 23,138 | o 30,897 | ......... (UAG5) | R I XXX
929566 10 7 |WABASH NATL ORD......covvvrirereirrrinrinnes .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 294 32 XXX
930059 10 0 |WADDELL REED FINANCIAL CL A ORD.. |.. | 08/31/2020. | J> MORGAN SECURITIES INC..... 920 234 XXX
931142 10 3 |WALMART ORD....ccevvuirmeriererneerseineens .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ..........1,370.000 | .........190,210 | XXX | .....110,318 | i 162,811 | ....... (52,493) | oo [ e XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD....... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 13,266 3,287 XXX
93148P 10 2 |WALKER & DUNLOP ORD.........ccocomrrinecs .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 2,911 (682) XXX
93627C 10 1 |WARRIOR MET COAL ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 317 75 XXX
938824 10 9 |WASHINGTON FEDERAL ORD... . |..108/31/2020. | JP MORGAN SECURITIES INC..... 5,864 (763) XXX
93964W 10 8 |WASHINGTON PRIME GROUP ORD........ .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 2,730 2,355 XXX
939653 10 1 |WASHINGTON REIT ORD........cccorvivernces .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 3,648 33 XXX
940610 10 8 |WASHINGTON TRUST BANCORP ORD...|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... 1,345 (41 XXX
94106L 10 9 | WASTE MANAGEMENT ORD. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 35,328 | ....... (12,565 XXX
941848 10 3 |WATERS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .............125.000 | ..........27,031 | XXX | . 15,114 | 29,206 | ... XXX
942749 10 2 |WATTSINDUSTRIES CL A ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC..... | o000 50.000 | v b, 787 | XXX | 3,876 | 988 | (1, 113) | s [ XXX
94419L 10 1 |WAYFAIR CLA ORD .. |..]08/31/2020. | JP MORGAN SECURITIES INC..... XXX
947890 10 9 |WEBSTER FINANCIAL ORD........ccccoosvrenee .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ..ccccc.oee..155.000 | coovvennid,261 | XXX | 9,647 | 8,271 | XXX
948741 10 3 |WEINGARTEN RLTY REIT ORD. .| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
949746 10 1 |WELLS FARGO ORD .| 08/31/2020. | JP MORGAN SECURITIES INC..... | .........4,295.000 | .........103,690 | XXX | .0i229,954 | cooeiveeeen 231,071 | oo d(1,1I7) | s v Lo () L | v, ....(126,265) XXX
95040Q 10 4 |WELLTOWER ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ............535.000 | ...........30,769 | XXX | ..........34,235 | ..o 43,752 | o (3,466) | ..........(3, XXX
95058W 10 0 |WENDYS ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
950755 10 8 |WERNER ENTERPRISES ORD............... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX
95082P 10 5 |WESCO INTL ORD, .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
95123P 10 6 |WEST BANCORPORATION ORD.... . |..108/31/2020. | JP MORGAN SECURITIES INC..... XXX
955306 10 5 |WEST PHARM SVC ORD......ccccouvvrivrnncn. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX

WESTAMERICA BANCORPORATION
957090 10 3 |ORD . | 08/31/2020. | JP MORGAN SECURITIES INC..... | weeovverrnnns XXX
WESTERN ASSET MORTGAGE CAP

