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STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1. Bonds ... 949,102,593 | ... | 949,102,593 ... 851,197,266
2, Stocks:
2.1 Preferred stocks ... 1,766,675 ... 1,766,675|.......... 1,566,527
2.2 CommON StOCKS ... 475,637,39%|.......... 1,966,205 ....... 473,671,189|....... 534,358,996
3. Mortgage loans on real estate:
31 Firstliens ... e e
3.2  Otherthanfirstliens ... e
4. Real estate:
4.1  Properties occupied by the company (less §............... 0
eNCUMbBIanCes) ..............cooooeii 37,811,843 (............. 775518 |......... 37,036,326 | ......... 38,371,760
4.2 Properties held for the production of income (less §............... 0
ENCUMDBIaNCes) .............ooooeeii 289,030 ... 289,030 ............. 297,801
4.3 Properties held for sale (less §............... 0encumbrances) ........... [ e e
5. Cash ($......38,064,563), cash equivalents ($......19,044,198) and
short-term investments ($......3,460,881) .| 60,569,642 (.. ... |....... 60,569,642 ......... 87,324,184
6. Contract loans (including §............... 0 premiumnotes) ............ccooooooiiii oo | e L
7. Derivatives ... e e e
8. Otherinvested @ssets ... e e e
9. Receivables for SeCUrities ..o 1,445,000 ... 1,145,000 .......... 2,103,715
10.  Securities lending reinvested collateral assets ........................cccoooo o e
11.  Aggregate write-ins for invested assets .............................co (P61 ..o (761
12.  Subtotals, cash and invested assets (Lines 1to 11) ............................|..... 1,526,321,416|.......... 2,741,723 ]..... 1,523,579,694 | ..... 1,515,220,249
13.  Title plants less §............... 0 charged off (for Title insurers only) ............. | | e
14.  Investmentincome due and accrued ... 7,266,446 | ... 7,266,446 (.......... 7,334,487
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of
CONECHION ... | 32,285,573 ... 32,285,573 |......... 32,290,319
15.2 Deferred premiums, agents' balances and installments booked
but deferred and not yet due (including $......... 485,323 earned but
unbilled premiums) ... 163,840,970 (............. 638,222 |....... 163,202,748 | ... 163,825,658
15.3  Accrued retrospective premiums ($............... 0) and contracts
subject to redetermination ($............... 0) e e e
16.  Reinsurance:
16.1  Amounts recoverable from reinsurers ........................ 28657518 ... 28,657,518 ......... 33,123,714
16.2  Funds held by or deposited with reinsured companies ................ [ [ e
16.3  Other amounts receivable under reinsurance contracts ...............[........coo [ e
17. Amounts receivable relating to uninsured plans ...................ooco [ [ e
18.1  Current federal and foreign income tax recoverable and interest thereon ... |............... [ e
18.2 Netdeferredtaxasset.......................coooo 40,351,484 ... 19,809,542|......... 20,541,942 |......... 20,311,496
19.  Guaranty funds receivable or on deposit ........................ 86,547 ... 86,547 |.............. 98,318
20.  Electronic data processing equipment and software ........................... .. 12,763,338 ......... 12,713,996 |.............. 49,342 ............. 99,391
21.  Furniture and equipment, including health care delivery assets
[ J— 0) o 2,202,831 .......... 2,202,831 ...
22.  Net adjustments in assets and liabilities due to foreign exchangerates .....| ... [ o [
23.  Receivables from parent, subsidiaries and affiliates ....................... |
24.  Health care (§............... 0) and other amounts receivable ..................... |
25.  Aggregate write-ins for other-than-invested assets ............................ [ 4,092,034 ................ 1,17 (... 4,090,917 .......... 2,884,106
26.  TOTAL assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12t025) ........................................|.... 1,817,868,156|......... 38,107,4311..... 1,779,760,726 | ..... 1,775,187,737
27.  From Separate Accounts, Segregated Accounts and Protected Cell
Accounts ...
28.  TOTAL(Lines26and27) ......................oooooiiiiiii | 1,817,868,156|......... 38,107,431]..... 1,779,760,726 | ..... 1,775,187,737
DETAILS OF WRITE-INS
1101. Suspense - Investments for Late Adjustments ... | (T61) | (7T61) ).
1102, o
1103, e
1198. Summary of remaining write-ins for Line 11 fromoverflowpage ..............|..........oooooooo L e
1199. TOTALS (Lines 1101 through 1103 plus 1198) (Line 11 above) ..............[................ (P61 ..o (761 ...
2501. PREPAID PENSION BENEFITCOSTS ... 29,654,702 (... 29,654,702|......... 33,114,722
2502. OVERFUNDED PENSION ASSETS ... (29,654,702) | ..............oooo (29,654,702) | ....... (33,114,722)
2503. EQUITIES & DEPOSITS IN POOLS & ASSOCIATIONS ...................o | 4114660 ... 4114660|.......... 2,900,390
2598. Summary of remaining write-ins for Line 25 from overflow page ..............[............ (22,627)................ M7 (23,744)|............ (16,285)
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25 above) ..............[.......... 4092,034|. ... M7 4,090917|.......... 2,884,106
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STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31,
Statement Date Prior Year

1. Losses (current accident year §.....164,706,310) ... 383,937,727 1....... 335,321,230
2. Reinsurance payable on paid losses and loss adjustment eXpenses ..................coooviiiiiii e e
3. L0SS adjUSIMENt XPENSES ... ... o 125,519,374 ....... 115,715,713
4, Commissions payable, contingent commissions and other similarcharges ..............................o 11,468,936 ......... 16,914,348
5. Other expenses (excluding taxes, licenses and fees) .........................coo 17,559,190 ......... 16,272,476
6. Taxes, licenses and fees (excluding federal and foreign income taxes) ....................ccccooooooii 3,641506(.......... 4,550,014
71 Current federal and foreign income taxes (including §............... 0 on realized capital gains (10ss€s)) ....................... | oo 4,659,867 |.......... 1,412,024
7.2 Net deferred tax liability ... e
8. Borrowed money §............... 0 and interest thereon §............... O
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $......68,089,954 and including

warranty reserves of $............. 0 and accrued accident and health experience rating refunds including $............... 0

for medical loss ratio rebate per the Public Health Service Act) ... 319,595,274 ....... 320,461,537
10. AdVANCE PrEMIUM ... e 5,027,238|.......... 4,884,010
11. Dividends declared and unpaid:

11 SHOCKNOIAEIS ... |

112 POliCYhOIdErs ... 234.023|............. 197,469
12. Ceded reinsurance premiums payable (net of ceding commissions) ........................oooooo 6,091,030(.......... 5,546,550
13. Funds held by company under reinsurance treaties ........................oooooi o e
14, Amounts withheld or retained by company for accountof others .........................co 21,520,855(......... 19,901,946
15. Remittances and items notallocated ... e
16. Provision for reinsurance (including $............... Ocertified) ..o 5,839,000(.......... 5,839,000
17. Net adjustments in assets and liabilities due to foreign exchangerates ...
18. Drafts oUStaNding ... e
19. Payable to parent, subsidiaries and affiliates .............................. 2,108,898 .......... 4,151,939
20. Derivatives ... e
21. Payable for SECUMEIES ... e
22. Payable for securities IeNdiNG ... e
23. Liability for amounts held under uninsured plans ... e
24, Capital notes §$............... 0 and interest thereon §............... 0 e e
25. Aggregate write-ins for liabilities ... 28,112,582 ......... 27,171,153
26. TOTAL liabilities excluding protected cell liabilities (Lines 1 through 25) ..........................oco 935,315,499 ....... 878,339,408
21. Protected cell liabilities ... i
28. TOTAL liabilities (Lines 26 and 27) ... 935,315,499 ....... 878,339,408
29. Aggregate write-ins for special surplus funds ...
30. Common capital StOCK ... e
31. Preferred capital STOCK ...
32. Aggregate write-ins for other-than-special surplus funds ........................
33. SUMPIUS NOLES ... oo e
34. Gross paid in and contributed SUMPIUS ...
35. Unassigned funds (SUMPIUS) ... 844445229 ....... 896,848,323
36. Less treasury stock, at cost:

361 0 shares common (value included in Line 30 §............... 0) o

362 0 shares preferred (value included in Line 31 §.............. 0) oo
371. Surplus as regards policyholders (Lines 2910 35, 1€SS36) ................cooooviiiiiiii 8444452291 ....... 896,848,323
38. TOTALS (Page 2, Line 28, Col. 3) .....ooooiiiiii i 1,779,760,728 | ... 1,775,187,731
DETAILS OF WRITE-INS
2501. Reserve - Pension Plan Benefits ... 26,437,524 |......... 25,038,236
2502. Reserve for Investment EXpenses ... 396,386 |............. 455,692
2503. Reserve for ESCheats ... ... 1,174,068 .......... 1,493,654
2598.  Summary of remaining write-ins for Line 25 from overflow page ..................... 104,604 |............. 183,570
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line25above) .....................ooooooooiiiiiiii 28,112,582 ......... 27,171,153
20T, e e
200, e e
20003, e e
2998.  Summary of remaining write-ins for Line 29 from overflowpage ........................cccoocii e
2999. TOTALS (Lines 2901 through 2903 plus 2998) (Line 29 above) ...........................ooo
30T, e e
B0, e e
3203, e e
3298.  Summary of remaining write-ins for Line 32 fromoverflowpage .......................oooo
3299. TOTALS (Lines 3201 through 3203 plus 3298) (Line 32 above) ..............cooooi e L
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STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME

1. Premiums earned

1.1 Direct (written §.....535,130,044) ... 539,015,332 ....... 546,055,763 |....... 728,359,466

1.2 Assumed (written §......46,174,021) ... 43,390,457 |......... 40,302,093 |......... 53,816,005

1.3 Ceded (written $.....133,130,504) ... 133,334,839|....... 132,616,210]....... 176,788,375

1.4 Net (written $.....448,173,561) ... 449,070,950 ....... 453,741,646 |....... 605,387,096
DEDUCTIONS:
2. Losses incurred (current accident year $.....295,886,009)

21 DIreCt .. 360,361,548 |....... 368,392,777 |....... 461,279,030

22 ASSUME ... 18,714,117 ......... 22,174,306 ......... 30,136,826

2.3 Ceded ... 100,213,699|......... 91,910,600 ....... 108,049,805

24 Net 278,861,966 |....... 298,656,483 |....... 383,366,051
3. Loss adjustment expenses incurred ... 43,800,376 {......... 41,199,661 1(......... 55,678,973
4, Other underwriting expenses iNCUITed ... 153,317,081 1....... 140,663,342 ....... 183,914,566
5. Aggregate write-ins for underwriting deductions ......................
6. TOTAL underwriting deductions (Lines 2 through 5) ...........................oooo 475,979,422 |....... 480,519,486 |....... 622,959,590
7. Netincome of protected cells ...
8. Net underwriting gain or (loss) (Line 1 minus Line 6 +Line 7) ..........................oooooi [ (26,908,472) | ....... (26,777,840) | ....... (17,572,494)

INVESTMENT INCOME
9. Netinvestmentincome earned ................... 27,244388|......... 26,881,776 ......... 35,398,353
10. Net realized capital gains (losses) less capital gains tax of §.......9,270,905 ................................[........ 34,876,264 |.......... 7,979,905]......... 10,116,882
1. Net investment gain (loss) (Lines 9+ 10) ... 62,120,652|......... 34,861,6811......... 45,515,235
OTHER INCOME

12. Net gain or (loss) from agents' or premium balances charged off (amount recovered §............... 0

amount charged off §......... B56,749) ... (556,749)|........... (415,712)|........... (571,451)
13. Finance and service charges not included inpremiums .............................co 1,218,669 |.......... 1,368,640(.......... 1,788,515
14. Aggregate write-ins for miscellaneous income ......................... 143,886|............. 397,891............. 535,781
15. TOTAL other income (Lines 12 through 14) ... 805,806|.......... 1,350,819|.......... 1,752,845
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8+ 11+ 15) ... 36,017,986 |.......... 9,434,660]......... 29,695,587
17. Dividends to policyholders ... 238,370 (............. 189,104 |............. 301,220
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17) ... 35,779,616 |.......... 9,245556|......... 29,394,367
19. Federal and foreign income taxes incurred ........................coo 1,379,938 |.............. 31,212 ... 2,178,863
20. Net income (Line 18 minus Line 19) (foLine 22) ... 34,399,678 |.......... 9,214,344 |......... 27,215,504

CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, December 31 prioryear ..........................cccocco o 896,848,105 ....... 808,624,786 | ....... 808,624,786
22. Netincome (from Line 20) ... 34,399,678 |.......... 9,214,344 ......... 27,215,504
23. Net transfers (to) from Protected Cell accounts ...
24, Change in net unrealized capital gains or (losses) less capital gains tax of $....(18,848,808) ............[....... (70,907,420)|......... 31,057,990(......... 51,922,306
25. Change in net unrealized foreign exchange capital gain (I0SS) ... e
26. Change in net deferred income taX ... 1,191,180 .......... 1,029,707 |.......... 1,558,052
27. Change in nonadmitted @sSets ....................oooooiii (19147,.271)].......... 7776647 |.......... 7,934,539
28. Change in provision for reinSUrance ... (5,839,000)
29. Change in SUMPIUS NOLES ... ..o e
30. Surplus (contributed to) withdrawn from Protected cells ... e
31. Cumulative effect of changes in accounting prinCiples ...
32. Capital changes:

321 Paidin ... e

32.2  Transferred from surplus (Stock Dividend) ...

323 Transferred to SUMPIUS ... e
33. Surplus adjustments:

331 Paidin ... e

33.2  Transferred to capital (Stock Dividend) ......................cco e

333 Transferred from capital ...
34. Net remittances from or (to) Home Office ...
35. Dividends to Stockholders ... L
36. Change intreasury STOCK ... e
371. Aggregate write-ins for gains and losses in SUrplus .........................cccoc 2,060,732|.......... 3117,961|.......... 5,431,917
38. Change in surplus as regards policyholders (Lines 22 through 37) ... (52,403,101)|......... 52,196,649|......... 88,223,319
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) ................. ] 844,445,004 |....... 860,821,435]....... 896,848,105
DETAILS OF WRITE-INS
080T, e e
0502, o | e L
0503, e | e L
0598. Summary of remaining write-ins for Line 5 from overflow page ......................
0599. TOTALS (Lines 0501 through 0503 plus 0598) (Line 5above) ............ccooooovvieiiiiiii i | |
1401, Miscellaneous INCOME ... | 143,886 |............. 397,891|............. 535,781
1402, e e
1403, L
1498. Summary of remaining write-ins for Line 14 fromoverflow page ... e
1499. TOTALS (Lines 1401 through 1403 plus 1498) (Line 14 above) ............................cccc | 143,886|............. 397,891............. 535,781
3701. Gains and Losses in Surplus (SSAP's 92 & 102) ... 2,060,732].......... 317,961 ... 5,431,917
3702, i | e L
3703, o | [ [
3798.  Summary of remaining write-ins for Line 37 from overflowpage ...................oooooo
3799. TOTALS (Lines 3701 through 3703 plus 3798) (Line 37 above) .....................................|....... 2,060,732].......... 3117,961|.......... 5,431,917




STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

CASH FLOW

1 2 3
Current Prior Prior
Year Year Year Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reinsurance ... 449,267,961 ......... 453,104,692 |......... 599,240,184
2. Netinvestment inCoOme ... ... 29,955,158 |........... 28,277,716 |........... 37,996,371
3. Miscellaneous iINCOME ... ... 805,807 |............ 1,350,819 |............ 1,752,845
4. TOTAL (LineS 110 3) ..o 480,028,926 | ......... 482,733,227|......... 638,989,400
5. Benefit and loss related payments ... 225,775,526 |......... 271,4216291......... 333,570,458
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts .......... ... |
7. Commissions, expenses paid and aggregate write-ins for deductions ................................ ... 192,259,749 |......... 184,688,881 1......... 235,386,234
8. Dividends paid to policyholders .......................cccoo 201,816............... 209517 (... 312,330
9. Federal and foreign income taxes paid (recovered) net of §............... 0 tax on capital gains
(IOSSES) ... 7,403,000{............ 4254488|............ 1,545,705
10.  TOTAL (Lines 5through 9) ........coiiiiiiiiii e [ 425,640,091]......... 460,574,515 ......... 570,814,727
1. Net cash from operations (Line 4 minus Line 10) ......................ccooo 54,388,835(........... 22,158,713 |........... 68,174,673
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
120 BONAS ... 79,544,993 |......... 132,799,679 |......... 166,233,204
122 SOCKS ... 388,625,389 ......... 179,133415(......... 220,157,912
123 Mortgage l0ans ... e
124 Realestate ...
125 Otherinvested assets ...
12.6  Net gains or (losses) on cash, cash equivalents and short-term investments ...............| ...
12.7  Miscellaneous proceeds ..................ccociiiiiieeiiiiiieeee 17,299,1501........... (1,975,577)
12.8  TOTAL investment proceeds (Lines 12.1t012.7) ................cccooo 468,170,382 ......... 329,232,244 ......... 384,415,539
13. Cost of investments acquired (long-term only):
130 BONAS ..o 180,629,645......... 197,158,617 |......... 274,029,103
132 SOCKS ... 371,418,499 ......... 183,635,096 |......... 225,301,757
13.3  Mortgage loans ... e
134  Realestate ... 132,534 |.............. 799,567 |............ 1,199,786
135  Otherinvested assets ... L
13.6  Miscellaneous applications .....................coooo (1,040,000)|............... (59,235)|............ 2,125,765
13.7  TOTAL investments acquired (Lines 13.11013.6) .............cooooiiiii 551,140,677 |......... 381,534,044 |......... 502,656,412
14. Net increase (or decrease) in contract loans and premium notes ...
15. Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .............ccooooviiiiiiiiiiiii | (82,970,295) | ......... (52,301,800) | ........ (118,240,873)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1  Surplus notes, capital NOteS ....................ooooooii e
16.2  Capital and paid in surplus, less treasury stock ......................coooo |
16.3  Bormrowed fUNdS ... | |
16.4  Net deposits on deposit-type contracts and other insurance liabilities ........................| ...
16.5  Dividends to StoCKNOIAEIS ... | [
16.6  Other cash provided (applied) ... 1,826,919 .......... 13,260,760(........... 11,549,440
17. Net cash from financing and miscellaneous sources (Line 16.1 through 16.4 minus Line 16.5
PIUS LINE 16.6) ... 1,826919|........... 13,260,760 ]........... 11,549,440
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and
) e (26,754,541)|......... (16,882,328)|......... (38,516,760)
19. Cash, cash equivalents and short-term investments:
191 Beginning of year ... 87,324,184 ......... 125,840,943 |......... 125,840,944
19.2  End of period (Line 18 plus Line 19.1) .......................oooooo 60,569,643 |......... 108,958,616(........... 87,324,184
Note: Supplemental Disclosures of Cash Flow Information for Non-Cash Transactions:
|20.0001 | ...............................................................................................................................................................................................
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statement As oF September 30, 2020 or Tve CENTRAL MUTUAL INSURANCE COMPANY
Notes to Financial Statement

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Centra Mutual Insurance Company are presented on the basis of accounting practices
prescribed or permitted by the Ohio Insurance Department.