957900 10 5 |REITORD .| 08/31/2020. | JP MORGAN SECURITIES INC 100.000 XXX
958102 10 5 |WESTERN DIGITAL ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..520.000 XXX
959802 10 9 |WESTERN UNION ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 855.000 XXX
960413 10 2 |WESTLAKE CHEM ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
96145D 10 5 |WESTROCK ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
96208T 10 4 |WEXORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
962166 10 4 |WEYERHAEUSER REIT.. .. | 08/31/2020. | JP MORGAN SECURITIES INC.... ,330.000 XXX
963320 10 6 |WHIRLPOOL ORD .| 08/31/2020. | J> MORGAN SECURITIES INC 110.000 XXX
966084 20 4 |WHITESTONE REIT ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX
968223 20 6 |JOHN WILEY SONS CL A ORD ..|.. | 08/31/2020. | J> MORGAN SECURITIES INC..... . XXX
969457 10 0 |WILLIAMS ORD.......cccosvvurremermrrrrnerierinenes .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | .......... 1,965.000 XXX
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969904 10 1 | WILLIAMS SONOMA ORD........ccovvrmerennee .. | 08/31/2020. | JP MORGAN SECURITIES INC..... | ccccevrrnnee 155.000 | coovvveneee 13,601 XXX | s 9,543 | v 11,383 | oo (1,840) | ..o | vervreineriienes | cvvereeinns (1,840) [ oo | e 9,543 | oo | e 4,058 | ... 4,058 | ..o 223 XXX
WILLSCOT MOBILE MINI HOLDIN CL A
971378 10 4 |ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 10,948 . . . XXX
974155 10 3 |WINGSTOP ORD........ccocrverirrerierrrinirins .| 08/31/2020. | J> MORGAN SECURITIES INC XXX 3,135 3,880 (U2 ] ST SRR IR 1) § SO . .3, 4, , XXX
974637 10 0 |WINNEBAGO INDS ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,318 3,179 (860) | veveereeernrirens [ ervrrrnnrienrins | ervrrirnenenns(880) i . XXX
97650W 10 8 |WINTRUST FINANCIAL ORD.. .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,366 1,064 302 XXX
978097 10 3 | WOLVERINE WORLD WIDE ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC XXX XXX
980745 10 3 |WOODWARD ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
98138H 10 1 |WORKDAY CL A ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
981475 10 6 |WORLD FUEL SERVICES ORD.. .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX XXX
981811 10 2 |WORTHINGTON INDS ORD... .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX XXX
98212B 10 3 |WPXENERGY ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC . XXX | s 13,568 | oo 9,206 | ...ooe 4,362 XXX
98310W 10 8 | WYNDHAM DESTINATIONS ORD............ .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 200.000 XXX 7,838 10,338 (2,500) XXX
98311A 10 5 | WYNDHAM HOTELS RESORTS ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 180.000 XXX | 9,499 | v 11,306 | ......... (1,807) [ oo XXX
983134 10 7 |WYNN RESORTS ORD... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 185.000 XXX | 22,009 | oo 25,691 | ... (3,682) [ ..o XXX
983793 10 0 |XPO LOGISTICS ORD. .| 08/31/2020. | JP MORGAN SECURITIES INC.... ..290.000 XXX 31,335 23,113 8,222 XXX
98389B 10 0 |XCEL ENERGY ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC 710.000 XXX | 34,424 | oo 45,078 | ....... (10,654) | .oooovvvriinnns XXX
98419M 10 0 |XYLEM ORD .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 310.000 XXX 23,443 24,425 (982) [ evevveernerirrrrnnes [ erneernveinninne | erverrneeirnen(982) [ e | e 23,443 i | e 1410 | 1,410 | ... XXX
98421M 10 6 | XEROX HOLDINGS ORD.... .. | 08/31/2020. | J> MORGAN SECURITIES INC..... 485.000 XXX | 12,717 17,882 (5,165) .(3,573)] ... XXX
985817 10 5 | YELP ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX | e 7142 | 5,573 | 1,570 (3,444) | ... XXX
987184 10 8 | YORK WATER ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX (520) ....495 XXX
988498 10 1 | YUM BRANDS ORD! .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC. XXX (2,739) 2,030 XXX
98850P 10 9 | YUM CHINA ORD.......ccosvvvmirmerirerirrereenns C | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 22,097 | 31,687 | (9,590) [ ..oovvrncvrrrreren | ervverirvniner [ eerrerrne(9,890) | oo | ovvreenrnnnn22,097 | oo | 00 15,986 | i 15,986 XXX
989207 10 5 |ZEBRA TECHNOLOGIES CLAORD........ .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX [ 14,165 | 22,990 | (8,825) | ... 11,621 | e 11,621 XXX
98936 10 1 |ZENDESK ORD .| 08/31/2020. | JP MORGAN SECURITIES INC XXX (2,133) 5,291 | s 5,291 XXX
98954M 10 1 |ZILLOW GROUP CL A ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX (562) XXX
98954M 20 0 |ZILLOW GROUP CL C ORD.... .| 08/31/2020. | JP MORGAN SECURITIES INC . XXX | 7,103 | 8,269 | e (1,168) [ ..overecercernnnns XXX
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD.......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 215.000 XXX 27,288 32,181 | ......... (4,893) [ ..o XXX
989701 10 7 |ZIONS BANCORPORATION ORD............. .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 400.000 XXX 20,672 20,768 (96) XXX
98978V 10 3 |ZOETIS CL A ORD .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 400.000 XXX 37,024 52,940 | ....... (15,916) | vvvvvvrneirerines XXX
98980G 10 2 |ZSCALERORD.... . | .. 08/31/2020. | JP MORGAN SECURITIES INC..... 100.000 XXX 6,763 4,650 2,113 XXX
ZOOM VIDEO COMMUNICATIONS CL A
98980L 10 1 |ORD .| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
989817 10 1 | ZUMIEZ ORD.....ooovrvrrerrrreirericrirneereeens .| 08/31/2020. | JP MORGAN SECURITIES INC . . XXX
98986T 10 8 |ZYNGACLAORD... .| 08/31/2020. | JP MORGAN SECURITIES INC..... | ..........1,040.000 | .............9414 | XXX | e, 545 | 08,365 | o (1,820) | s [ e , X 4, . , XXX
G0084W 10 1 |ADIENT ORD C| 08/31/2020. | JP MORGAN SECURITIES INC XXX
G01767 10 5 |ALKERMES ORD C | 08/31/2020. | JP MORGAN SECURITIES INC XXX
G0176J 10 9 [ALLEGION ORD.. .| C|08/31/2020. | J>P MORGAN SECURITIES INC.... XXX
GO37AX 10 1 |AMBARELLA ORD... .| 08/31/2020. | J> MORGAN SECURITIES INC . R XXX
GO0403H 10 8 |AON CL AORD....ccostrrirmierireriiniininne C | 08/31/2020. | JP MORGAN SECURITIES INC..... | .............200.000 | ............39,996 | XXX | .27,428 | i 41,658 | 1o (14,230) | oo | v \ X , , XXX
ARGO GROUP INTERNATIONAL HLDGS
G0464B 10 7 |ORD C| 08/31/2020. | JP MORGAN SECURITIES INC..... | coovvvenenad 60.000 | ..ocvernene 2,228 XXX 3,785 3,945 (160) XXX
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CUSIP Identification Description Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
G0585R 10 6 |ASSURED GUARANTY ORD... 08/31/2020. | JP MORGAN SECURITIES INC..... 240.000 XXX 10,255 | oo 11,765 | ......... (1,510) [ oo | verrmvrinnernen | eernnerneen(1,510) | o [ v 10,255 | o | s (5,100 [ .eovvvee (5,109) | ... XXX
G06242 10 4 |ATLASSIAN CL A ORD ..| C| 08/31/2020. | J> MORGAN SECURITIES INC..... XXX 12,552 16,246 (3,694) XXX
G0684D 10 7 |ATHENE HOLDING CL A ORD C | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | s 19,444 | o 17,636 | covevenee 1,808 XXX
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD C | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 4,737 5,350 (612) XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 21,046 22,648 | ... (1,602) | oo | e XXX
GO0772R 20 8 |BANKNT BUTTERFIELD AND SON ORD. | C | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 264 185 79 XXX