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining solvency
under the Ohio Insurance Law. The Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a
component of prescribed or permitted practices by the state of Ohio. The Commissioner of Insurance has the right to permit
specific practices that deviate from prescribed practices.

B. Useof Estimatesin the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to
make estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of
contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses
during the period. Actual results could differ from those estimates.

C. Accounting Policy

Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium
reserves are established to cover the unexpired portion of premiums written. Such reserves are computed by pro rata
methods for direct business and are based on reports received from ceding companies for reinsurance.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales
commissions, are charged to operations as incurred. Expenses incurred are reduced for ceding allowances received or
receivable.

In addition, Central Mutual Insurance Company uses the following accounting policies:

Short-term investments are stated at amortized cost.

Bonds not backed by other loans are stated at the lower of amortized cost or fair value using the interest method.

Common stocks are stated at market value except investments in stocks of uncombined subsidiaries and affiliates in which

Central Mutual Insurance Company has an interest of 20% or more are carried on the equity basis.

4. Preferred stocks are stated at market value except qualified sinking fund preferred stocks which are stated at amortized
cost.

5. Central Mutual Insurance Company has no mortgage |oans on real estate.

6. Loan-backed securities are stated at amortized cost. Prepayment assumptions for loan-backed bonds and structured
securities are obtained from dealer surveys. These assumptions are consistent with the current interest rate and economic
environment. The prospective adjustment method is used to val ue these securities.

7. Central Mutua Insurance Company owns 100% of the common stock of All America Insurance Company, a property and
casualty insurance company. Central Mutual Insurance Company owns 100% of Security Central, a holding company.
Stocks held in all subsidiaries are carried at their Admitted Asset Equivalent.

8. Central Mutual Insurance Company has no investmentsin joint ventures, partnerships or limited liability companies.

9. Central Mutual Insurance Company owns no derivatives.

10. Central Mutua Insurance Company anticipates investment income as a factor in the premium deficiency calculation, in
accordance with SSAP No. 53, Property-Casualty Contracts - Premiums.

11. Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and |oss reports

and an amount, based on past experience, for losses incurred but not reported. Such liabilities are necessarily based on

assumptions and estimates and while management believes the amount is adequate, the ultimate liability may be in excess
of or less than the amount provided. The methods for making such estimates and for establishing the resulting liabilities
are continually reviewed and any adjustments are reflected in the period determined.

wph e

D. Going Concern
1
a. No principa conditions or events have occurred to raise substantial doubt about Central Mutual’s ability to
continue as a going concern.
b.N/A
c. N/A

N/A
N/A
N/A

Bl S
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5. Investments

D. Loan-Backed Securities

1) Prepayment assumptions for loan-backed securities and structured securities were obtained from the
amortization schedule contained in the official statement. These are based on scheduled loan payments.

2) NONE
3) NONE

4) The impaired securities (fair value less than cost or amortized cost) for which an other-than-temporary
impairment has not been recognized in earnings as arealized loss:

a) The aggregate amount of unrealized losses:
i) Lessthan 12 months: $0
ii) 12 Months or Longer: $0

b) The aggregate related to fair values of securities with unrealized losses:

i) Lessthan 12 months: $0
ii) 12 Months or Longer: $0

5) The security does not meet the criteria per the Company’s OTTI procedure to be classified as “other-than-

temporarily impaired.”

E. Repurchase Agreements and/or Securities Lending Transactions— NONE

F. N/A
G. N/A
H. N/A
. N/A

M. Working Capital Finance Investments — NONE

N. Offsetting and Netting of Assets and Liabilities- NONE

8. Derivative lnstruments
A. Derivatives under SSAP No. 86 — Derivatives:

Central Mutual Insurance Company has no such derivative transactions.
B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees

Central Mutual Insurance Company has no such derivative transactions.

9. Income Taxes
A. Deferred Tax Asset/Liability

1. The components of the net deferred tax asset/(liability) at December 31 are as follows:

December 31, 2020 December 31, 2019 Change
1 2 3 1 2 3 7 8 9
(Col 1+2) (Col 1+2)

Ordinary Capital Total Ordinary Capital Total Ordinary Capital (Col 7+8) Total
(a) Gross deferred tax assets 38,859,033 3,379,365 | 42,238,398 37,569,990 1,387,507 | 38,957,497 1,289,043 1,991,858 3,280,901
(b) Statutory valuation allowance
adjustments 0 0 0 0 0 0 0 0 0
(c) Adjusted gross deferred tax
assets (al - 1b) 38,859,033 3,379,365 | 42,238,398 37,569,990 1,387,507 | 38,957,497 1,289,043 1,991,858 3,280,901
(d) Deferred Tax Assets Nonadmitted | 19,809,542 0| 19,809,542 0 0 0 19,809,542 0 19,809,542
(e) Subtotal Net Admitted Defered Tax
Asset (1c - 1d) 19,049,491 3,379,365 | 22,428,856 37,569,990 1,387,507 | 38,957,497 (18,520,499) 1,991,858 (16,528,641),

r r

() Deferred Tax Liabilities 1,886,914 0 1,886,914 2,221,260 | 16,424,741 18,646,001 (334,346)| (16,424,741)| (16,759,087)
(9) Net admitted deferred tax
asset/(Net Deferred Tax Liability) (1e -
1f) 17,162,577 3,379,365 | 20,541,942 35,348,730 | (15,037,233)] 20,311,496 (18,186,153)| 18,416,599 230,446
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2. Admission Calculation Components

staTemeNT as oF September 30, 2020 or THe CENTRAL MUTUAL INSURANCE COMPANY

Notes to Financial Statement

(a) Federal Income Taxes Paid in
Prior Years Recoverable Through

Loss Carrybacks
(b) Adjusted Gross Deferred Tax

Assets Expected to be Realized
(Excluding The Amount of Deferred
Tax Assets From 2(a) abowve) After
Application of the Threshold
Limitation. (The Lesser of 2(b)1 and
2(b)2 Below)

1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date

2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold

(c) Adjusted Gross Deferred Tax
Assets (Excluding the Amount of
Deferred Tax Assets From 2(a) and
2(b) abowe) Offset by Gross Deferred
Tax Liabilities

(d) Deferred Tax Assets Admitted
as the Result of Application of
SSAP No. 101 Total (2(a) + 2(b) +

December 31, 2020

December 31, 2019

Change

1 2 3
(Col 1+2)
Total

Ordinary Capital

1 2 3
(Col 1+2)
Total

Ordinary Capital

7

Ordinary

8

Capital

9

(Col 7+8) Total

16,108,767 0| 16,108,767

4,433,175 0 4,433,175

4,433,175 0 4,433,175

XXX | 120,111,010

(1,492,451)| 3,379,365 1,886,914

19,049,491 3,379,365 | 22,428,856

7,952,020 0 7,952,020

12,472,638

o

12,472,638

o

12,472,638 12,472,638

XXX | 126,020,886

17,258,494 1,387,507 | 18,646,001

37,683,152 1,387,507 | 39,070,659

8,156,747

(8,039,463)

(8,039,463)

(18,750,945)

(18,633,661)

1,991,858

1,991,858

8,156,747

(8,039,463)

(8,039,463)

(5,909,876)

(16,759,087)

(16,641,803)

3. Other Admissibility Criteria

2020

2019

(a) Ratio Percentage Used to Determine Recovery Periodand Threshold Limitation Amount

(b) Amount of Adjusted Capital and Surplus Used to DetermineRecovery Period and Threshold Limitation in 2(b)2 Above

T77%

800,750,248

895%

874,407,271

4. Impact of Tax Planning Strategies

December 31, 2020

December 31, 2019

Change

1 2 3
(Col 1+2)
Total

Ordinary Capital

1 2 3
(Col 1+2)
Total

Ordinary Capital

7
(Col1 & 4)
Ordinary

8
(Col 2 & 5)
Capital

9
(Col 7+8)
Total

Impact of Tax Planning Strategies

(a) Adjusted Gross DTAs (%
of Total Adjusted Gross

DTAS) 0.0% 8.0% 8.0% 0.0%

(b) Net Admitted Adjusted
Gross DTAs (% of Total Net

Admitted Adjusted Gross 0.0% 16.5% 16.5% 0.0%

3.6%

6.9%

3.6%

6.9%

0.0%

0.0%

4.4%

9.5%

4.4%

9.5%

(c) Does the Company's tax-planning strategies include the use of reinsurance Yes [ ]

No [ X]

B. Unrecognized DTLs
Not applicable

C. Current Tax and Change in Deferred Tax

1. Current income tax

2020

2019

Change

(a) Federal
(b) Foreign

1,060,848
19,463

2,514,962
19,463

(1,454,113)
0

(c) Subtotal

(d) Federal income tax on net capital gains
(e) Utilization of capital loss carryforward
(f) Other

1,080,311

9,662,480
0
(91,949)

2,534,425

2,909,403
0
(571,227)

(1,454,113)

6,753,077
0
479,278

Federal and foreign income taxes incurred

10,650,843

4,872,601

5,778,242
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2. Deferred income tax

2020 2019 Change
(8 Ordinary:
(1) Discounting of unpaid losses 7,090,251 6,316,157 774,094
(2) Unearned premium reserve 13,634,146 | 13,664,513 (30,367)
(3) Non-Qualifying Pension 2,834,264 2,692,654 141,610
(4) SPP Equalization Plan 991,035 1,016,454 (25,419)
(5) Post Retirement Expenses 5,167,981 5,171,866 (3,885)
I (6) Charitable Contribution Deduction Carryforward 0 0 0
()
(8) Pension Accrual 5,551,880 5,258,030 293,850
(9) Net operating loss carry-forward 0 0 0
(10) Tax credit carry-forward 0
(12) Other (including items <5% of total ordinary tax assets) 0
(12) Other assets — nonadmitted 3,522,808 3,396,779 126,029
(13) Tax/Book depreciation 66,669 53,536 13,133
(99) Subtotal 38,859,034 | 37,569,989 | 1,289,045
(b) Statutory valuation allowance adjustment 0
(c) Nonadmitted 19,809,542 0| 19,809,542
(d) Admitted ordinary deferred tax assets (2a99-2b-2c) 19,049,492 | 37,569,989 | (18,520,497)
(e) Capital
(1) Investments - Other than temporary impairments (OTTI) 3,379,365 1,387,507 [ 1,991,858
(2) Net capital loss carry-forward 0
(3) Real estate 0
(4) Other (including items <5% of total capital tax assets) 0
(99) Subtotal 3,379,365 1,387,507 | 1,991,858
(f) Statutory valuation allowance adjustment 0
(g) Nonadmitted 0
(n) Admitted capital deferred tax assets (2e99-2f-2g) 3,379,365 1,387,507 | 1,991,858
(i) Admitted deferred tax assets (20d+2h) 22,428,857 | 38,957,496 | (16,528,639)
3. Deferred tax liaibilities:
2020 2019 Change
(8 Ordinary:
(1) Employee Benefit Trust Fund 0 0 0
(2) Discount on Salvage and Subrogation 215,183 215,183 0
(3) Tax/Book Depreciaiton 0 0 0
4 0
(5 0
(6) Transition adjustment for LRD 1,671,731 2,006,078 (334,346)
(99) Subtotal 1,886,914 | 2,221,261 (334,346)
(b) Capital
(1) Investments - Unrealized capital gains - net 0| 16,424,741 | (16,424,741)
2 0
(©) 0
(99) Subtotal 0| 16,424,741 | (16,424,741)
(c) Deferred tax liabilities (3a99+30b99) 1,886,914 | 18,646,002 | (16,759,087)
4. Net deferred tax assets/liabilities (2i-3c) 20,541,943 20,311,494 230,448
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I. Alternative Minimum Tax (AMT) Credit

(1) Gross AMT Credit Recognized as:

a Credit year Recoverable
b. Deferred Tax Asset

(2) Beginning Balance of AMT Credit Carryforward

(3) Amounts Revocered
(4) Adjustments

(5) Ending Balance of AMT Credit Carryforward (5=2-3-4)
(6) Reduction for Sequestration

(7) Nonadmitted by Reporting Entity
(8) Reporting Entity Ending Balance (8=5-6-7)

11. Debt

Central Mutual Insurance Company has no debt obligations.

Amount

$0
$0

$0
$0
$0
$0
$0
$0
$0

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postr etirement Benefit Plans

A. Defined Benefit Plan

4. Components of net periodic benefit cost

Special or Contractual

Pension Benefits Postretirement Benefits Benefits Per SSAP No 11
Description 2020 Prior Year End 2020 2019 2020 Prior Year End
a Service cost 8,915,819 6,447,591 726,237 712,335 0 0
b.  Interest cost 7,220,280 7,065,857 1,682,511 2,633,445 0 0
c.  Expected return on plan assets (14,270,382)|  (13,199,361)| (1,583,788)|  (1,460,308) 0 0
d. Transition asset or obligation 0 0 0 4,531,848 0 0
e Gains and losses 2,747,643 2,213,750 210 2,006,972 0 0
f. Prior service cost or credit 0 0| (2,305,767) (4,595,289) 0 0
g. Gain or loss recognized dueto a 0 0 0 0 0 0
settlement or curtailment
h.  Total net periodic benefit cost 4,613,360 2,527,837| (1,480,597) 3,829,003 0 0
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets— NONE
20. Fair Value M easur ements
A.
1) Assets Measured at Fair Value on a Recurring Basis as of September 30, 2020:
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Tota
a Assets at fair value
PREFERRED STOCK 1,766,675 0 0 1,766,675
COMMON STOCK 310,791,812 0 164,845,582 475,637,395
BONDS 1,022,321,742 0 0| 1,022,321,742
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
Total assets at fair value/ NAV 1,334,880,230 0 164,845,582 1,499,725,812
b. Liabilitiesat fair value
DERIVATIVE LIABILITIES 0 0 0 0
DERIVATIVE LIABILITIES 0 0 0 0
Total ligbilities at fair value 0 0 0 0

2) Assets Measured at Fair Value on a Recurring Basis using Significant Unobservable Inputs (LEVEL 3) as of

September 30, 2020:

Total Gains | Total Gains Ending
and (Losses) | and (Losses) Balance For
Baanceasof | Transfersinto |Transfersout | Includedin Included in Current
Description 01/01/2020 Level 3 of Level 3 Net Income Surplus Purchases | Issuances Sales | Settlements| Quarter End
a Assets
EQUITY SECURITIES 165,195,985 0 0 0 (350,403) 0 0 0 0| 164,845,582
EQUITY SECURITIES 0 0 0 0 0 0 0 0 0 0
Total Assets 165,195,985 0 0 0 (350,403) 0 0 0 0| 164,845,582
b. Liabilities
Total Liabilities 0 0 0 0 0 0 0 0 0 0

3) Assets Measured at Fair Value on aNonrecurring Basis- NONE
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23. Reinsurance
As of December 31, 2019, the Companies have recorded approximately $36 million of reinsurance recoverable on paid
losses from two reinsurers related to one claim for which the reinsurers have disputed the full recovery amount. The
matter has entered arbitration subsequent to year end. No allowance has been recorded on these amounts based on the
Companies belief that the entire balance is fully collectible. A Schedule F penalty related to these disputed recoverables
totaling $6,951,000 was recorded as of December 31, 2019. On July 15, 2020, Central entered into a settlement
agreement with one reinsurer for the full payment of their portion of half of the $36 million reinsurance recoverable.

24. Retrospectively Rated Contracts & Contracts Subject to Redeter mination

F. Risk-Sharing Provisions of the Affordable Care Act — NONE

25. Changeto Incurred L osses and L oss Adjustment Expenses

Reserves as of December 31, 2019 were $438.3 million. As of September 30, 2020, $112.2 million has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are now $293.2 million as a result of re-estimation of unpaid claims and claim adjustment expenses principally on
CMP, Personal Auto, Work Comp, and Homeowners lines of insurance. Therefore, there has been a ($16.9) million
unfavorable (favorable) prior-year development since December 31, 2019 to September 30, 2020. The increase
(decrease) is generally the result of ongoing analysis of recent loss devel opment trends. Original estimates are increased
or decreased, as additional information becomes known regarding individual claims. Included in this increase (decrease),
the Company experienced $0 million of unfavorable (favorable) prior year claim development on retrospectively rated
policies. However, the business to which it relates is subject to premium adjustments.

There were no changes in the methodol ogies and assumptions used in calculating the liability for unpaid losses and |oss
adjusting expenses for the most recent reporting period.

36. Financial Guaranty Insurance
Central Mutual does not write Financial Guaranty insurance.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 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?
1.2 If yes, has the report been filed with the domiciliary state?

2.1 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?
2.2 Ifyes, date of change:

3.1 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?
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?
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?
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

B wwoww
o

—_

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC.

4.2 Ifyes, provide the 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.

Yes[ ] No[X]
Yes[ ] No[ ] N/AX]

Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]

Yes[ ] No[X]

1 2 3
Name of Entity NAIC Company Code State of Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-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.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made.

6.2 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.

6.3 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).

6.4 By what department or departments?

OHIO

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments?

6.6 Have all of the recommendations within the latest financial examination report been complied with?

7.1 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?
7.2 If yes, give full information

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

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

8.3 Is the company affiliated with one or more banks, thrifts or securities firms?

8.4 If 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 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
............................................................................. No...|....No.....|......No...... | ....No ...

9.1 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?
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

) Compliance with applicable governmental laws, rules and regulations;

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

) Accountability for adherence to the code.

9.11 If the response to0 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

9.21 If the response t0 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

11.1 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.)

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:

13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

Q7

Yes[ ] No[ | N/AIX]

Yes[ ] No[ ] N/A[X]
Yes[ ] No[ ] N/AIX]

Yes[ ] No[X]

Yes[ ] No[X]
Yes[ ] No[X]

Yes[X] No[ ]

Yes[ ] No[X]
Yes[ ] No[X]

Yes[ ] No[X]

Yes[X] No[ ]
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GENERAL INTERROGATORIES (Continued)
INVESTMENT

14.2 If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21  BONGS ... |
14.22  Preferred StOCK ... |
14.23  CommOn StOCK ..........ooooiiiiiii 165,195,985(....... 164,845,583
14.24  Short-Term Investments ...
14.25 Mortgages Loanson Real Estate ... e
14.26  AILOher ...
14.27  Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21t0 14.26) ...............|....... 165,195,985]....... 164,845,583
14.28 Total Investment in Parent included in Lines 14.21to 14.26above ...........................oo |
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] N/A[X]
If no, attach a description with this statement.
16. For the reporting entity's security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 S
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 S
16.3 Total payable for securities lending reported on the liability page S
17. 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] No[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2
Custodian Address

JP MORGAN CHASE BANK

4 CHASE METROTECH CENTER FLOOR 6,
BROOKLYN, NY 11245

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

location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf 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
GOLDMAN SACHS ASSET MANAGEMENT, LP ......ooovviiiiii [ U
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] No[ ]
17.5098 For firms/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[X] No[ ]
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
Central Registration Legal Entity Registered Investment Management
Depository Number Name of Firm or Individual Identifier (LEI) With Agreement (IMA) Filed
177038 ..o GOLDMAN SACHS
ASSET MANAGEMENT,
LP . CF5M58QA35CFPUX70H17 ... |SEC .....ooooooe NO ........
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
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GENERAL INTERROGATORIES (?Contlnue

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.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
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? Yes[ ] No[X]
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 shares were purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security

c.  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 reported 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[ ] No[X]
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STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[ ] N/A[X]
If yes, attach an explanation.

2. 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[ ] No[X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 If yes, give full and complete information thereto

4.1 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[ ] No[X]
4.2 If yes, complete the following schedule:

TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum | Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
042999 Total ..................ocoo |
5. Operating Percentages:
51 A&Hlosspercent 0.000%
5.2 A&H cost containmentpercent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. S
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date. S
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]
7.1 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[ ] No[X]
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STATEMENT As oF September 30, 2020 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing all new reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company Name of Domiciliary Type of Reinsurer Rating of Certified

Code ID Number Reinsurer Jurisdiction Reinsurer (1 through 6) Reinsurer Rating
Affiliates
30058 ........... 75-1444207 ..... SCORREINSCO ... NY Authorized ... | .o
00000 ........... AA-1120191 ... [Convex Ins UK Ltd .................ooooiiit GBR ... Unauthorized ... | ... |
00000 ........... AA-1127084 ....|LLOYD'S SYNDICATE NUMBER 1084 ......... GBR ..o Authorized ......| ..o
00000 ........... AA-1120171 .... | Lloyd's Syndicate Number 1856 ................. GBR ... Authorized ......[ ... [
00000 ........... AA-1120184 .... | LLOYD'S SYNDICATE NUMBER 3268 ......... GBR ..o Authorized ... | o

60




sTATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY
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
2 3 4 5 6 7
Active Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama (AL) .................ooccc N e e e
2. Alaska(AK) ... N e e e
3. Arizona (AZ) ... | L. 21,622,302 23,970,573 ...... 8,124,144 12,000,806 17,186,191 16,948,332
4. Arkansas (AR) .................... ] Lo e e e
5. California (CA) ... Lo e 1,575)............. 412 ... 1,041,364 ...... 1,493,454
6. Colorado (CO) ..o | L. ... 10,519,487 |.... 11,463,706 ...... 5,131,285|...... 7,272,4201...... 7,312,297 ... 7,938,949
7. Connecticut (CT) ... | L. .. 30,491,971].... 30,925,680 |.... 11,947,124 |.... 14,124,506 | .... 26,049,074 | .... 21,337,560
8. Delaware (DE) ................c..coo | Lo e e e e
9. District of Columbia (DC) ..................... | ... N L i e L
10. Florida (FL) ... N o 10,406 |........... 5016(........ 658,581 ]........ 685,098
1. Georgia (GA) ... L. 71,321,725 72,980,287 34,032,749 39,986,379 |.... 52,687,928 | .... 40,068,466
12, Hawaii (HI) ... N e e e
13, 1daho (ID) .......ooooivii Lo 2,919,215]...... 1,582,8%........ 872,518]........ 383,650 ...... 1,099,330]........ 423,789
14, 1lin0is (IL) ..o L. ... 12,499,304 .... 13,925,077 ...... 7,386,282 ...... 9,996,999 .... 19,462,128 | .... 16,648,123
15, Indiana (IN) ... L. .. 23,653,639 .... 24,702,290 .... 12,539,921 .... 11,328,668 | .... 19,147,496 |.... 15,734,418
16. lowa(lA) ... Lo e e e
17. Kansas (KS) ................ooooo | N e e e
18.  Kentucky (KY) ... L] 7,140,829 ...... 6,757,145 ... ... 3,106,126 | ...... 2,743612]...... 5,971,898 ...... 3,242,907
19.  Louisiana (LA) ... N L i e L
20. Maine (ME) ... Lo o e e e
21. Maryland (MD) ... L] 1,120,174 ........ 882,083|........ 300,024 |........ 208,060 ...... 1,615,454 |........ 403,238
22. Massachusetts (MA) ................ccccoeei| o L. ... 11,966,630].... 10,368,364 ...... 5,102,745 ...... 2,563,855 .... 13,303,167 |.... 12,071,234
23. Michigan (MI) ... L. .. 15,290,133 |.... 17,961,528 | ... 8,935,752 |.... 11,703,225 .... 18,804,513 | .... 15,450,756
24, Minnesota (MN) ........................... | Lo e e e
25, Mississippi (MS) ..................occoc ] Lo e e e
26. Missouri(MO) ................oocccii ] N e e e
27. Montana (MT) .................ci] Lo e e e
28. Nebraska (NE) ....................ccc ] N e e e
29. Nevada(NV) ... ... L] 4,751,942 ... 2,791,239 ...... 1,158,009]........ 412540]...... 2,493,744 ... 1,468,787
30. New Hampshire (NH) .........................|..... L. .. 12,952,205(.... 12,092,496 | ...... 9,346,503 | ...... 6,240,684 |...... 7,745,605]...... 7,877,167
31. Newdersey (NJ) ... | Lo 471,339|........ 496,916|.... 13,520,132 .... 16,179,617
32. NewMexico(NM) ... ] L. ...15,508,038|.... 15,891,239 ...... 8,393,127 ...... 8,957,163 |.... 14,018,298 .... 13,021,151
33, New York (NY) ... ] L. ... 18,188,807 |.... 18,505,645 ...... 7,338,812 .... 11,143,389 .... 16,522,009 | .... 18,491,353
34, North Carolina (NC) .............oooooo | o L. .. 55,033,334 .... 58,317,673 |.... 26,104,002 .... 33,224,879 .... 41,034,131].... 40,302,740
35. NorthDakota (ND) ....................... | N e e e
36. Ohio (OH) ... o L. ... 61,735,206 .... 63,784,039 .... 35,430,752 |.... 31,619,171|.... 47,329,405 .... 38,499,693
37.  Oklahoma (OK) ... o Lo 8,052,814 ...... 7,966,559 | ...... 7,846,760 |.... 13,707,465 .... 29,009,939 | .... 26,505,167
38. Oregon(OR) .......ooooovvi | Lo e e e
39. Pennsylvania (PA) ................... | Lo 148,162 ........ 146,139|........... 1467 (.......... 93,902|.......... 96,923 |.......... 86,229
40. Rhodelsland (RI) ....................... ] N e e e
41, South Carolina (SC) ...................coo | L. 14,178,080 13,325,510 ... 6,038,726 ...... 6,772,6001...... 9,644,742 ...... 8,158,032
42.  South Dakota (SD) ...........cccccccocviiiiiiif . N L i e L
43. Tennessee (TN) ... ] L. ... 18,704,940|.... 17,787,287 | .... 36,263,487 |.... 11,199,742 .... 13,331,824 | .... 13,119,143
44, Texas (TX) ..o L. .. 93,722,713 |...103,489,549 | .... 61,147,382 .... 75,345,338 | .... 89,604,796 | .... 81,603,287
45, Utah (UT) ... L] 1,758,156 |........ 710,159 ... 472,167 |.......... 78,498 |...... 3,091,358 ........ 282,125
46. Vermont (VT) ... | Lo e e 544630]........ 251,166
47, Virginia (VA) ... L. 21,302,747 |.... 20,669,441 ... 6,122,522 11,293,295 .... 16,424,407 |.... 11,637,929
48.  Washington (WA) ......................... ] Lo e e e
49, West Virginia (WV) ..................... ] N e e e
50.  Wisconsin (WI) .........cooooeiiiiii [ Lo 547,492|.......... 32,311 ... 65211 | ..o [ 128,619]........... 1,779
51. Wyoming (WY) ... N e e e
52.  American Samoa (AS) ...........cccocoooiiii | N L i e L
53. Guam (GU) ... N e e e e
54. PuertoRico(PR) ...................ccc | N e e e
55.  U.S.Virginlslands (VI) ........................| ... N e e e
56. Northern Mariana Islands (MP) ..............|..... N e e e
57. Canada(CAN)...............................|..... N e e e
58.  Aggregate other alien (OT) ................... XXX o
59. Totals ..o XXX.. |...535130,045|...551,028,915|... 303,690,917 | ... 322,903,190 | ... 488,879,983 | ... 429,931,689
DETAILS OF WRITE-INS
58007, XXX [ L [ | [
58002.......c XXX | e e e e
58003, XXX | e e e e
58998Summary of remaining write-ins for Line
58 from overflow page .........................| .. XXX L L L i
58999TOTALS (Lines 58001 through 58003
plus 58998) (Line 58 above) ................. XXX e e e e
(a) Active Status Counts:

L Licensed or Chartered - Licensed insurance carrier or domiciled RRG _ s R Registered - Non-domiciled RRGs -

E Eligible - Reporting entities eligible or approved to write surplus lines in the state (other than their state of domicile See DSLI) Q Qualified - Qualified or accredited reinsurer o

D Domestic Surplus Lines Insurer (DSLI)  Reporting entities authorized to write surplus lines in the state of domicile. N None of the above  Not allowed to write business in the state _ 20
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staTemeNT as oF September 30, 2020 or THe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER

110

MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

CENTRAL MUTUAL INSURANCE COMPANY

Ohio Corporation

FEIN 34-4202560

NAIC #
20230

ALL AMERICA INSURANCE COMPANY
Ohio Corporation

FEIN 34-0935740
Central Mutual owns 100%

Total Outstanding

NAIC # 20222
15,000 shares

15,000 shares

CENTRAL INSUREX AGENCY, INC.

Ohio Corporation
FEIN 34-1266123
All America owns 100% 50 shares

Total Outstanding 50 shares

CAFCO, INC.

All America owns 100%

Total Outstanding

Ohio Corporation
FEIN 34-6545402
5,000 shares

5,000 shares

SECURITY CENTRAL
Ohio Corporation

FEIN 34-1050550
Central Mutual owns 100% 21,000 shares

Total Outstanding 21,000 shares




STATEMENT As oF September 30, 2020 or tHe CENTRAL MUTUAL INSURANCE COMPANY

Zl0

SCHEDULE 'Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Directly Type of Control
Securities Names of Relation- Controlled (Ownership, If Control Isan
NAIC Exchange Parent, Domic- | ship to by Board, is Ultimate SCA
Comp- if Publicly Subsidiaries iliary | Report- (Name of Management, Ownership Controlling Filing
Group any ID FEDERAL Traded (U.S. or Loca- ing Entity / Attorney-in-Fact, Provide Entity(ies) Required?
Code Group Name Code | Number RSSD CIK or International) Affiliates tion Entity Person) Influence, Other) Percentage | Person(s) (Y/N) *
36..... CENTRAL INSURANCE CENTRAL MUTUAL INSURANCE Central Mutual Insurance
COMPANIES .................. 20230[ 34-4202560 . | ..o | e | COMPANY ... COH L UDP L | Board of Directors ..........|........... Company ..................... .. N .... | 0000001
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 20222 34-0935740 . | ..o | ALL AMERICA INSURANCE COMPANY |. OH . |... DS .. | Central Mutual Insurance Company .......... Board of Directors ..........|..... 100.0 | Company ..................... .... N.... 10000001
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000 34-1050550 . | ....oovvoi | o | SECURITY CENTRAL CORPORATION .|. OH . |... NIA .. | Central Mutual Insurance Company .......... Board of Directors ..........|..... 100.0 | Company ..................... LN
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] 34-1266123 . | ........coo| oo | CENTRAL INSUREX AGENCY, INC. ....|. OH . |... IA ... [ All America Insurance Company .............. Board of Directors ..........[..... 100.0 [Company ..................... AN
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] 34-6545402 . | ... | i CAFCO,INC. ... . OH . |...NIA.. | All America Insurance Company .............. Board of Directors ..........[..... 100.0 [ Company ..................... LGN
Asterisk Explanation
0000001 | Central Mutual and All America participate in an intercompany pooling agreement whereby Central Mutual receives 84% of all premiums, losses, and expenses and All America receives 16%. ...




STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Q13

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Line of Business Earned Incurred Loss Percentage Percentage
1. Fire o 5,226,934 |.............. 846,621 |............... 16197 ..o 35.263
2. Allied INES ... L 7,566,265 ........... 5252274 ............... 69.417 ... 77.962
3. Farmowners multiple peril ... e e
4, Homeowners multiple peril .......................occo 121,775,070 .......... 88,293,597 |............... 72505 (............... 72.061
5. Commercial multiple peril ... 100,717,442 .......... 78,999,377 ... 78437 | ... 72.176
6. Mortgage guaranty ... e L
8. 0CEAN MANNE ...\ [ | L
9. Inland marine ............ccooiii 14,349,421 |........... 3,580,543 |............... 24953 ... 33.213
10. Financial guaranty ... L e e
111 Medical professional liability - occurrence .................coooooiii | [ e
11.2  Medical professional liability - claims made ...................cooooi | [ e
12. Earthquake ... 1,575,921 oo [ 0.116
13. Group accidentand health ... L
14. Creditaccidentand health ... [ | L
15. Other accidentand health ..................ooo e | L
16. Workers' compensation ... 6,382,751 |............ (855,324) | ............. (13.401) | ..o 139.605
171 Other liability - occurrence ..o 35,304,065 .......... 24,491,408 |............... 69.373 ... 33.279
17.2  Other liability - claimsmade ...................cooi e [ e
17.3 Excess Workers' Compensation ... e e e
18.1 Products liability - occurrence ...
18.2  Products liability - claims made
19.1 19.2 Private passenger auto liability ......................... 89,786,358 |.......... 54,976,149 | ............... 61230 ... 72.378
19.3  19.4 Commercial auto liability ......................coo 53,016,226 | .......... 44,839,370 ............... 84.577|............... 79.589
21. Auto physical damage ...............cooiiiiii 89,756,460 .......... 54,068,076 |............... 60.239|............... 66.349
22. Aircraft (all perils) ..o L L L
23. Fidelity ..o 9719 e [
24. SUTBLY o [ 1,084 .o e
26. Burglary and theft ... 13916 | oo |
217. Boilerand machinery .................oooi 318,977 ..o 362,993 .............. 13799 ... 20.053
28. Credit ... e [ e [
29. International ... e L e
30. Warranty ..o L L e
31. Reinsurance-Nonproportional Assumed Property ......................... [ XXX XXX XXX XXX ...
32. Reinsurance-Nonproportional Assumed Liability .......................... [....... XXX XXX XXX oo XXX ...
33. Reinsurance-Nonproportional Assumed Financial Lines ..................|....... XXX .o XXX XXX XXX.......
34. Aggregate write-ins for other lines of business ..................oooo o e
35. TOTALS o [ 539,015,332]......... 360,361,548 ............... 66.856|............... 67.464
DETAILS OF WRITE-INS
3401, e e L e
3402, o e L e
3403, e e L e
3498.  Summary of remaining write-ins for Line 34 from overflow page ..........| ... [ L
3499. TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above) ..........|.....coooooooiii [ L [
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Line of Business Quarter Year to Date Year to Date

1. Fire o 1,851,144 1 ........... 5,164,407 |........... 5,207,414

2. Allied INES ... L 2,578,716 ........... 7,542,718 |........... 7,608,046

3. Farmowners multiple peril ...

4, Homeowners multiple peril ........................cco 41922844 ......... 119,630,927 | ......... 126,360,436

5. Commercial multiple peril ....................o 34,236,265 ......... 104,169,830 |.......... 96,110,240

6. Mortgage guaranty ... L

8. OCEAN MAIINE ... ..ot

9. Inland marine ........

10. Financial guaranty

111 Medical professional liability - occurrence ...l

11.2 Medical professional liability - claims made ...................ccooco [ e

12. Earthquake ... 505,208]........... 1,502,418 ........... 1,723,675

13. Group accidentand health ... e

14. Creditaccidentand health ... [ e

15. Otheraccidentand health ... |

16. Workers' compensation ... 2,066,255 ........... 6,689,075 (........... 6,002,684

17.1 Other liability - occurrence ...............coooviiiiiii [ 11,806,930 .......... 36,516,494 |.......... 34,062,849

17.2 Other liability - claims made ..................coooo e

17.3 Excess Workers' Compensation ...................ocoooo e

18.1 Products liability - occurrence ... 4,210,333 .......... 13,629,714 |.......... 13,305,048

18.2  Products liability - claims made ...................oo e

19.1 19.2 Private passenger auto liability .........................oco [ 292548411 .......... 85,915,069 |.......... 95,564,883