G1151C 10 1 |ACCENTURE CLA ORD.....cccoevvrvrvrrrerrns C | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 41,579 | o 67,382 | ....... (25,804) XXX
G14838 10 9 |MIMECAST ORD. 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 3,998 XXX
G16962 10 5 |BUNGE ORD .. | .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | e 17,130 14,100 3,031 XXX
G1890L 10 7 |CAPRIHOLDINGS LTD......ccoooverrrirerrirnae 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G1991C 10 5 |CARDTRONICS CL A ORD. 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G2143T 10 3 |CIMPRESS ORD . 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G29183 10 3 |EATON ORD C| 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G3198U 10 2 |ESSENT GROUP ORD.... 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G3323L 10 0 |[FABRINET ORD.....cccosvvrmrmmrirerirrinneieens 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G36738 10 5 |FRESH DEL MONTE PRODUCE ORD...... .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G3922B 10 7 | GENPACT ORD....ccoovveririrrirriierieeireenns C| 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G4388N 10 6 |HELEN OF TROY ORD 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G4412G 10 1 |HERBALIFE NUTRITION ORD .. | .. 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G4474Y 21 4 | JANUS HENDERSON GROUP ORD......... C| 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD | C | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G46408 10 3 [HUDSON CLAORD......cccomvrvmrrrrrrrerirnens .. | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G4740B 10 5 |ICHOR HOLDINGS ORD. . | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX XXX
G47567 10 5 |IHS MARKIT ORD . 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 22,846 32,401 | ..o (9,555) | cvvvererrirervinns [ v XXX
G491BT 10 8 |INVESCO ORD......cccosverirerrriericrircireenns .. | 08/31/2020. | J> MORGAN SECURITIES INC..... XXX | 16,794 13,845 2,949 XXX
G5005R 10 7 |JAMES RIVER GROUP HOLDINGS ORD. |C | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX 2,579 2,267 312 XXX
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.............. C | 08/31/2020. | JP MORGAN SECURITIES INC..... XXX | 10,549 XXX
JOHNSON CONTROLS INTERNATIONAL
G51502 10 5 |[ORD C| 08/31/2020. | JP MORGAN SECURITIES INC..... (2,162) [ oo | cevvrrrineiiieies | i (V1572 S IO 13,308 XXX
G5494) 10 3 |LINDE ORD C | 08/31/2020. | JP MORGAN SECURITIES INC..... rerereenn810.000 | 202,279 | XXX | 136,415 | e 172,449 | (36,034) | .voovverieries [ e [ e (36,034) | oo | i 136,415 XXX
G5509L 10 1 [LIVANOVA ORD....oecvverrrirrrriirnerireniinnns C | 08/31/2020. | JP MORGAN SECURITIES INC..... verrirerernnn80.000 | 3751 | XXX | 9,397 | 8,034 | 3,362 3,362 | o | e 9,397 XXX
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.. |C|08/31/2020. | JP MORGAN SECURITIES INC..... | .........1,275.000 | ...........49,434 | XXX | ........26,795 | ...............33,864 | ......... (7,089) | ..o | cevvrreineriienes | cevereeinns [0 LG1e) | S IO 26,795 XXX
G5960L 10 3 |MEDTRONIC ORD......ccoccvuvireririirinniines C | 08/31/2020. | JP MORGAN SECURITIES INC..... | .cccvvuuee 1,655.000 XXX
G6095L 10 9 |APTIV ORD C| 08/31/2020. | JP MORGAN SECURITIES INC..... | c.ovvvenees 310.000 XXX
G6518L 10 8 |NIELSEN HOLDINGS ORD.......cccccniveurrnne .. | 08/31/2020. | JP MORGAN SECURITIES INC..... 615.000 XXX
G65773 10 6 |NORDIC AMERICAN TANKERS ORD....... C | 08/31/2020. | JP MORGAN SECURITIES INC..... 275.000 (281) XXX
NORWEGIAN CRUISE LINE HOLDINGS