19.3  19.4 Commercial auto liability ......................co 17,239,680 .......... 53,977,874 |.......... 54,232,968

21. Auto physical damage ...............ooooiii 28,300,623 (.......... 85,271,542 |.......... 96,019,995

22. Aircraft (all perils) ... e L

23. Fidelity ... 4,058 |............... 10817 .o 9,976

24. SUMBLY .. [ 150 ..o 865 (... 1,197

26. Burglary and theft ... 6,251 ............... 14,225 ............... 15,801

27. Boilerand machinery ... 142274 .............. 334142 ... 289,548

28. Credit ... | L

29. International ... [ e

30. Warranty ..o e L

31. Reinsurance-Nonproportional Assumed Property ....................... [ XXX .o XXX XXX.......

32. Reinsurance-Nonproportional Assumed Liability .......................... [....... XXX XXX XXX ...

33 Reinsurance-Nonproportional Assumed Financial Lines ..................|....... XXX .o XXX XXX.......

34. Aggregate write-ins for other lines of business ...................cooooi o L

35. TOTALS ..o | 179,306,971 ......... 535,130,044 |......... 551,028,913

DETAILS OF WRITE-INS

T O

3402, e e e

3403, e L e

3498.  Summary of remaining write-ins for Line 34 from overflow page ..........| ..o [

3499. TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above) ..........|.....cocoooooi [ [



STATEMENT As oF September 30, 2020 or tHe CENTRAL MUTUAL INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 1" 12 13
Q.S. Date Q.S. Date Prior Year-End Prior Year-End Prior Year-End
2020 2020 Loss Known Case Known Case Known Case Loss IBNR Loss Total Loss
Prior Prior Total Prior Loss and LAE and LAE Loss and LAE Loss and LAE and LAE Reserves | and LAE Reserves and LAE
Year-End Year-End Year-End Payments Payments Total Reserves Reserves on Claims Total Developed Developed Reserves
Known IBNR Loss and on Claims on Claims 2020 Loss on Claims Reported or Q.S. Date Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Case Loss Loss and LAE Reported Unreported and LAE Reported and Reopened IBNR Loss and LAE Deficiency Deficiency (Savings)/
Losses and LAE LAE Reserves as of Prior as of Prior Payments Open as of Prior Subsequent and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 Deficiency
Occurred Reserves Reserves (Cols. 1 +2) Year-End Year-End (Cols. 4 +5) Year-End to Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017+ Prior ... 94,940|.......... 54,717 ........ 149,657 |.......... 12,897 ........... 1450(.......... 14347 .............. 92424\ ... 126,335|........ (91,223)........ 127,536|.............. 10,381 ............ (18,155)|......... (7,774)
2. 2018 .o 61,211].......... 31421 92,633|.......... 25523|.......... 3495|.......... 29018|.............. 45640|.............. 17,205(........... 1939].......... 64,784 | ............. 9,952|............. (8,782)........... 1,170
3. Subtotals 2018 + Prior ...........|........ 156,151 .......... 86,138]........ 2422891 .......... 38,420|........... 4945 ... . 43365|............ 138,064 |............ 1435401 ........ (89,284)1........ 192,320 .............. 20,333|............ (26,937)|......... (6,604)
4. 2019 98,007]........ 110,741 ... 208,748|.......... 52977|.......... 18,596 |.......... 71573|.............. 92,654 |.............. 37,261|......... (4,605)|........ 125309|.............. 47624|........... (59,490)]........ (11,865)
5. Subtotals 2019 + Prior ...........|....... 254158 ........ 196,879 |........ 451,037|.......... 91,397|.......... 23541|....... 114,938|............ 230,718 ............ 180,801 ........ (93,889)]........ 317,629(.............. 67,957 |............ (86,427)|........ (18,469)
6. 2020 . XXX XXX XXX XXX 149,304 ........ 149,304|....... XXX [ 85,089|........ 106,738]........ 191,828]....... XXX XXX ] XXX....
7. Totals ... 254158 ... 196,879|........ 451,037|.......... 91,397|........ 172,845|........ 264,242|............ 230,718 ............ 265,890(.......... 12,8491........ 509,457 |.............. 67,957 |............ (86,427)........ (18,469)
Col. 11, Line 7 Col. 12, Line 7 | Col. 13, Line 7
As % of Col. 1 As % of Col.2 | As % of Col. 3
o ' Line 7 Line 7 Line 7
= 8 Prior Year-End Surplus As
Regards Policyholders ...........|........ 896,848 1. 26.738(2.......... (43.898)|3........ (4.095)
Col. 13, Line 7
Line 8
...................................... 4.......(2.059)




STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE 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.

_ RESPONSES
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? No
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? No
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? No
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? No
Explanations:
Bar Codes:
||| rid ||ui|iiﬂ|||a|||||||||||||||||||||||||||||| ||||| ||||| ||||| ||||| ||| || ||| ||||| ||[iﬁ || || |ﬂ|ii| |||||||||| |||||||||| ||||| ||||| |||||||||| ||||| ||||| ||||||| || || | ||||
2023020204900000: Document Code: 4 2023020204550000: Document Code: 4
||| || | |iai1||||3||ciovllaie|||iir ||||| ||||| ||||| ||||| ||||| ||||| ||||| ||| || ||| ||||| ||| |tor alridlc|)|ir|ier||| ||[i||||| ||||| ||||| ||||| ||||| ||||| ||||| ||||| ||||||| || || | ||||
2023020203650000: Document Code: 3! 20230202050500003 Document Code: 5
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STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1197. Summary of remaining write-ins for Line 11 (Lines 1104 through 1196) .....|.......................| ..o Lo
2504. ENSERVIOPREFUND ... (46,785) | ... (46,785)(............ (46,785)
2505. PREPAID LICENSE FEES ... .. .. . 5500 ..o 5500(................ 5,500
2506. VANGUARD RECOVERABLE ... 18] T L P
2507. IDAHO INTERMOUNTAIN CLAIMS ... 1541 17541 ... 25,000
2597. Summary of remaining write-ins for Line 25 (Lines 2504 through 2596) .....|............ (22,627)|................ 17 (23,744)|............ (16,285)
LIABILITIES, SURPLUS AND OTHER FUNDS
1 2
Current December 31,
Statement Date Prior Year
2504. Reserve for Bad Faith Claims ... 100,097 |............. 100,097
2505. Corporate Credit Card Payable ... 6,672|.............. 83,934
2506. Reserve for Police Reports/Tele-Interpreter ... (2,165)|................ (461)
2597.  Summary of remaining write-ins for Line 25 (Lines 2504 through 2596) ... 104,604|............. 183,570
2997.  Summary of remaining write-ins for Line 29 (Lines 2904 through2996) ................................coooo o
3297.  Summary of remaining write-ins for Line 32 (Lines 3204 through 3296) ....................................oooo
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STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear ....................... 39,229,279 ......... 39,783,527
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....................... 119,113 ].......... 1,184,210
2.2 Additional investment made after acquisition ......................... e
3. Current year change in encumbranCes .....................coooeiiiiiiiiieiee e e
4. Total gain (10SS) ON diSPOSAIS ... .. ..o e (68,980)
5. Deduct amounts received on diSPOSAlS ................oooiiiii i e
6.  Total foreign exchange change in book/adjusted carryingvalue ..........................oo e
7. Deduct current year's other-than-temporary impairment recognized .......................cooo e
8. Deduct current year's depreciation ... 1,264,877 |.......... 1,669,478
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8).......................|......... 38,083,515(......... 39,229,279
10.  Deduct total nonadmitted amoUNts ... 775518 ............. 563,656
11.  Statement value at end of current period (Line 9 minus Line 10) ... | 37,307,997 ......... 38,665,623
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year To Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prioryear .......................oo |
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...
2.2 Additional investment made after acquisition ... [
3. Capitalized deferred interestand other ...
4. Accrual of diSCOUNt ...
5. Unrealized valuation increase (decrease) ...................ooooooiiiiiiiiii e
6. Totalgain(loss)ondisposals .........................oooc e
7. Deductamounts receivedondisposals ................... IR B Q8 R B K b
8. Deduct amortization of premium and mortgage interest poin N N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
9.  Total foreign exchange change in book value/recorded invel ® = o & 8 B
10.  Deduct current year's other-than-temporary impairment recognized ... .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+
B-7-8+9-10) . e
12, Total valuation allowance ... e
13. Subtotal (Line 11 plus Line 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value at end of current period (Line 13 minus Line 14) ... L
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear .....................oooo e
2. Cost of acquired:
2.1 Actual cost at time of acquisition ........................ e
2.2 Additional investment made after acquisition ......................... e
3. Capitalized deferred interestand other ... e
4. Accrual ofdiscount ...........................—— e
5. Unrealized valuationincrease (decrease) ..................... m B 5 B B B ||
6.  Total gain (loss) ondisposals .................................... N O N E ..................................................................
7. Deductamountsreceivedondisposals ...................... . W @ B WU Bmm!| oo |
8. Deduct amortization of premium and depreciation ........... . e
9.  Total foreign exchange change in book/adjusted carryingvalue ..........................coo e
10.  Deduct current year's other-than-temporary impairment recognized ...........................
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .................| oo [
12. Deduct total nonadmitted amounts .........................o e
13.  Statement value at end of current period (Line 11 minus Line 12) ... L
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prioryear .......................................| ... 1,389,265,3311 ..... 1,198,844,577
2. Cost of bonds and stocks acquired ... 552,048,143 |....... 499,330,861
3. Accrual of diSCOUNt ... .. 126,560 ............. 561,409
4, Unrealized valuation increase (deCrease) .................ccooooiiiiiiiieiei e (89,754,864)|......... 62,907,335
5. Total gain (10SS) ON diSPOSAIS .............cooiii e 44,138,689(......... 12,867,743
6. Deduct consideration for bonds and stocks disposed of ..........................cco 468,170,382 ....... 386,391,117
7. Deduct amortization of premium ... 1,667,909|.......... 1,695,764
8. Total foreign exchange change in book/adjusted carrying value ............................ o e 788,678
9. Deduct current year's other-than-temporary impairment recognized .......................ooocoo e
10. Total investment income recognized as a result of prepayment penalties and/or accelerationfees ...............[............ 521,093|.............. 22,443
1. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...............|..... 1,426,506,662 | ..... 1,387,236,166
12. Deduct total nonadmitted @amoUNts ... 1,966,205 .......................
13. Statement value at end of current period (Line 11 minus Line 12) ... |... 1,424,540,457 | ..... 1,387,236,166
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20ISO

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

(a) 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 $
$ ;NAIC3S.............. 0;NAIC4S............. 0;NAIC5S...

............ 0; NAIC 6 §

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1 2 3 4 5 6 7 8
Book/Adjusted Book/Adjusted | Book/Adjusted | Book/Adjusted | Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Carrying Value | Carrying Value | Carrying Value | Carrying Value
Beginning of | During Current | During Current | Activity During End of End of End of December 31
NAIC Designation Current Quarter Quarter Quarter Current Quarter | First Quarter | Second Quarter | Third Quarter Prior Year

BONDS

1. NAIC 1 (@) oo 690,139,369 ....... 56,259,660 ....... 14,222,549 ....... (1,467,268) | ..... 685,688,470 ..... 690,139,369 ... 730,709,211 ... 686,153,319
2. NAIC2() ..o 141,912,112|...... 41,469,741 ........ 2,396,405]....... (1,961,895) | ..... 129,875,483 ..... 141,912,112|..... 179,023,553 ... 128,295,453
3. NAIC3(8) ..o 31,271,856 | ... 657,629|........... 334,261 ....... 27,511,052|....... 31,271,556 | ....... 30,948,187 ....... 24,854,577
4. NAICA (@) ... 4105384 | ... 236,372]........ 2,321,139 ... 4,158,308 ........ 4,105,384 |........ 6,190,150 ........ 4,615,361
5. NAIC5 (@) ..o 6,024595|................. | 360,119|............ 27,896 |........ 6,441,725|........ 6,024,595 ........ 5,692,372 ........ 7,278,551
6. NAICG (@) ..o e e
7. TotalBonds ... 873,453,016]....... 97,729,401|....... 17,873,074| ... (745,868) | ..... 853,675,037 ... 873,453,016 ... 952,563,474 ... 851,197,261
PREFERRED STOCK

8. NAIC T e Of e | e 867,877 ..o (V] 0f...... 1,566,527
9. NAIC2 ... 1,326,400 ... [ [ 92,425|........ 1,290,294 |........ 1,326,400 ........ 1,418,825(.....................
10. NAIC3 . 319,500 oo | 28,350........... 311,400|........... 319,500|........... 347850 ...
11. NAICA ... e e e e e e e
12. NAICS .. e e e e e e e
13. NAICG ... e e e
14, Total Preferred Stock ........................ooooo 1,645900|................... | 120,775 ........ 2,469,571|........ 1,645900(........ 1,766,675|........ 1,566,527
15. Total Bonds & Preferred Stock ..................................|.... 875,098,916]....... 97,729,401|....... 17,873,074|......... (625,093)..... 856,144,607 | ... 875,098,916 | ... 954,330,149 ... 852,763,788

....... 3,460,881; NAIC 2




STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1
Short - Term Investments
1 2 3 4 5
Book/Adjusted Paid for Accrued
Carrying Actual Interest Collected Interest
Value Par Value Cost Year To Date Year To Date
9199999. Totals ... 3,460,8811....... XXX 3,558,130 ............ 100,609|............... 5,589
SCHEDULE DA - Verification
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prioryear .................|.......ccooo |
2. Cost of short-term investments acquired ....................................| ... 3,558,130 ......... 57,889,695
3. Accrual of discount ... e L 138,239
4. Unrealized valuation increase (decrease) ..................cooooooo |
5. Total gain (loss) on disposals ... 8,630
6. Deduct consideration received on disposals ....................... | 58,036,270
7. Deduct amortization of premium ... 97,249 |.................. 295
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+445-6-T+8-9) ... | 3,460,881|.................... 0
1. Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Line 10 minus Line 11) .......|.......... 3,460,881|................... 0
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SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

XNk LN =

- a a©
N o

Book Adjusted Carrying Value, December 31, prior year (Line 10, prior year)

Cost Paid/(Consideration Received) on additions ...
Unrealized Valuation inCrease/(deCrease) .............coooi e
SSAP NO. 108 @djUSIMENS ...
Total gain (loss) on termination recognized ... i
Considerations received/(paid) on terminations ...
AMOIHIZAtION ..o

Adjustment to the Book/Adjusted Carrying Value of hedged item
Total foreign exchange change in Book/Adjusted Carrying Value
Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4+5-6+7+8+09)

Deduct nonadmitted @SSetS ... ...

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

3.1

3.2

3.3
4.1

42

Book/Adjusted carrying value, December 31 of prior year
(Line 6, prioryear) ...
Cumulative cash change (Section 1, Broker Name/Net Cash

Deposits Footnote - Cumulative Cash Change column) ..........
Add:

Change in variation margin on open contracts - Highly

Effective Hedges

311 Section 1, Column 15, current year to date minus ...
312 Section 1, Column 15, prioryear ...........................
Change in variation margin on open contracts - All Other

3.13  Section 1, Column 18, current year to date minus .......
3.14  Section 1, Column 18, prioryear...........................
Add:

Change in adjustment to basis of hedged item

3.21  Section 1, Column 17, current year to date minus ...
3.22  Section 1, Column 17, prioryear...........................

Change in amount recognized

NONE

3.23  Section 1, Column 19, current year to date mir

3.24  Section 1, Column 19, prioryear ................

3.25 SSAP No. 108 adjustments .....................

Subtotal (Line 3.1 minus Line 3.2) ................cccoo.

Cumulative variation margin on terminated contracts during

theyear ...

Less:

421 Amount used to adjust basis of hedged item .............

422  Amountrecognized ....................cco

423  SSAP No. 108 adjustments ..................................

Subtotal (Line 4.1 minusLine4.2) ....................................

Dispositions gains (losses) on contracts terminated in prior

year:

5.1 Total gain (loss) recognized for terminations in prior
YA .o

52 Total gain (loss) adjusted into the hedged item(s) for
terminations in prioryear ...

Book/Adjusted Carrying Value at end of current period (Lines

142+433-43-51-52) i

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

Statement value at end of current period (Line 6 minus Line 7) .
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SI05 Schedule DBPart C Section1 ......cooviiiiiiii it i e it enernenes

SI06 Schedule DBPart CSection2 ........cciiiiiiiiiiiii ittt e iernenes

SI107 Schedule DB -Verification .........ccvviiiiiiiiii it it e en s
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STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prioryear .................|......... 43527,731.......... 3,282,726
2. Cost of cash equivalents acquired ............................ | 184,175,948 |....... 113,714,418
3. Accrual of discount ... e L
4, Unrealized valuation increase (decrease) ......................c.coooooe |, (1,367)[................ (738)
5. Total gain (loss) ondisposals ..................cccooooo 9,742 ... (2,112)
6. Deduct consideration received on disposals ................................| ... 208,667,856 ......... 73,466,563
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+445-6-T+8-9) ... | 19,044,198|......... 43,527,731
1. Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Line 10 minus Line 11) .......|......... 19,044,198 ......... 43,527,731

QsSI108
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EO1 Schedule APart2 ........ ...t e e NONE
E01 Schedule APart3 ........ ...t e e NONE
E02 Schedule BPart2 ...........c.ccoviiiiiiiiii e NONE
E02 Schedule BPart3 ...........c.ccoiiiiiiiiiii it NONE
E03 Schedule BAPart2 ...........ccoiviiiiiiii i NONE
E03 Schedule BAPart3 ...... ... e NONE

QEO01 - QE03
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
Paid for Accrued NAIC Designation
CUsIP Name of Number of Interest and and Administrative
Identification Description Foreign | Date Acquired Vendor Shares of Stock Actual Cost Par Value Dividends Symbol
Bonds - U.S. Governments
912828ZQ6 .. | UNITED STATES TREASURY ... .. 08/14/2020 .. | BAIRD (ROBERTW.) & CO.INC. ...............|...... XXX o] 1,439,578 ........... 1,450,000 (............. 2240010
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ... ... ..ot XXX .o 1,439,578 |........... 1,450,000(............. 2241(........... XXX ..
Bonds - All Other Governments
91087BAJ9 .. | MEXICO (UNITED MEXICAN STATES) (GOVERNME ........................ ... C...|.. 07/01/2020 .. |BANK OF NEW YORK/BARCLAYS .............|...... XXX oo 4147570 ........... 3,860,000 ............ 28854 (2FE ........................
Y20721BG3 ..| INDONESIA, REPUBLIC OF (GOVERNMENT) ................................ . D ... [.. 07/01/2020 .. | JEFFERIES & COMPANY,INC. ................|...... XXX oo 2,070,430|........... 1,900,000 ............ 37228|2FE .......................
1099999 Subtotal - BONdS - All Other GOVEIMMENTS .. .. . .ottt e | XXX o [, 6,218,000]........... 5,760,000(............ 66,082]........... XXX
Bonds - U.S. States, Territories and Possessions
677522415 .. |OHIO ST ... i 06/18/2020 .. [PERSHINGLLC ......................coo | XXX o] 2,075,000 ........... 2,075,000 ................... FE ...
1799999 Subtotal - Bonds - U.S. States, Territories and POSSESSIONS ............. ... XXX oo 2,075,000(........... 2,075,000 ................. | XXX ...
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
01728VVL1T .. [ALLEGHENY CNTY PA ... L .. 07/23/2020 .. |BANKERS TR CO/PNCBKNASECS ..........|...... XXX .o 785,000(............. 785000(................... FE ...
246199LG6 .. [ DELAWARE OHIO CITY SCHDIST ... ..01/08/2020 .. |Unknown ... XXX .o 713,706 | ............. 700,000|............. 3597 (Z ...
494135AR7 . [ KILLEEN TEX ... .. 07/29/2020 .. |PERSHINGLLC ...................co ] XXX .o 1,000,000 ........... 1,000,000 (................... FE ...
64966HTX8 ..[NEW YORKNY ... . .. 06/16/2020 .. | JP MORGAN SECS INC., - FIXED INCOME ... |...... XXX oo 2,560,974 |........... 1,850,000 (............. 5229 (1FE ........................
720424ZV5 .. | PIERCE CNTY WASH SCHDISTNO 010 TACOMA .....................o | .. 07/09/2020 .. |RBC CAPITALMARKETS .......................|...... XXX .o 630,000(............. 630,000|................... FE ...
720424ZW3 ..| PIERCE CNTY WASH SCHDISTNO 010 TACOMA ................coooo [ .. 07/09/2020 .. |RBC CAPITALMARKETS .......................| ..., XXX .o 1,000,000 (........... 1,000,000 (................... FE ...
796720NW6 . | SAN BERNARDINO CALIF CMNTY COLLEGEDIST ... .. 06/17/2020 .. |PERSHINGLLC .....................ocoo ] XXX .o 1,660,000 (........... 1,660,000 (................... FE ...
938429W60 ..| WASHINGTON CNTY ORE SCHDISTNO48JBEAV .........................|.......... .. 06/18/2020 .. |PERSHINGLLC .................................]...... XXX .o 1,250,000(........... 1,250,000 (................... FE ...
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS .............. ..o XXX oo 9,599,680 ........... 8,875,000(............. 8,826|........... XXX ...
Bonds - U.S. Special Revenue, Special Assessment
050589QY9 ..|AUBURN UNIVALAGENFEEREV ... .. 07/23/2020 .. | JP MORGAN SECS INC., - FIXED INCOME ... |...... XXX .o 730,000|............. 730,000 ................... FE ...
088632CU6 .. |BI-STATE DEV AGY MO ILLMETDISTMASS TR ..o [ .. 07/08/2020 .. |RBC CAPITALMARKETS ......................| ..., XXX oo 1,065,000 ........... 1,065,000 (................... FE ...
088632CV4 .. |BI-STATE DEVAGY MO ILLMETDISTMASS TR ... [ .. 07/08/2020 .. |RBC CAPITALMARKETS ......................|...... XXX .o 570,000|............. 570,000 ................... FE ...
088632CW2 . | BI-STATE DEV AGY MO ILLMETDISTMASS TR ..o [ .. 07/08/2020 .. |RBC CAPITALMARKETS .......................| ..., XXX .o 1,350,000 ........... 1,350,000 ................... FE ...
1164753A0 .. | BROWNSVILLE TEXUTILSYSREV ..o e .. 07/30/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX oo 1,000,000 (........... 1,000,000 (................... FE ...
13067WRE4 . | CALIFORNIA STDEPTWTRRES CENTVYPROJ ... .. 07/30/2020 .. IMORGAN STANLEYCO ....................... ... XXX .o 2,090,000 ........... 2,090,000 ................... FE ...
2350366N5 .. | DALLAS FORT WORTH TEX INTLARPTREV ...........ooooo [ .. 07/31/2020 .. IMORGAN STANLEYCO ...............ocoooii oo, XXX .o 1,500,000 (........... 1,500,000 ................... FE ...
283062DV6 .. |EL DORADO CALIFIRRDISTREV ... .. 06/16/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX .o 640,000(............. 640,000|................... FE ...
3133KINE8 .. [FHRA3089-RMBS ... ... L .. 07/13/2020 .. | JP MORGAN SECS INC., - FIXED INCOME ... |...... XXX oo 4,209184|........... 3,997,148 ............. 3609 (1 ...
3140QDKP8 . [FN CA5701 -RMBS ... ... L .. 07/13/2020 .. IMORGAN STANLEYCO ..............oocooeiii e, XXX .o 6,116,608|........... 5,796,445 ............. 52331 ...
338430DES8 .. | FLAGSTAFF ARIZCTFS PARTN ... .. 07/24/2020 .. | Stifel Nicolaus & Co. .............................|...... XXX . oo 730,000|............. 730,000 ................... FE ...
428061EG6 ..| HESPERIA CALIF UNISCHDIST CTFSPARTN ... [ .. 07/10/2020 .. |RBC CAPITALMARKETS ......................| ... XXX .o 700,000(............. 700,000(................... FE ...
54628CMK5 . | LOUISIANA LOC GOVT ENVIRONMENTALFACS & ... .. 07/31/2020 .. | JP MORGAN SECS INC., - FIXED INCOME ... |...... XXX .o 1,000,000 ........... 1,000,000 ................... FE ...
574296CB3 .. [ MARYLAND STSTADAUTHREV ... .. 07/10/2020 .. | Bank of America Securities ......................|...... XXX .o 215,000(............. 215,000 ................... FE ...
59447TXW8 . [MICHIGAN FINAUTHREV ... .. 06/15/2020 .. IMORGAN STANLEYCO ....................... ... XXX .o 2,698,150|........... 2,500,000 ............. 3427 [1FE ...
650036BC9 .. | NEW YORK STURBANDEV CORPREV ... .. 06/18/2020 .. | JP MORGAN SECS INC., - FIXED INCOME ... |...... XXX ..o 1,690,000 (........... 1,690,000 (................... FE ...
682832GC8 .. ONONDAGAN Y CIVICDEVCORPREV .........oooooiii L .. 06/17/2020 .. | Bank of America Securities ......................|...... XXX .o 1,925,000(........... 1,925,000 (................... FE ...
717893R37 .. | PHILADELPHIA PAWTR & WASTEWTRREV ... .. 07/23/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX .o 750,000(............. 750,000 ................... FE ...
73358W4V3 . [PORTAUTHNY &NJ ..o L .. 07/02/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX oo 1,015,000 ........... 1,015,000 ................... FE ...
882806HGO ..| TEXAS TECH UNIV REVS IAM COML PAPERNTS ... .. 07/09/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX .o 1,000,000 ........... 1,000,000 (................... FE ...
91412HGE7 . [UNIVERSITY CALIFREVS ... L .. 07/10/2020 .. | JP MORGAN SECS INC., - FIXED INCOME ... |...... XXX .o 740,000|............. 740,000(................... FE ...
92778VKB3 .. | VIRGINIA COLLEGE BUILDING AUTHORITY ... [ .. 07/17/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX oo 1,000,000 (........... 1,000,000 (................... FE ...
946303D27 .. [WAYNE STUNIVMICHUNIVREVS ... .. 07/17/2020 .. | Bank of America Securities ......................|...... XXX .o 1,450,000 (........... 1,450,000 ................... FE .
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt . ... ... XXX .o 34,183,942 |......... 33,453,593 |............ 12,268 |........... XXX ..
Bonds - Industrial and Miscellaneous (Unaffiliated)
00206RDQ2 . [AT&TINC ... .. 07/08/2020 .. | Bank of America Securities ......................|...... XXX ..o 5218,515|........... 4,500,000 ............ 68,531(2FE ........................
002824BP4 .. | ABBOTT LABORATORIES ..o L .. 06/22/2020 .. IMORGAN STANLEYCO ..............oocooeii |, XXX .o 1,987,400(........... 2,000,000 ................... FE ...
00724PAA7 . .|ADOBE INC ... .. 01/22/2020 .. | Bank of America Securities ......................[...... XXX oo 1,298219(........... 1,300,000 (................... FE ...
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

CUSIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of
Vendor

6

Number of
Shares of Stock

Actual Cost

Par Value

9
Paid for Accrued
Interest and
Dividends

10
NAIC Designation
and Administrative
Symbol

00914AAHS ..
026874DQ7 ..
037833DT4 ..
052528AL0 ..
05565ALQ4 ..
05583JAGT ..
05968LAM4 ..
06540RAUS ..
09659W2K9 .
11135FAUS ..
12636FBJ1 ..
14040HCDS .
142339AJ9 ...
14448CAHT ..
17324DAUS ..
17324TAE9 ..
225401ANS ..
23312LAST ..
27409LAE3 ..
29449WAAS .
29717PAVY ..
316773CZ1 ..
31677QBST7 ..
345397A45 ..
345397A60 ..
35671DCE3 ..
36250PAD7 ..
37045XCX2 ..
432833AF8 ..
456837AU7 ..
46124HAB2 ..
46625HQJ2 ..
46645LAY3 ..
53944YADS ..
55608PBE3 ..
606822AA2 ..
609207AU9 ..
61747WAF6 .
62954HAES ..
63946BAEQ ..
64110LAVS ..
65535HARO ..
67066GAH7 .
713448EY0 ..
78015K7DO0 ..
78200JAA0 ..
84265VAHS ..
87264ABG9 ..
87901JAES ..
89173UAAS ..
92343VFF6 ..
N55218AL0 ..

AIRLEASECORP ............ccooiii,

AMERICAN INTERNATIONAL GROUP INC
APPLEINC ...

AUSTRALIA AND NEW ZEALAND BANKING GROUP ........................

BNP PARIBASSA ...,
BPCESA ...

BANCOLOMBIASA .........................
BANK 2017-BNKOD-CMBS ................

BNPPARIBASSA ................cco
BROADCOMINC ...,

COMM 2015-LC23 A4-CMBS ..............
CAPITAL ONE FINANCIALCORP ..........

CARLISLE COMPANIESINC ................

CARRIER GLOBALCORP ..................
CGCMT 2015-P1A5-CMBS ................
CGCMT 2016-GC36 A5-CMBS ............
CREDIT SUISSE GROUPAG ...............
DBJPM 2016-C1A4-CMBS ................
EASTOHIOGASCO ...

EQUITABLE FINANCIAL LIFE GLOBAL FUNDING ..............o.coooev

ESSEXPORTFOLIOLP .....................
FIFTH THIRD BANCORP ....................

FIFTH THIRD BANKNA (OHIO) .............
FORD MOTOR CREDIT COMPANY LLC ...
FORD MOTOR CREDIT COMPANY LLC ...
FREEPORT-MCMORANINC ................

GSMS 2015-GC32A4-CMBS ..............

GENERAL MOTORS FINANCIAL COMPANY INC .............................
HILTON DOMESTIC OPERATING COMPANY INC .....................cooe.

INGGROEPNV ...
INTUITINC ...
JPMORGAN CHASE&CO ..................

JPMBB 2016-C1 A5-CMBS .................

LLOYDS BANKING GROUPPLC ...........
MACQUARIE BANKLTD ....................
MITSUBISHI UFJ FINANCIAL GROUP INC

MONDELEZ INTERNATIONALINC .........

MORGAN STANLEY .................ooo
NXPBV ...
NBCUNIVERSAL MEDIALLC ...............
NETFLIXINC ...

NOMURAHOLDINGSINC ...................

NVIDIACORP .............oooii,
PEPSICOINC ...,
ROYAL BANK OF CANADA .................

RUSH SYSTEM FORHEALTH ..............

SOUTHERN COPPERCORP ...............
T-MOBILEUSAINC ...
TEGNAINC ...
TPMT 2017-4A1-RMBS ....................
VERIZON COMMUNICATIONS INC ...
LUKOIL INTERNATIONAL FINANCE BV ...

.. 07/08/2020 ..
.. 05/06/2020 ..
.. 05/04/2020 ..
.. 01/14/2020 ..
.. 02/18/2020 ..
.. 01/06/2020 ..
.. 01/23/2020 ..
.. 08/21/2020 ..
.. 01/06/2020 ..
.. 05/05/2020 ..
.. 08/04/2020 ..
.. 05/06/2020 ..
.. 02/13/2020 ..
.. 07/08/2020 ..
.. 08/05/2020 ..
.. 08/04/2020 ..
.. 01/21/2020 ..
.. 08/04/2020 ..
.. 06/11/2020 ..
.. 07/08/2020 ..
.. 02/04/2020 ..
.. 04/30/2020 ..
.. 01/28/2020 ..
.. 01/06/2020 ..
.. 06/16/2020 ..
.. 02/19/2020 ..
.. 08/06/2020 ..
.. 07/08/2020 ..
.. 01/01/2020 ..
.. 06/24/2020 ..
.. 07/08/2020 ..
.. 01/13/2020 ..
.. 08/14/2020 ..
.. 07/08/2020 ..
.. 01/14/2020 ..
.. 01/13/2020 ..
.. 04/30/2020 ..
.. 01/13/2020 ..
.. 04/29/2020 ..
.. 01/13/2020 ..
.. 01/29/2020 ..
.. 07/06/2020 ..
.. 06/11/2020 ..
.. 04/29/2020 ..
.. 01/13/2020 ..
.. 06/16/2020 ..
.. 07/01/2020 ..
.. 07/08/2020 ..
.. 01/07/2020 ..
.. 07/27/2020 ..
.. 03/17/2020 ..
.. 07/01/2020 ..

Various ........................

JP MORGAN SECS INC., - FIXED INCOME ...
JP MORGAN SECS INC., - FIXED INCOME ...

GOLDMAN ....................

BNP PARIBAS SECURITIESBOND ............
BARCLAYS CAPITAL INCFIXEDINC .........
CITIGROUP GLOBAL MARKETSINC. .........

MORGAN STANLEY CO .....

BNP PARIBAS SECURITIESBOND ............

HSBC SECURITIES INC. ....

DEUTSCHE BANK SECURITIES, INC. .........

MORGAN STANLEY CO .....

JP MORGAN SECS INC., - FIXED INCOME ...

RBC CAPITAL MARKETS ...
WELLS FARGO SECURITIES

CITIGROUP GLOBAL MARKETSINC. .........
BARCLAYS CAPITALINCFIXEDINC .........
JP MORGAN SECS INC., - FIXED INCOME ...

MORGAN STANLEY CO .....
Various ........................
WELLS FARGO SECURITIES
MORGAN STANLEY CO .....
MORGAN STANLEY CO .....
GOLDMAN ....................
Various ........................

JP MORGAN SECS INC., - FIXED INCOME ...

WELLS FARGO SECURITIES

CREDIT SUISSE SECURITIES (USA) ..........

Adjustment ....................

JP MORGAN SECS INC., - FIXED INCOME ...

Various ...

JP MORGAN SECS INC., - FIXED INCOME ...
JP MORGAN SECS INC., - FIXED INCOME ...

MORGAN STANLEY CO .....

CITIGROUP GLOBAL MARKETSINC. .........

HSBC SECURITIES INC. ...

BARCLAYS CAPITALINC FIXEDINC .........
BARCLAYS CAPITAL INCFIXEDINC .........
DEUTSCHE BANK SECURITIES, INC. .........

Bank of America Securities ..
GOLDMAN ....................

NOMURA SECURITIES INTLINC ..............

RBC CAPITAL MARKETS ...
MORGAN STANLEY CO .....
RBC CAPITAL MARKETS ...

CITIGROUP GLOBAL MARKETSINC. .........
JPMORGAN CHASE BANK/RBS SECURITIES
JP MORGAN SECS INC., - FIXED INCOME ...
CITIGROUP GLOBAL MARKETSINC. .........

Various ...

JP MORGAN SECS INC., - FIXED INCOME ...

BARCLAYS CAPITALINC ...