G66721 10 4 [ORD .| 08/31/2020. [ AdjuStMENt.........oovvererrinrriieiiins | o 220.000 XXX
G6674U 10 8 |NOVOCURE ORD........ooeerererrrrrrrrerircens 08/31/2020. | JP MORGAN SECURITIES INC..... (2,189) XXX
G6700G 10 7 [NVENT ELECTRIC ORD.. 08/31/2020. | JP MORGAN SECURITIES INC..... 313 XXX
G72800 10 8 |PROTHENA ORD . 08/31/2020. | JP MORGAN SECURITIES INC..... (141) XXX
G7S00T 10 4 |PENTAIR ORD......ccoovterrrernerierirenerenns C| 08/31/2020. | JP MORGAN SECURITIES INC..... (380) XXX
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Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY

SCHEDULE D - PART 4
Showing all Long -Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

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
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
SENSATA TECHNOLOGIES HOLDING
G806ON 10 2 |ORD C | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 14,399 16,969 (2,570) [ oo | e | e (V570 OO ISR 14,399 | .o | e (1,285) | ..ocenee (1,285) [ ..o XXX
G81276 10 0 |SIGNET JEWELERS ORD... 08/31/2020. | AdjuStment..........ccoevvcrererircrinens XXX 921 921 ..(662) ... .(662)]... XXX
G8473T 10 0 |STERIS ORD C | 08/31/2020. | JP MORGAN SECURITIES INC XXX | 14,004 19,815 (5,811) XXX
G85158 10 6 |STONECO CLAORD......ccovvurirerirrrirens C | 08/31/2020. | JP MORGAN SECURITIES INC XXX 8,646 XXX
G8827U 10 0 |THIRD POINT REINSURANCE ORD......... | C | 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 1,256 1,368 (112) XXX
G8994E 10 3 | TRANE TECHNOLOGIES ORD................. C | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,775 XXX
G9001E 10 2 |LIBERTY LATIN AMERICA CLA ORD...... .. | 08/31/2020. | Adjustment XXX 1,413 1,413 XXX
G9078F 10 7 | TRITON INTERNATIONAL ORD............... C | 08/31/2020. | JP MORGAN SECURITIES INC XXX 2,879 3,618 (739) XXX
G9087Q 10 2 | TRONOX HOLDINGS ORD.. . | .. 08/31/2020. | JP MORGAN SECURITIES INC XXX
G9456A 10 0 |GOLARLNG ORD... C| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
G94787 10 1 [WATFORD HOLDINGS OR . 08/31/2020. | JP MORGAN SECURITIES INC XXX
G9618E 10 7 |WHITE MOUNTAINS INSURANCE ORD... | .. | 08/31/2020. | J> MORGAN SECURITIES INC XXX
G96629 10 3 |WILLIS TOWERS WATSON ORD............. C | 08/31/2020. | JP MORGAN SECURITIES INC . \ XXX
G97822 10 3 08/31/2020. | JP MORGAN SECURITIES INC..... 195.000 | .o 10,197 | XXX | 13,943 | 10,074 3,869 XXX
H1467J 10 4 08/31/2020. | JP MORGAN SECURITIES INC.... ..490.000 (8,751) XXX
H2906T 10 9 | GARMIN ORD.. ..| C | 08/31/2020. | J> MORGAN SECURITIES INC 115.000 | oo 11,914 | XXX | et 7,733 | il 11,219 | (3,487) [ v XXX
L0223L 10 1 |ARDAGH GROUP CL A ORD.. C | 08/31/2020. | JP MORGAN SECURITIES INC 12 XXX
144385 10 9 |GLOBANT ORD C | 08/31/2020. | JP MORGAN SECURITIES INC XXX
L72967 10 9 |ORION ENGINEERED CARBONS ORD.... | C | 08/31/2020. | J> MORGAN SECURITIES INC XXX
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD... 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
L9340P 10 1 |TRINSEO ORD . | 08/31/2020. | J> MORGAN SECURITIES INC XXX
M85548 10 1 |STRATASYSORD... .| 08/31/2020. | JP MORGAN SECURITIES INC XXX
N14506 10 4 |ELASTIC ORD C [ 08/31/2020. | JP MORGAN SECURITIES INC XXX
N72482 12 3 |QIAGEN ORD 08/31/2020. | JP MORGAN SECURITIES INC XXX
N96617 11 8 |WRIGHT MEDICAL GROUP ORD 08/31/2020. | JP MORGAN SECURITIES INC.... XXX
BANCO LATINAMERCN COM EXT CLE
P16994 13 2 |ORD C| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 2,707 2,779 (72) XXX
P31076 10 5 |COPA HOLDINGS CLA ORD.................... C | 08/31/2020. | JP MORGAN SECURITIES INC XXX | s 4,185 | oo, 5404 | ... (1,220) [ oo XXX
P73684 11 3 | ONESPAWORLD HOLDINGS ORD........... C | 08/31/2020. | JP MORGAN SECURITIES INC XXX 155 168 (13) XXX
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD........... .. | 08/31/2020. | JP MORGAN SECURITIES INC XXX 9,233 10,013 (781) XXX
Y0207T 10 0 |ARDMORE SHIPPING ORD.... C | 08/31/2020. | JP MORGAN SECURITIES INC. XXX 592 588 4 XXX
Y2065G 12 1 |DHT HOLDINGS ORD..... .| C| 08/31/2020. | JP MORGAN SECURITIES INC.... XXX 900 1,035 (135) XXX
Y41053 10 2 |INTERNATIONAL SEAWAYS ORD.. . | 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,243 1,488 (245) XXX
Y7542C 13 0 | SCORPIO TANKERS ORD.. 08/31/2020. | JP MORGAN SECURITIES INC XXX 141 197 (56) XXX
Y7546A 13 0 | SCORPIO BULKERS ORD... 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,619 1,465 157 | o v [ 157 e | XXX
Y8565N 30 0 |TEEKAY TANKERS LTD 08/31/2020. | JP MORGAN SECURITIES INC XXX 1,632 2,443 (811) | everrerermerres [ ervvnineriieniins | e (€30 1 [T IS 1,632 XXX
Y95308 10 5 [WAVE LIFE SCIENCES ORD C08/31/2020. | JP MORGAN SECURITIES INC XXX 263 120 142 142 263 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX | ... 28,843485 | ......... 29,066,160 | ..(2,050,529) | ....ccoovervnnnd [ P 0. (2,050,529) | ....ooveenevn. (L 28,843,485 XXX
C Stocks - Industrial and Miscellaneous (Unaffiliated) Other
41043F 20 8 |HANGER ORD.....oocooviiiiiniiaciisiissisasiis | . l 08/31/2020. | JP MORGAN SECURITIES INC..... | cooovienienas 10.000 | covoovieniinnns 198 XXX 191 276 (85) (85) 191 [ [ [ P ([} I XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........ooivorineicscssesisssssssscesneneeee | eerensensessens 198 XXX 191 276 (85) 0 0 (85) 0 191 [ (| I 6 | s 6 [ 0 XXX
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Statement for September 30, 2020 of the M OTORI STS M UTUAL I N S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
6