.. 5,142,700

.. 2,906,617
.... 458,460
.. 2,423,566
.... 997,950
.. 5,164,818

3,297,228
... 200,000
. 2,920,945
... 255,000
. 3,470,791
. 3,606,048
(2,332,000)
.. 4,696,851
.. 4,008,033
. 3,551,508
. 1,114,961
.. 3,148,656
. 4,845,005
.. 3,566,066
.. 2,784,992

AAAAAAAAAAA 3,600,000
........... 1,700,000
AAAAAAAAAAA 1,950,000

........... 5,000,000
AAAAAAAAAAA 1,500,000
........... 2,600,000
AAAAAAAAAAAAA 450,000
AAAAAAAAAAA 2,197,000
........... 1,000,000
AAAAAAAAAAA 5,150,000
.............. 91,000
AAAAAAAAAAA 1,925,000
........... 3,300,000
............. 200,000
AAAAAAAAAAA 2,917,000
............. 255,000
AAAAAAAAAAA 3,115,000
........... 3,600,000
......... (2,200,000)
AAAAAAAAAAA 4,700,000
........... 4,000,000
AAAAAAAAAAA 3,525,000
........... 1,000,000
AAAAAAAAAAA 2,800,000
AAAAAAAAAAA 4,850,000
........... 3,525,000
AAAAAAAAAAA 2,800,000
........... 3,425,000
AAAAAAAAAAA 1,000,000
........... 6,900,000
............. 550,000
AAAAAAAAAAA 5,300,000
............. 350,000
AAAAAAAAAAA 2,750,000
........... 5,125,000
........... 2,315,000
AAAAAAAAAAA 1,910,000

AAAAAAAAAAA 1,940,000

AAAAAAAAAAAAA 5,400

3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

AAAAAAAA 122,865,737
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Paid for Accrued NAIC Designation
CusIP Name of Number of Interest and and Administrative
Identification Description Foreign | Date Acquired Vendor Shares of Stock Actual Cost Par Value Dividends Symbol
Bonds - Hybyid Securities
38144GAC5 . | GOLDMAN SACHS GROUPINC .........ooooii .. 01/23/2020 .. |GOLDMAN ............ooo XXX .o 575,000|............. 575,000|................... 3FE ...
854502AM3 ..| STANLEY BLACK & DECKERINC ... .. 02/03/2020 .. |WELLS FARGO SECURITIES ..................|...... XXX . oo 65,000 (.............. 65,000 (................... 2FE ...
4899999 Subtotal - Bonds - Hybrid SECUIHIES ........... ... XXX .o 640,000(............. 640,000 ..............oo | XXX ...
8399997 Subtotal - BONAS - Part 3 ... .. XXX ..o ... 180,629,645|........ 175,119,329 |.......... 544516|........... XXX ...
8399998 Summary Item from Part 5 for Bonds (N/A to Quarterly) ... XXX ..o XXX .o XXX .| XXX oo XXX ..
8399999 SUDIOtAl - BONAS ... ... .o XXX ... |.... 180,629,645 ........ 175,119,329 | .......... 544516 ........... XXX ...
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
425500208 .. [HENKELAND ADR ... .. ... C...|.. 04/28/2020 .. [NotAvailable .....................................|....... 59,020.000........ 1,279,032 ... Zo
48128BAG6 ..| JPMORGAN CHASE & CO ...................o .. 01/15/2020 .. | JP MORGAN SECS INC., - FIXED INCOME ... |..... 250,000.000(.......... 250,000 ... 2FE ...
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred .........................o i XXX 1,529,032 ....... XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
060505FQ2 .. [BANKOF AMERICA CORP ... ... .. 01/21/2020 .. | Bank of America Securities ......................|..... 575,000.000(.......... 575,000 | ... 2FE ...
172967MK4 .| CITIGROUP INC ................. .. 01/15/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|..... 360,000.000(.......... 360,000 (... 3FE ..
8599999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred ... XXX .| 935,000 ....... XXX XXX ..
8999997 Subtotal - Preferred StoCKS - Part 3 ... .. .. .. XXX oo 2,464,032|....... XXX oo XXX ...
8999998 Summary Item from Part 5 for Preferred Stocks (N/A 10 QUaTEIlY) ..o XXX ..o XXX .o XXX oo XXX oo XXX ...
8999999 Subtotal - Preferred STOCKS ........ ... XXX oo 2,464,032]....... XXX oo XXX ...
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055102 ...|AFLACORD .........cooiiiii i L .. 04/13/2020 .. | JP MORGAN SECURITIESLLC ................|........ 2,551.000(.......... 103,744 ....... XXX o
00206R102 .. [AT&TORD ... ..o .. 06/01/2020 .. |Various ................ccoocoii 137,255.000|........ 4,168,290 ....... XXX o
002824100 ...| ABBOTT LABORATORIESORD ...........ooooieiiiiie e L .. 07/28/2020 .. |Various .................coocooii 20,761.000]........ 1,952,401(....... XXX o
00287Y109 .. [ABBVIEORD .........coooiiii e L .. 06/01/2020 .. |Various ...............c.cooieiiii | 38,824.752|........ 3,541,827 ....... XXX o
00434H108 .. [ACCELERON PHARMA ORD ... .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|.......... 745.000............ 79,093 (....... XXX o
00507V109 .. [ACTIVISION BLIZZARD ORD ..........ccooiiiiiiiii i L .. 07/28/2020 .. |Various .................coocoeii 18,172.000|........ 1,338,172 ....... XXX o
00650F109 ...| ADAPTIVE BIOTECHNOLOGIESORD ... .. 06/09/2020 .. |Various ................ccoci 4,441.000(.......... 170,838 ....... XXX oo
00751Y106 .. | ADVANCE AUTOPARTSORD ..........oooiiiiiiiiie L .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................ | 240.000(............ 35,068(....... XXX o
007903107 ...| ADVANCED MICRODEVICESORD .............ooooiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 2,055.000(.......... 140,835(....... XXX o
00846U101 .. [ AGILENT TECHNOLOGIESORD ............oooooioiii .. 07/28/2020 .. |Various .................cocco 14,310.000 |........ 1,262,576 ....... XXX oo
00847X104 .. | AGIOS PHARMACEUTICALSORD ..........cooooiiiiii L .. 07/28/2020 .. |Various ... 6,877.000(.......... 339,075]....... XXX o
009158106 ...| AIR PRODUCTS AND CHEMICALS ORD ...........cooooviieiii .. 07/28/2020 .. |Various ................ccoc 7,894.000........ 2,071,703 ....... XXX oo
012653101 ...|ALBEMARLE ORD ............oooiiiiii e L .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 2,850.000(.......... 239,781|....... XXX o
015271109 ...| ALEXANDRIA REAL ESTATEEQREITORD ... .. 06/01/2020 .. |Various ................ccociii 14,260.000 |........ 2,176,980 ....... XXX oo
020002101 ...|ALLSTATEORD ..o .. 05/13/2020 .. |Various ................coocii 14,533.000|........ 1,429,564 | ....... XXX o
02043Q107 .. | ALNYLAM PHARMACEUTICALSORD ...........ooooiiiiiiie L .. 06/09/2020 .. |Various ...............c.cooiiiiii | 2,332.000(.......... 295,888 ....... XXX o
02079K305 .. [ALPHABET CLAORD ........coooiiii i .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 1,135.000........ 1,714,902 ....... XXX oo
022098103 .. [ALTRIAGROUP ORD ..........coooiiiiiiie e .. 03/09/2020 .. |Various ...............oocooiii 27,935.000]........ 1,198,509 ....... XXX o
023608102 ...|[AMEREN ORD ... .. 06/01/2020 .. | Bank of America Securities ......................|........ 1,725.000|.......... 127,713 ... XXX oo
02376R102 .. | AMERICAN AIRLINESGROUPORD ...........coooiiiiii L .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 3,365.000............ 39,687 (....... XXX o
024835100 ...| AMERICAN CAMPUS COMMREITORD ...........ooooiiie .. 05/21/2020 .. |INSTINET ... 2,520.000(............ 81,453 (....... XXX o
025537101 ...| AMERICAN ELECTRICPOWERORD ................oooii .. 07/28/2020 .. |Various ................ccoc 8,085.000|.......... 709,555 ....... XXX oo
025816109 ...| AMERICAN EXPRESS ORD ..........ccoooiiiiiiieeee .. 07/28/2020 .. |Various .................coocoeii 19,845.000|........ 1,818,297 ....... XXX o
026657306 ...| AMERICAN HOMES 4 RENTCLAREITORD ... .. 07/28/2020 .. |Various ..................ocoo 40,391.000|........ 1,042,370 ....... XXX oo
026874784 ...| AMERICAN INTERNATIONAL GROUPORD ..............ooooi [ .. 04/16/2020 .. |Various .................coocooii 37,820.000.......... 953,009|....... XXX o
03076C106 .. | AMERIPRISE FINANCE ORD ... .. 05/11/2020 .. | Bank of America Securities ......................|.......... 315.000(............ 39,020(....... XXX o
031162100 ...|[AMGEN ORD ...........oo i . 05/11/2020 .. |Various ...............occoci 4,975.000(........ 1,095,541....... XXX o
032095101 ...|AMPHENOL CLAORD ..........ocooiiiiiiie e L .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 1,195.000.......... 125,071 ....... XXX o
032654105 ...| ANALOG DEVICES ORD ..........oooiiiiiiii e .. 07/28/2020 .. |Various .................coo 9,393.000........ 1,055,734 ....... XXX o
035710409 ...| ANNALY CAPITAL MANAGEMENTREITORD ...........oooooiei [ .. 04/13/2020 .. | JP MORGAN SECURITIESLLC ................|........ 2,206.000(............ 13418]....... XXX o
036752103 ...[ANTHEM ORD ... .. 04/27/2020 .. | JP MORGAN SECURITIESLLC ................|........ 1,767.000|.......... 472,355|....... XXX oo
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037411105 .. | APACHE ORD ..ot .. 03/09/2020 .. [VariOuS ...........c.oveviiiiiiiiieis | 7,060.000.......... 134,780 ....... XXX | |
03748R754 .. | APARTMENT INVSTMGT CLAREITORD ......ooiviiiiiiiiie e .. 03/09/2020 .. [UBS SECURITIESLLC .........coooveiviiii oo, 475.000............ 22,674|....... XXX o e |
038222105 ...| APPLIED MATERIAL ORD ........oivviiiiiieie | .. 05/11/2020 .. [Various ............ccocvveiiiiiiiiis | 4,286.000.......... 238,958 ....... XXX o |
03852U106 .. | ARAMARK ORD ........oiiiiiiiiiee e e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|oeeennes 4,800.000.......... 106,681 ....... XXX o e |
039483102 ...| ARCHER DANIELS MIDLAND ORD ........oiivviiiiieiiee | .. 07/28/2020 .. [Various .............ccoccveiiiiiiiieiiiis | 18,365.000|.......... 776,793 ....... XXX | |
044186104 ...| ASHLAND GLOBAL ORD ........oovviiiiiiieiiiieiiieieeee e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 2,370.000.......... 186,371 ....... XXX oo [ |
045487105 ...| ASSOCIATED BANCORP ORD .........ooivviiiiiieiiieiieiiieie e .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|.......... 980.000............ 20,515]....... XXX o e |
04621X108 .. | ASSURANT ORD .......oiiiiiiiii e .. 04/13/2020 .. | JP MORGAN SECURITIESLLC ...........oooo|veevn. 706.000............ 76,652 ....... XXX | |
049560105 ...| ATMOS ENERGY ORD ........cooviiiiiiiiiiiiiieeiiei e .. 04/20/2020 .. [MORGAN STANLEY CO ........cooovvviina |, 243.000(............ 24915|....... XXX o e |
052769106 ...| AUTODESK ORD .........ooivviiiiiiiiiiee e .. 07/28/2020 .. [Various .............ccoovveiiiiiiiiiiieis 2,155.000.......... 489,853 |....... XXX | |
053015103 ...| AUTOMATIC DATAPROCESSING ORD ........ocooviviiiiiiiiiii e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.ooeeees 2,020.000.......... 296,909 ....... XXX oo [ |
053611109 ...| AVERY DENNISONORD .........ooiiiiiiiiiiiiiieiii e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo.o|veevnnnnn. 710.000|............ 83,607 ....... XXX o e |
05523R107 .. | BAE SYSTEMS ADR ..ot ... C...|.. 04/08/2020 .. | Not Available .................ccoooovviii [, 5,780.000|.......... 149,933 ....... XXX | |
055622104 ...| BP ADR EACHREPSTNG SIXORD ..........oooviiiiiiiiii ... C...|.. 01/13/2020 .. | Not Available ..................ccoooovini [, 8,850.000.......... 341,055|....... XXX o e |
05605H100 .. | BWX TECHNOLOGIES ORD .......oovvoiiiiiieiieieeeee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oevnnnes 2,180.000.......... 118,069 | ....... XXX o |
05722G100 .. |BAKERHUGHES CLAORD .........oooviiiiiiiiiiiiiii e .. 07/28/2020 .. [Various .............cooevviiiiiiiiiiiiiiies | 11,105.000 |.......... 216,502 ....... XXX o e |
060505104 ...| BANK OF AMERICAORD ..........coooviiiiiiiiiiie .. 04/20/2020 .. [VariOUS .............coccieiiiiiiiieiiii | 99,355.000........ 2,296,006 ....... XXX o |
062540109 ...| BANK OF HAWAITORD ..........oooiiiiiiii .. 02/07/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|vevvn. 870.000............ 78,846 ....... XXX o |
064058100 ...| BANK OF NEW YORKMELLONORD ........oooiviiiiiiiiiiiiie e .. 07/28/2020 .. [Various .............coceoveiiiiiiiiiiiiis 5,615.000.......... 199,167 ....... XXX o e |
06417N103 .. |BANKOZK ORD ... ..ot .. 04/02/2020 .. {Not Available ....................cooco |, 11,100.000|.......... 183,351 ....... XXX o |
o 071813109 ...| BAXTER INTERNATIONALORD ..........ooooooiiiiiiiiiiiii .. 05/11/2020 .. [Various ............ccoevveiiiiiiiiies e 5,055.000.......... 448,148 |....... XXX o e |
m 072730302 ...| BAYER AKTIENGESELLSCHAFT EACHREADR .............cooiiii, ... C...|.. 04/09/2020 .. | Not Available .................ccoocoooiiii [, 61,040.000|.......... 905,698 ....... XXX | |
o 075887109 ...| BECTON DICKINSON ORD ........co.oviiiiiiiiieiieeee | .. 07/28/2020 .. [Various .............coceveiiiiiiiiiiies 2,929.000.......... 776,511 ... XXX oo [ |
E 084670702 ...| BERKSHIRE HATHWAY CLBORD ........ooiviiiiiiee | .. 06/01/2020 .. [VariOUS ..........oovveiieiiieiieiiiees | 13,841.000........ 2,540,235 ....... XXX o e |
w 086516101 ...|BESTBUY ORD .......iiviiiiiiiiei e .. 06/01/2020 .. [VarOUS ..........ccvvveiieiiiiieiies | 11,340.000|.......... 883,953 |....... XXX | |
08862E109 .. |BEYOND MEATORD .......oiviiiiiiiiiieeeeeeee e .. 05/18/2020 .. [Various .............cooeieiiiiiiiiiiiiiies | 921.000............ 98,436 ....... XXX o e |
090572207 ...| BIO RAD LABORATORIES CLAORD ........ooovviiiiiiiieii .. 06/09/2020 .. [VariOUS .............ovviieiiieiiiiiiieiiis | 1,925.000{.......... 874,568 ....... XXX o |
09061G101 .. | BIOMARIN PHARMACEUTICAL ORD .......ooovovvieiieie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................| oo, 170.000............ 20,906 ....... XXX oo [ |
09062X103 .. |BIOGEN ORD ..ottt e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 1,685.000.......... 505,628 ]....... XXX o e |
09073M104 ..|BIOTECHNE ORD ..........ccooiiiiiiiiiiiiiieiee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|veennn. 460.000(.......... 125199 ....... XXX | |
09247X101 .. | BLACKROCK ORD ... ...oiviii et e .. 07/28/2020 .. [Various .............cooeoveiviiiiiiiiiiies | 3,571.000........ 2,008,593 ....... XXX o e |
093671105 ...|H&R BLOCK ORD ........ooiviiiieiiieee .. 06/01/2020 .. [VariOUS ..........covvviiieiiiiiieiieies |, 85,635.000|........ 1,445,079 (....... XXX o |
09609G100 .. | BLUEBIRD BIOORD .........oiviiiiiiiiiiieieiieeeeee e .. 07/28/2020 .. [Various ..............ccccoeeiviiiiiiis 1,220.000............ 88,075]....... XXX o e |
097023105 ...|BOEING ORD ..........ooovviiiiiiiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|.ooeee. 10,200.000|........ 1,757,326 | ....... XXX o |
099724106 ...| BORGWARNER ORD ...........cooiiiiiiiiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|.oeene. 12,720.000|.......... 492,258 | ....... XXX o |
101121101 ...|BOSTON PROPERTIES REITORD .........coovviiiiiiiiiei [, .. 03/09/2020 .. [UBS SECURITIESLLC .........cccooveivii oo, 880.000.......... 109,314 ....... XXX o e |
101137107 ...[BOSTON SCIENTIFICORD ........oiiviiiiiiiiiiieie e [ .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnees 9,235.000|.......... 354427 ....... XXX o |
109194100 ...| BRIGHT HORIZONS FAMILY SOLUTIONS ORD ..........ccooviiiiiiii [, .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeennes 1,860.000.......... 206,570 ....... XXX o e |
110122108 ...| BRISTOL MYERS SQUIBBORD ............oiiviiiiiiiiii [ .. 05/21/2020 .. [VariOUS ...........cooveieiiiiiei | 49,465.000|........ 3,047,426 ....... XXX o |
110448107 ...| BRITISH AMERICAN TOBACCOADRREPORD ..........ccviviiiinn, ... C...|.. 04/14/2020 .. | Not Available ..................c.ccooiii [ 11,177.000|.......... 374,939 ....... XXX o e |
11135F101 ...[BROADCOM ORD ........oiiiiiiiiiie e [ .. 07/28/2020 .. [Not Available ......................coo | 1,085.000.......... 334,493 ....... XXX o e |
115236101 ...[BROWN & BROWN ORD ..ot [ .. 04/13/2020 .. [Various .............ccoovieiiieiiiiiiis | 7,078.000.......... 265,589 ....... XXX o |
116794108 ...[BRUKERORD ..........viiiiiiii i [, .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeeeees 1,805.000............ 78,3041 ....... XXX o e |
122017106 ... BURLINGTON STORES ORD ........cooviiiiiiiiiiiiiiieie [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|veevn, 110.000|............ 20,223 ....... XXX o |
12503M108 .. | CBOE GLOBAL MARKETS ORD ..........ooiviiiiiiiieiiieiei [, .. 07/28/2020 .. [Not Available ........................cco | 3,696.000.......... 344828 ....... XXX oo [ |
12504L109 ...[CBRE GROUP CLAORD ........ooviiiiiieeeeee [, .. 05/18/2020 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 634.000............ 24785|....... XXX o e |
125269100 ...| CF INDUSTRIES HOLDINGS ORD .......oiviiiieiiie e [, .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oeevnees 2,105.000............ 63,7571 ....... XXX o |
12541W209 ..| CH ROBINSON WORLDWIDE ORD ........ooiviiiiiiiieeee [, .. 07/28/2020 .. [Various .............cooevieiiiiiiiiiiiees | 13,310.000 |........ 1,109,844 ... XXX o e |
125523100 .. [CIGNAORD .....ooviiii e [ .. 07/28/2020 .. [VariouS .............ooevieiiiiiiiiieis 3,314.000|.......... 622,650 ....... XXX o |
12572Q105 .. [CME GROUP CLAORD ..o [, .. 07/28/2020 .. [Various .............cccccoeiiiiiiiiiiiiiieis | 12,075.000 |........ 2,163,897 ....... XXX o e |
125896100 ...[CMS ENERGY ORD .........ooviiiiiiiiiii e [, .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|vevvn, 945.000(............ 60,068 ....... XXX o |
126117100 ...[CNAFINANCIAL ORD ..ot [, .. 07/28/2020 .. [Various .............coevieiiiiiiiiiiies | 9,360.000.......... 363,204 ....... XXX o |
126408103 ...[CSXORD ... oottt [ .. 07/28/2020 .. [Various .............cooeveiiiiiiiiiiiieieis | 12,912.000|.......... 904,072]....... XXX o e |
126650100 ...[CVSHEALTHORD .......cooiiiiiiiie e [ .. 05/11/2020 .. [VariouS ...........coooevieiiiiiiieiii | 17,782.000|........ 1,105,227 | ....... XXX o |
127097103 ...[CABOT OIL& GASORD ......iiviiiiiiiiiiiiiieiieieiiee .. 07/28/2020 .. [Various ..........ccccoveieiiiiiiiiiiiiaiiieiis |, 12,501.000].......... 234,574 ]|....... XXX oo e |
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133131102 ...| CAMDEN PROPERTY REITORD ..o e .. 05/21/2020 .. |Various ... 3,055.000.......... 305,570]....... XXX o
134429109 ...| CAMPBELL SOUP ORD .........cooviiiiiiiie e L .. 06/01/2020 .. | Bank of America Securities ...................... [........ 3,205.000].......... 162,235(....... XXX
14149Y108 .. | CARDINAL HEALTHORD ... e .. 06/01/2020 .. |Various ... 17,675.000.......... 925,318 ....... XXX o
142339100 ...| CARLISLE COMPANIES ORD ..........cooiiiiiiieiee [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|[........ 1,590.000.......... 188,222 ....... XXX
143130102 ...|CARMAX ORD ... .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 2,450.000(.......... 240,080 ....... XXX o
14316J108 ...| CARLYLEGROUP ORD ..ot L .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|[....... 11,120.000|.......... 321,764 ....... XXX
14448C104 .. |CARRIER GLOBAL ORD ..ot L .. 07/28/2020 .. |Various ...............cocooieii 17,810.000|.......... 437,079 ....... XXX
148806102 ...| CATALENT ORD ..o .. 03/09/2020 .. [UBS SECURITIESLLC ... 260.000(............ 11,506 (....... XXX o
149123101 .. .| CATERPILLAR ORD ..ot L .. 06/01/2020 .. |Various ..............coocooieii 10,850.000........ 1,242,163 | ....... XXX
15135B101 .. |[CENTENEORD ....... ..o .. 07/28/2020 .. |Various ... 8,320.000.......... 531,442|....... XXX o
151897107 ...| CENTERPOINT ENERGY ORD ..ot [ .. 02/07/2020 .. | JP MORGAN SECURITIESLLC ................|[........ 8,795.000].......... 234,943|....... XXX
15677J108 ...| CERIDIAN HCMHOLDING ORD ..........ooiiiiieee e L .. 07/28/2020 .. |Various ...............cocooeiii 1,760.000|.......... 137,3911....... XXX
15912K100 .. | CHANGE HEALTHCARE ORD ... .. 07/28/2020 .. |Various ... 8,536.000.......... 100,055{....... XXX o
159864107 ...|CHRLS RIVERLABS ORD ..ot [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|[........ 1,415.000.......... 280,623 ]....... XXX
16119P108 .. | CHARTER COMMUNICATIONS CLAORD ..o .. 07/28/2020 .. |Various ..................coc 1,126.000|.......... 554,125 ....... XXX o
163851108 ...| CHEMOURS ORD .........ccoiiiii i .. 01/16/2020 .. | Not Available ..........................ooc [ 3,435.000|............ 61,885|....... XXX
16411R208 .. |CHENIERE ENERGY ORD ... .. 05/04/2020 .. |Various ..................cc 1,907.000|............ 81,067 |....... XXX o
166764100 ...|CHEVRONORD ... .. 07/28/2020 .. |Various ..................coco 16,510.000 |........ 1,550,938 ....... XXX o
169905106 ...| CHOICE HOTELS INTERNATIONALORD ..........coooiiiiiiie [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................ oo 730.000|............ 62,058]....... XXX
171779309 .| CIENAORD ... .. 07/28/2020 .. |Various ... 3,216.000.......... 173,762 ....... XXX o
o 171798101 ...| CIMAREXENERGY ORD .........oooiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|[........ 1,105.000............ 27,745|....... XXX
m 172062101 ...| CINCINNATIFINANCIALORD ... .. 06/01/2020 .. |Various ... 6,730.000(.......... 458,586 ....... XXX o
o 17243V102 .. | CINEMARK HOLDINGS ORD ..o L .. 05/11/2020 .. [Various ..............coocooiiii 21,220.000].......... 464,714 ....... XXX
> 17275R102 .. |CISCO SYSTEMS ORD .......oviiiiiiiiiice e L .. 07/28/2020 .. |Various ................ocooeiiiii | 110,000.000........ 5122,303]....... XXX
e 172967424 .. |CITIGROUP ORD ..o .. 04/20/2020 .. |Various ..................cc 25,330.000]........ 1,075,778 ....... XXX o
174610105 ...| CITIZENS FINANCIAL GROUP ORD ..........cooviiiiieeieee [ .. 03/09/2020 .. |UBS SECURITIESLLC .............oooeiia e 4,225.000(............ 96,311|....... XXX
177376100 ...|CITRIXSYSTEMS ORD ... e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 1,690.000.......... 233,885|....... XXX o
189054109 ...| CLOROX ORD .......0oiviiiii e L .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................ oo 945.000].......... 216,577 ....... XXX
191216100 ...|COCA-COLAORD ..ot L .. 07/28/2020 .. |Various ................ocoooeiii 48,345.000........ 2,356,815|....... XXX
192446102 ...| COGNIZANT TECHNOLOGY SOLUTNCLAORD ...........oooooii o .. 04/15/2020 .. |Various ..................cco 6,850.000(.......... 353,562 ....... XXX o
194162103 ...| COLGATE PALMOLIVE ORD ..o L .. 07/28/2020 .. |Various ................ocooeiii 6,530.000(.......... 4741991 ....... XXX
20030N101 .. |COMCAST CLAORD ..o .. 04/27/2020 .. |Various ... 11,685.000 |.......... 443,060 ....... XXX o
200340107 ...|COMERICAORD ...........ooiiiiie e .. 05/11/2020 .. | Bank of America Securities ...................... [........ 3,580.000].......... 115,213 ....... XXX
200525103 ...| COMMERCE BANCSHARES ORD ............ocooooiii .. 05/04/2020 .. | JP MORGAN SECURITIESLLC ................|[.......... 739.000|............ 43174 ... XXX o
205887102 ...| CONAGRABRANDS ORD ............ocooiiiiii .. 07/28/2020 .. |NotAvailable .....................................|....... 11,391.000.......... 413,370 ....... XXX o
20605P101 .. | CONCHO RESOURCES ORD ...........oovooiiiiiieiieeeeee .. 06/01/2020 .. |Various ...............cocooiiii 5171.000].......... 283,787 ....... XXX
20825C104 .. | CONOCOPHILLIPS ORD ..o .. 05/18/2020 .. |Various ... 25,605.000.......... 970,133 ....... XXX o
209115104 ...| CONSOLIDATED EDISONORD .........ccovviiiiiiiiieeeeeeee [ .. 07/28/2020 .. [Various ................ocoooeii 18,370.000........ 1,516,367 | ....... XXX
21036P108 .. | CONSTELLATIONBRANDS CLAORD ...........oooii .. 04/20/2020 .. |Various ..................cco 10,701.000|........ 1,526,087 | ....... XXX o
21870Q105 .. | CORESITE REALTYREITORD ........ccoooiiiiiieeieeeee .. 06/01/2020 .. | Bank of America Securities ...................... [.......... 855.000.......... 106,369 ....... XXX o
21871D103 .. |CORELOGICORD .........ocoviiiiieei e .. 07/28/2020 .. |Various ...............cocooeiii 3,700.000].......... 233,9401....... XXX
219350105 ...|CORNINGORD ..o .. 05/21/2020 .. |Various ..................ccc 60,805.000........ 1,341,034 ....... XXX o
22052L104 ...|CORTEVAORD .........ooiiiiii e .. 02/07/2020 .. |Various ...............cocooiii 2,910.000(............ 85,492|....... XXX