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

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inBJ/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
9799997. Total - Common Stocks - Part 4 e 38,736,398 XXX | . 28,843,677 .29,066,436 | ..(2,050,614) | ..coovveveenen0 | i [ (2,050,614) 0] 28,843,677 9,892,721 |..... 9,892,721 | ..... 442,268 XXX
9799999. Total - CommMON StOCKS.........cuweiveirieriririreens | s 38,736,398 XXX | 28,843,677 .29,066,436 | ..(2,050,614) | ... 200 (2,050,614) | ... 0] 28,843,677 9,892,721 |..... 9,892,721 | ..... 442,268 XXX
9899999. Total - Preferred and Common Stocks v | e 38,738,432 XXX | . 28,845,718 .29,066,436 | ..(2,050,614) | ..cooovvvnrrenen [ I 0 [ (2,050,614) | ...ovvvvirens (U I 28,845,718 .9,892,715 |..... 9,892,715 | ..... 442,268 XXX
9999999. Total - Bonds, Preferred and Common Stocks v | e 75,941,584 XXX | ... 66,291,921 .65,905,520 | ..(2,050,614)| ...... (196,730) 0 (2,247,344) [V 65,905,412 .9,975,569 |..... 9,975,569 | ..1,650,776 XXX




Statement for September 30, 2020 of the M OTO RlSTS M UTUAL | N S U RAN C E COM PANY

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

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

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

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

Sch. DB -Pt. E
NONE



Statement for September 30, 2020 of the M OTO RlSTS M UTUAL | NS U RAN C E COM PANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.
2

1 3 4 5 6
NAIC Designation
and
Administrative Book/Adjusted

CUSIP Identification Description Code Symbol Fair Value Carrying Value

Common Stocks - Industrial and Miscell; (Unaffiliated)
BNY MELLON SECURITIES OVERNIGHT FUND......ccoiriuiiuiisiensisnenssesssnsssssssssssensssnssssssssnssenssssssssnsssssssssssssssnsnns | anessssssnsonns | sorsensssssssesssssans 2,532,879 2,532,879 |.....

7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 2,532,879 2,532,879
7999999, Total = COMMON SHOCK. ... vvureerrsserserserssseessees s s 2,532,879 2,532,879
8099999  Total - Preferred and COMMON SOCK. ... ... iuuiiiuierersiirsissss it 2,532,879 2,532,879
9999999, TOMAIS..... wevvrviieeciriiiii et 2,532,879 2,532,879
General Interrogatories:
1. The activity for the year:  Fair Value $.....2,532,879  Book/Adjusted Carrying Value $.....3,625,397
2. Average balance for the year:  Fair Value §.....1,967,205  Book/Adjusted Carrying Value $.....1,967,205
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:



Statement for September 30, 2020 of the M OTO RlSTS M UTUAL | NS U RAN C E COM PANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
1 2 3 4 5 6
NAIC Designation
and
Administrative Book/Adjusted
CUSIP Identification Description Code Symbol Fair Value Carrying Value

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE



Statement for September 30, 2020 of the M OTO RlSTS M UTUAL | NS U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
6 7 8
AAMOUN OT INTerest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month
Open Depositories
United Bank Chareston, WV........ooieenisesnnein | e | v | s | s | e 41,989,433 | ........ 62,593,830
Federal Home Loan Bank. . Cincinnati, OH........cccccovvicvereeeceeieeeeeeeeeeiens | e ...1,435,527 ...2,327,569
The Bank Of NY Mellon New YOrk, NY ..o | e ..(8,997,632) | . ..(7,767,764)
Huntington National Bank. Columbus, OH........cocoooeieeeecceeeeeeeees | e ...1,590,901 ...7,631,697
PNC BanK.......c.ocuereeecieeiercecseeeeeeesecseeiennns COlUMBUS, OH......oovieiieiiceieiceeeiescsenieees | ceveievesessinnes | cenerineienenins | oeeeesesesssnesieesenens | eeveeeresessseessensesnns 2,435,197 | ........ 19,000,460
0199998. Deposits in.....3 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSItOries...........ccvvniiiciiiniiiiiinnians XXX XXX [ [ (115,201) (115,201) (115,2
0199999. Total Open DEPOSHOMES. .. .euuresrrsrrsserssiressrsssasssenssesssses s s XXX XXX [ (V) [ 0 | e 38,338,226 | ......... 83,670,590 | ...ccoenn. 9,116,8
0399999. Total Cash 0N DEPOSit........cvrvrereiriiriisisriisisisanieees XXX XXX [ (U I 0 . 38,338,226 | ......... 83,670,590 | ........... 9,116,8/
0499999. Cash in Company's OffiCe. .......vuurrmnienrinieririsssrserisene i XXX XXX XXX XXX 2,600 2,600 2,61
0599999. TOtal CASN.......cvvuivririrciieieeeieeereise st XXX XXX . (V] [ 0 38,340,826 | ......... 83,673,190 | ... 9,119,
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Statement for September 30, 2020 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received Durin

All Other Money Market Mutual Funds
316175 10 8 | FIDELITY IMMIGOVT Louciviriirrireesaeieaesiessseseseessesssessesss s s8££k nbees fenianssees 09/30/2020....... reverenened 0.010 | eovooevvveveennn | 47722512 | ... 422
3B141W 27 3 | GOLDMAN:FS GOVT INST...oouiiriiruiiiiriiseisesisesss st sss st s8££ttt sbseessnnsas 09/30/2020....... covverennennenl0.080 oo | 50433 | 136
8699999. Total - All Other MONey MArKEE MUIUAI FUNGS.............co.uuiieieeec eSS b s eEL LR R LR e e s e s e es eeb e | A7 q70 o8 | 558
8899999. Total-CashEquivalents e s | AT 770 QAR | 558




Supplement for September 30, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

* 14 6 2 1 2 02 05 050 0 1

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2020
NAIC Group Code.....291 NAIC Company Code
Company Name: MOTORISTS MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? ........cciureirrrinrinrerernisiieesseiseeeessssesssss e ssesssesse s ssessessessssssens Yes[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTITIEA OF ESHMALEA? ..ottt s E s8R E bbbttt Yes[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

2 0 To YU U= 1Y AT I
2.32 Amount estimated USING reaSONaDIE ASSUMPLONS: ..........criuiererireireeseeeeeeseeeeseesseeseeseeseesessees e e esee s s se e sseesee s e e s 8o ee eS8 ee s a2 b e s nEee e b s st st e s e ssentesEesisssssesssssnes

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POLICIES: ........c.cveviuiireiciiieiieteeie ettt bttt s sbessessstessesases
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