22160K105 .. | COSTCOWHOLESALEORD ...........cooooiiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|[.......... 755.000.......... 247,925|....... XXX o
222070203 ...|COTY CLAORD .......coiii e .. 01/16/2020 .. | INVESTMENT TECHNOLOGY GROUP, I ......|........ 3,585.000|............ 40,877 1....... XXX
222795502 ...| COUSINS PROPERTIESREITORD .........ooiiiieieieee .. 06/01/2020 .. | Bank of America Securities ...................... [........ 2,185.000(............ 69,271|....... XXX
224399105 ...|CRANEORD ... .. 07/28/2020 .. |Various ..................coc 3,445.000.......... 189,521 ....... XXX o
225310101 ...| CREDIT ACCEPTANCE ORD ...........ooovviiiiieiieeeeeeeee [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................ oo 163.000............ 67,278 ....... XXX
225447101 ...|CREEORD ... .. 04/06/2020 .. |Various ..................cco 1,423.000............ 55,199 |....... XXX o
22788C105 .. | CROWDSTRIKE HOLDINGS CLAORD ..o .. 07/28/2020 .. | Not Available ...........................oc [ 1,360.000.......... 145794 | ....... XXX
22822V101 .. | CROWN CASTLE INTERNATIONALREITORD .............oooooe .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 2,875.000(.......... 494,484 ....... XXX o
229663109 ...| CUBESMART REITORD ...........coooiii .. 06/01/2020 .. |Various ... 4,865.000(.......... 130,690 ....... XXX o
229899109 ...| CULLEN FROSTBANKERSORD ...........cooiiiiiiiiieeieee .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|[........ 3,710.000].......... 268,956 ....... XXX o
231021106 ...| CUMMINS ORD ... .. 07/28/2020 .. |Various ... 4,825.000(.......... 908,510 ....... XXX o
232806109 ...| CYPRESS SEMICONDUCTORORD ..o .. 03/09/2020 .. |UBS SECURITIESLLC ......................... ... 3,655.000|............ 57,041]....... XXX
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23283R100 .. |CYRUSONE REITORD .........ooiiiiiiiiiiiiiiie .. 06/09/2020 .. [VariOUS ..........ccovveiieiiiiiieii | 17,808.000|........ 1,278,619(....... XXX | |
23331A109 .. [DRHORTON ORD ... | .. 07/28/2020 .. [Various .............coovviviiiiiiiiiiiiaes | 10,200.000 | .......... 587,320 ....... XXX o e |
233331107 ...|DTEENERGY ORD .........coooviiiiiiiii e .. 06/01/2020 .. [VariOUS ..........ccovviiieiiiiiieiiees | 16,115.000|........ 1,693,373 |....... XXX o |
23355L106 ...| DXC TECHNOLOGY ORD ........oivvviiieiiiiieieeieeeeee e .. 05/21/2020 .. [Various .............cooeieiiiiiiii | 12,675.000|.......... 246,656 ....... XXX o e |
235851102 ...| DANAHER ORD ..........ooooiiiiiiii e .. 07/28/2020 .. [Various .............ccoccveiiiiiiiieiiiis | 20,814.000........ 3,674,032 ....... XXX | |
237194105 ...| DARDEN RESTAURANTS ORD .......ooiviviiiiieee e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeenees 2,735.000.......... 208,890 ....... XXX oo [ |
244199105 ...|DEEREORD .......ocoiiiiiiiii e .. 05/21/2020 .. [Various ............cooevieiiiiiiiies | 5475.000|.......... 790,267 ....... XXX o e |
247361702 .| DELTAAIRLINESORD .........ooooiiiiiiiiii .. 04/13/2020 .. [Various .............oovvieiiiiiiiie 4,495.000(.......... 225557 |....... XXX | |
25179M103 ..| DEVON ENERGY ORD .........ooiiiiiiiiiiiiiieeiiei e .. 07/28/2020 .. [Various .............coceoieiviiiiiiiiiies e 6,105.000|............ 71,582 ....... XXX o e |
25278X109 .. | DIAMONDBACK ENERGY ORD ........ooovviiiiiiiiieiie .. 07/28/2020 .. [VariOuS ...........c.ooeviiiiiiiiiis 3,868.000.......... 153,315 ....... XXX | |
253868103 ...| DIGITALREALTY REITORD ..o e .. 06/09/2020 .. [VariouS ..........cccovviieiiiiiiiiiae | 12,934.000|........ 1,800,376 ....... XXX oo [ |
254687106 ...| WALT DISNEY ORD ........oooviiiiiiiiiiieee | .. 07/28/2020 .. [Various .............cccccieiiiiiiiieiiiiiieis | 11,411.000|........ 1,297,596 | ....... XXX o e |
254709108 ...| DISCOVER FINANCIAL SERVICES ORD ........oovvviviiiieiiieie .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oevnnnes 9,165.000|.......... 558,109 ....... XXX | |
25659T107 ...| DOLBY LABORATORIES CLAORD ........oviviiiiieeieiee | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeennes 5,975.000|.......... 410,447 ....... XXX o e |
25746U109 .. | DOMINION ENERGY ORD ........ooviiiiiiiiieee .. 07/28/2020 .. [VariouS .............coovvieiiiiiiieiiii | 93,280.000........ 74473781 ....... XXX o |
257559203 ...| DOMTAR ORD ..o | .. 03/23/2020 .. [Various .............cooeieiiiiiiiieii | 11,960.000 |.......... 257,431|....... XXX o e |
257651109 ...| DONALDSON ORD .......oovviiieiiiiieieee e | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oevnnnes 2,610.000.......... 127,249 ....... XXX o |
260003108 ...|DOVER ORD .........oiiiiiiiiiiiie e | .. 07/28/2020 .. [VariOuS ...........c.oovvieiiiiiiieiiii | 11,815.000|........ 1,157,082(....... XXX o |
260557103 ... | DOW ORD ..ot .. 05/21/2020 .. [Various .............ccccieiiiiiiiiiiii | 44,835.000|........ 1,644,864 |....... XXX o e |
264411505 ...| DUKE REALTY REITORD ......ooiiiiiiiiie | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevvnees 5,100.000|.......... 196,243 ....... XXX o |
o 26441C204 .. |DUKE ENERGY ORD .......ccoviviiiiiiiiieeee e .. 07/28/2020 .. [Various .............cooeveiiiiiiiiiiiieis |, 46,120.000 |........ 3,829,397 ....... XXX o e |
m 26614N102 .. |DUPONT DENEMOURS ORD ..........ooiviiiiiiiiiiie .. 04/20/2020 .. {Not Available ....................cooccooi |, 19,958.000|.......... 872,428 ....... XXX | |
o 268150109 ...| DYNATRACE ORD ........coooiiiiiiiiii .. 06/09/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeennes 6,942.000.......... 258,646 ....... XXX oo [ |
. 26875P101 .. |EOGRESOURCES ORD .........cccvviiiiiiiiiiiiieiiiei e .. 07/28/2020 .. [Various ..............ccccoeiieiiiiiis [ 6,918.000.......... 324,792 ....... XXX o e |
o 277432100 ...| EASTMAN CHEMICAL ORD ........ooiiviiiiiiei .. 02/07/2020 .. | JP MORGAN SECURITIESLLC ............ooo|vevvn, 700.000............ 50,753]....... XXX | |
278265103 ...| EATON VANCE COMNON VTG ORD ......cooovviiiiiiiiiiiieeie e .. 07/28/2020 .. [Various .............cccccoveiiiiiiieiiiiiiiis | 15,290.000 |.......... 589,964 ....... XXX o e |
278865100 ...| ECOLAB ORD ..o | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oeennees 2,610.000.......... 509,217 ....... XXX o |
281020107 ...| EDISON INTERNATIONAL ORD ........covvviiioiiiiieiieeee e .. 05/11/2020 .. [Various ..............cccoeeiiiiiiiiiiiiiieis | 30,115.000........ 1,791,428 | ... XXX oo [ |
28414H103 .. | ELANCO ANIMAL HEALTHORD ..o e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 3,350.000............ 71,071 ... XXX o e |
285512109 ...| ELECTRONIC ARTS ORD ........oivviiiiiiiiiiieieieee e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnees 3,765.000|.......... 508,601]....... XXX | |
291011104 ...|EMERSON ELECTRICORD ..........ovivviiieiiiieiee e .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ............... | .o 18,890.000|........ 1,225221(....... XXX o e |
29261A100 .. |ENCOMPASS HEALTHORD ........ooviiiiiiiieiee e .. 07/28/2020 .. [Various .............ccocoveiiiiiiiiiiiis | 2,945.000(.......... 202,106 ....... XXX o |
29272W109 ..| ENERGIZERHOLDINGS ORD .........oiviiiiiiiiiiiieiiiieiiee e .. 02/07/2020 .. {JP MORGAN SECURITIESLLC ...............o|veeennn 350.000............ 18,238 ....... XXX o e |
29362U104 .. |ENTEGRISORD ..........oiiiiiiiiiiiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|veevn, 415.000(............ 28,920 ....... XXX o |
29364G103 .. |ENTERGY ORD ..ot | .. 07/28/2020 .. [Various .............ccoovveiiiiiiiiiiiis | 6,745.000.......... 769,317 ....... XXX o |
293792107 ...| ENTERPRISE PRODUCTS PARTNERS UNT ... .. 04/28/2020 .. | CITIGROUP GLOBAL MARKETS INC. .........|....... 10,385.000 |.......... 168,605 ....... XXX o e |
29415F104 .. .| ENVISTAHOLDINGS ORD .......oovviiiiiiiiieiieeiee .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnees 4,470.000............ 99,0941 ....... XXX o |
294429105 ...| EQUIFAXORD .........oiiiiiiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo.o|veevnnenn. 650.000(.......... 105,740 ....... XXX o e |
29446M102 .. |EQUINOR ASA ... o ... C...|.. 04/08/2020 .. | Not Available .................cc.ocoooiiiii [, 30,610.000.......... 464,940 (....... XXX o |
29452E101 .. | EQUITABLE HOLDINGS ORD ........ovviiiiiiieiiiieeieees | .. 05/18/2020 .. [Various .............cocoveiviiiiiiiiiies e 6,425.000.......... 107,722 ....... XXX o e |
29476L107 ...| EQUITY RESIDENTIALREITORD .......oiviiiiiiiiiiiecees | .. 05/21/2020 .. [Various .............cooviieiiiiiiiis | 2,710.000.......... 186,438 | ....... XXX o e |
29530P102 .. | ERIE INDEMNITY CLAORD .......ooiiiiiiiiieiiee .. 07/28/2020 .. [Various .............coovveiiiiiiieiiiii | 495.000(............ 82,885|....... XXX o |
297178105 ...| ESSEXPROPERTY REITORD ........cooovviiiiiiiiiiiiii .. 06/01/2020 .. [Various .............ovvieiieiiiieiiiies | 3,050.000.......... 752,094 ....... XXX o e |
30040W108 ..| EVERSOURCE ENERGY ORD ........cooviiviiiiiiiiiiiiiiceii | .. 04/20/2020 .. [VariOUS .............ovvieiiiiiiiiiieiis | 2,691.000(.......... 239,802 ....... XXX o |
30063P105 .. |EXACT SCIENCES ORD ........ccovviiiiiiiiiiiieiiiiieie | .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ................| oo, 940.000............ 89,9271 ....... XXX oo [ |
30161N101 .. |EXELON ORD ..ot .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ................|.o.o.e. 12,065.000 |.......... 458,879 ....... XXX o e |
30161Q104 .. |EXELIXISORD .......oiiiiiiiiiei e .. 03/09/2020 .. [UBS SECURITIESLLC .........coooovviii | e 1,145.000|............ 20,637]....... XXX o |
30212P303 .. |EXPEDIAGROUP ORD .........oovviiiiiiiiiiiieiiiee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...............o|veeennenn 275.000............ 23,168 ....... XXX o e |
302257102 ...| EXTRA SPACE STORAGE REITORD .......coovviiiiiiiiii | .. 05/21/2020 .. [VariouS ...........cooeviiiiii | 1,925.000.......... 176,199 ....... XXX o |
30231G102 .. |EXXONMOBILORD ... e .. 07/28/2020 .. [Various .............cccccoeiiiiiiiiiiiiiieis | 31,170.000|........ 1,361,185(....... XXX o e |
302445101 ...| FLIRSYSTEMS ORD .........coovviiiiiiiiiiiii .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnnes 5,705.000|.......... 236,908 ....... XXX o |
302491303 ...|FMCORD ..o .. 07/28/2020 .. [Various .............cooevveiiiiiiiiiiis | 3,190.000|.......... 336,005]....... XXX o |
302520101 ...| FNBORD ..ottt | .. 05/11/2020 .. [Various .............covvveiiiiiiiiiiaes | 42,650.000.......... 328,746 ....... XXX o e |
311900104 ...| FASTENALORD ..ot .. 05/21/2020 .. [VariOuS .............coovieiiiiiiiei | 39,500.000........ 1,498,859 ....... XXX o |
31428X106 .. |FEDEXORD ....iviiiiiiiiiii e | .. 02/07/2020 .. | JP MORGAN SECURITIESLLC ..o, 890.000.......... 130,567]....... XXX oo e |
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31502A303 .. |FERGUSON ADR ..o ... C...|.. 04/28/2020 .. | Not Available .................cc.coooiiii [, 60,840.000|.......... 402,155|....... XXX | |
31620M106 .. | FIDELITY NATIONAL INFORMATN SVCSORD ........ooovviiiieii e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.ooeee. 13,045.000 |........ 1,875,426 |....... XXX o e |
31620R303 .. | FIDELITY NATIONAL FINANCIALORD .......ooooviiiiii e .. 05/06/2020 .. [VariOUS ...........c.vvvieiiiiieiiies | 13,650.000|.......... 416,221|....... XXX o |
316773100 ...| FIFTH THIRD BANCORP ORD ..ot e .. 05/11/2020 .. [Various ..............cccoieiiiiiiiiiiiies e 4,690.000(............ 82,402 ....... XXX o e |
31816Q101 .. |FIREEYEORD .........oiiiiiiiiiiii e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnees 9,615.000.......... 129,307 ....... XXX | |
31847R102 .. | FIRST AMERICAN FINANCIALORD .......ooooiiiie e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 7,765.000.......... 429,558 |....... XXX oo [ |
32051X108 .. | FIRSTHAWAIIANORD .........ccoooviiiiiiiiiiiiii e .. 01/16/2020 .. [ INVESTMENT TECHNOLOGY GROUP, | ......|........ 2,300.000............ 66,295|....... XXX o e |
32054K103 .. | FIRST INDUSTRIAL REALTY TRUSTORD .......ooiviiiiiiiiiie .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevvnnes 5,510.000|.......... 233,642(....... XXX | |
33616C100 .. | FIRST REPUBLIC BANKORD ..........oovvviiiiiiiiiiiiiee | .. 05/04/2020 .. | JP MORGAN SECURITIESLLC ...............o|veeennen. 593.000............ 56,825|....... XXX o e |
336433107 ...| FIRST SOLARORD ......oviiiiiiiiiei e .. 07/28/2020 .. [Various ............cooevveiiiiiiiiiis 2,439.000.......... 125,628 | ....... XXX | |
337932107 ...| FIRSTENERGY ORD .........oooiiiiiiiiiiiie | .. 04/29/2020 .. [Various .............cooeieiiiiiiiiiiiiies | 39,451.000........ 1,677,899(....... XXX oo [ |
343498101 ...| FLOWERS FOODS ORD ........covviiiiiiiiiieiieiieieieeee | .. 07/28/2020 .. [Various .............cooeveiiiiiiiiiiiiees | 47,495.000|........ 1,077,452 ....... XXX o e |
34354P105 .. |FLOWSERVE ORD ........oiiviiiiiiiiie e .. 05/21/2020 .. [INSTINET ..o 2,500.000............ 63,034 ....... XXX | |
344849104 .. |FOOT LOCKER ORD ........iviiiiiiiiiieieeecee | .. 03/09/2020 .. [UBS SECURITIESLLC ............oooeiviiii] oo, 870.000............ 25272 ....... XXX o e |
345370860 ...| FORDMOTORORD .......oovviiiiiiiiieiiee e | .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|....... 42,260.000.......... 389,215 ....... XXX o |
34959J108 ... | FORTIVE ORD ..ot | .. 04/20/2020 .. [MORGAN STANLEY CO .........ooovvviiia | e, 253.000(............ 14,852 ....... XXX o e |
34964C106 .. | FORTUNE BRANDS HOME AND SECURITYORD ..........oovvviiiiei] e, .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnees 3,170.000|.......... 229,749 ....... XXX o |
35137L105 ...|FOX CLAORD ......ooiiiii e .. 02/07/2020 .. [VariOuS ...........coveiieiiiiiiiies | 3,770.000|.......... 139,956 | ....... XXX o |
35137L204 ...| FOX CORPORATION ORD ........oovviiiiiiiiiiieiiiieeeee e .. 07/28/2020 .. [Various .............cooeieiiiiiiiiiiiiiieis | 11,110.000 |.......... 326,991 ....... XXX o e |
354613101 ...| FRANKLIN RESOURCES ORD .........ccooviiiiiiiiiiieie | .. 06/01/2020 .. [VariOUS ...........ccvevieiiiiiieiiiiiies |, 31,340.000|.......... 611,349 ....... XXX o |
o 35671D857 .. | FREEPORT MCMORAN ORD ........oovoiiiiiiiiieiiieie e .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ............... | .o 27,065.000|.......... 360,422 ....... XXX o e |
m 363576109 ...| ARTHUR J GALLAGHER ORD ...........oooiiviiiiiiiii .. 05/11/2020 .. [Various .............ccooeveiiiiiiiiiiiis | 5,106.000|.......... 448,536 ....... XXX | |
o 36467J108 ...| GAMING AND LEISURE PROPERTIESREITORD ..........coovvvviiiien] e .. 09/25/2020 .. | CORPORATE REORGANIZATIONS ...........|....... 12,009.280|.......... 429,709 ....... XXX oo [ |
> 364760108 ...| GAP ORD ... .. 03/23/2020 .. [VariouS ..........oovvveieiiiii | 34,535.000.......... 314,685 ....... XXX o e |
4 369550108 ...| GENERAL DYNAMICS ORD .........oviviiiiiiieiiiiieie | .. 05/21/2020 .. [Various ...........ccooeviiiiiiii | 3,240.000|.......... 466,586 | ....... XXX | |
369604103 ...| GENERAL ELECTRIC ORD ........cooiiiiiiiiiiiiiiieieei | .. 04/29/2020 .. [Various .............cocoveiiiiiiiiiiis | 117,308.000|.......... 824,004]....... XXX o e |
370334104 ...| GENERALMILLSORD .........ooiviiiiiiiiie .. 06/01/2020 .. [VariOUS ..........covvviiieiiiiiieiies | 50,625.000|........ 3,114,587 | ....... XXX o |
37045V100 .. | GENERAL MOTORS ORD .........viviiiiiiiiiieieicieeeee e .. 04/27/2020 .. [VariouS .............cccoieiiiiiieiiiie | 39,930.000........ 1,076,764 | ....... XXX oo [ |
371901109 ...| GENTEXORD ...t .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ............... | oo 19,130.000|.......... 519,395|....... XXX o e |
372460105 ...| GENUINE PARTS ORD .......ooviiiiiiiiiieeeee .. 05/21/2020 .. [VariOUS ...........coveiieiiiie | 14,975.000|........ 1,169,163 |....... XXX | |
375558103 ...| GILEAD SCIENCES ORD ..........ooovviiiiiiiiieeiieieiee e .. 07/28/2020 .. [Various .............ccccveiiiiiiiieiiiiiieis | 44,250.000|........ 3,331,038 ....... XXX o e |
37940X102 .. | GLOBAL PAYMENTS ORD ..........oiiiiiiiiiiiiie .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oeennnes 2,385.000.......... 413,056 |....... XXX o |
382550101 ...| GOODYEAR TIRE AND RUBBER ORD ..........c.oovvviiiiiiiiii | .. 01/16/2020 .. [ INVESTMENT TECHNOLOGY GROUP, | ......|........ 5,830.000|............ 87,372 ....... XXX o e |
384802104 .. | WW GRAINGER ORD ............ooiiiiiiiiiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...............|ooevnnes 1,095.000.......... 367,159 ....... XXX o |
400110102 ...|GRUBHUB ORD ...t [ .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnnes 2,630.000.......... 186,106 | ....... XXX o |
40171V100 .. | GUIDEWIRE SOFTWARE ORD ...........ooiviiiiiiiiiiiiii [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo.o|veevnnenn. 780.000(............ 91,992 ....... XXX o e |
40412C101 .. [HCAHEALTHCARE ORD .........ooiiiiiiiiiieiiie [ .. 07/28/2020 .. [VariouS .............ooevieiiiiiiiiieis 2,224.000.......... 264,948 |....... XXX o |
404341105 .. [HPORD ..o L .. 07/28/2020 .. [Various .............ccccieiiiiiiiiiiiiiiieis | 58,065.000|.......... 976,862 ....... XXX o e |
406216101 ... |HALLIBURTON ORD .........ooiiiiiiiiiieiiieee e [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oeennnes 5,795.000|............ 85,206 | ....... XXX o |
416515104 ...| HARTFORD FINANCIAL SERVICES GRUPORD ..........cccoovvviiiiis [, .. 04/20/2020 .. [Various ..............ocoieiiiiiiiiiies | 2,197.000.......... 122,794 ....... XXX o e |
418056107 ...|HASBROORD .........ccooviiiiiiiiiiiiieiie [ .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeeenes 1,305.000|............ 94,825|....... XXX o e |
42225P501 .. |HEALTHCAR TRSTOF AMCLAREITORD .......oooviiiiii .. 05/21/2020 .. [INSTINET ......oooiiiiii e 6,205.000.......... 165,803 ....... XXX o |
42250P103 .. |HEALTHPEAK PROPERTIESORD ..........coovviiviiiii [ .. 07/28/2020 .. [Various .............cccccoeiiiiiiiiiiiiiieis | 16,025.000 |.......... 427,646 |....... XXX o e |
426281101 ...| JACK HENRY AND ASSOCIATES ORD .......oovvviiieiiiie [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo|veevn. 120.000|............ 21,428|....... XXX o |
427866108 ...|HERSHEY FOODS ORD ..........oovviiiiiiiieiiiieeeeee [ .. 04/27/2020 .. | JP MORGAN SECURITIESLLC ................|ooeenees 1,530.000|.......... 210,365]....... XXX oo [ |
42809H107 .. [HESSORD .........oiiiiiiiiie e [ .. 07/28/2020 .. [Various .............cooeveiiiiiiiiiiies e 6,722.000.......... 312,255 ....... XXX o e |
42824C109 .. |HEWLETT PACKARD ENTERPRISEORD ..........coovviiiiiiiie [ .. 06/01/2020 .. [VarOUS ...........covvieieiiiiiieiiiies | 86,480.000|.......... 975,220 ....... XXX o |
431475102 ... |HILLROM HOLDINGS ORD ........iiiiiiiiiieeee e [ .. 03/09/2020 .. [UBS SECURITIESLLC .........c.cooveiviii e, 275.000............ 24639|....... XXX o e |
43300A203 .. | HILTON WORLDWIDE HOLDINGS ORD ........ooovoiviiieiie [ .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oeevnees 5,740.000|.......... 441,139 ....... XXX o |
437076102 ...|HOME DEPOT ORD .........oovvieiiiiei e [ .. 07/28/2020 .. [Various .............coovviviiiiiiiiiiiiiiieis | 33,070.000........ 8,329,668 | ....... XXX o e |
438516106 ...| HONEYWELL INTERNATIONAL ORD .........oooviiiiiiiiii [ .. 07/28/2020 .. [VariOUS ...........c.oovveiiiiiiieiii | 15,098.000|........ 2,329,694 ....... XXX o |
440452100 ...|HORMEL FOODS ORD ........oiviiiiiiieiiieie e [ .. 06/01/2020 .. [VariOUS ..........ccovveiieiiiiiiieiiiiies | 15,545.000|.......... 745,085 ....... XXX o |
44107P104 .. |HOST HOTELS & RESORTS REITORD ........ovvviiiiiiiiieiiiee [ .. 05/21/2020 .. [INSTINET ...t e 12,595.000|.......... 1454431 ....... XXX o e |
443510607 ... |HUBBELL ORD ...........oooviiiiiiiiei e [ .. 07/28/2020 .. [Various .............coevieiiiiiiiiiiies | 6,795.000(.......... 890,783 ....... XXX o |
444859102 ... |HUMANAORD ..ot [ .. 07/28/2020 .. [Various ...........ccoouviiiiiiiiiiiaiiiiiiiiaiies | 2,911.000]........ 1,104,890 ....... XXX oo e |
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445658107 ...| JB HUNT TRANSPORT SERVICES ORD ........ooovvviiiiiiii [ .. 04/20/2020 .. [MORGAN STANLEY CO ........cooovviine |, 379.000............ 38,238|....... XXX | |
446150104 ...|HUNTINGTON BANCSHARES ORD ..........cccooviiiiiiiiiiiii .. 05/11/2020 .. [Various .............cocoieiiiiiiiiiiiieieis | 42,785.000.......... 563,559 ....... XXX o e |
446413106 ...| HUNTINGTON INGALLS INDUSTRIES ORD ........coovviviiiieiiiie [, .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo|veevnn, 820.000.......... 144,087 ....... XXX o |
448579102 ... |HYATTHOTELS CLAORD ......oiiiiiiiie [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|veevnnen 735.000............ 36,515]....... XXX o e |
45167R104 .. [IDEXORD ...t L .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............ooo|vevvnn. 200.000(............ 33172 ... XXX | |
452308109 ... [ILLINOISTOOL ORD ........viiviiiiiiieiii e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.ooeeees 1,550.000|.......... 287,905(....... XXX oo [ |
45687V106 .. [INGERSOLLRAND ORD ........ooviiiioiiiiieeeee [ .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeennes 9,728484|.......... 280,523 ....... XXX o e |
458140100 ... [ INTELORD ..ot [ .. 07/28/2020 .. [VariOuS ...........c.coeieiiiiiiieiii | 75,721.000|........ 4,471,373 |....... XXX | |
45866F104 ...| INTERCONTINENTAL EXCHANGE ORD ..o [, .. 07/28/2020 .. [Various .............coceoieiviiiiiiiiiies e 6,088.000.......... 562,609 ....... XXX o e |
459200101 ...| INTERNATIONAL BUSINESS MACHINES ORD ..........coooviiiiie [, .. 07/28/2020 .. [Various .............ccoccveiiiiiiieiiiiies | 40,080.000........ 4,847,336 ....... XXX | |
459506101 ...| INTERNATIONAL FLAVORS & FRAGRANS ORD ...........oooovviviii [, .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeennes 2,795.000.......... 359,548 ....... XXX oo [ |
460146103 ...| INTERNATIONAL PAPERORD .........coooiiiiiiiiiii [ .. 07/28/2020 .. [Various .............cooeiviiiiiiiiiiiiiieis | 75,635.000|........ 2,570,100 ....... XXX o e |
460690100 ...|INTERPUBLIC GROUP OF COMPANIES ORD ...........ooovviiieie [ .. 05/21/2020 .. [VariOUS .............cooviiiiiiiiiei | 88,755.000|........ 1,461,188 ....... XXX | |
46266C105 .. [IQVIAHOLDINGS ORD .........oiiiiiiiiiiiieeee [ .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeeenes 1,906.000|.......... 296,170 ....... XXX o e |
46625H100 .. [ JPMORGAN CHASE ORD ..........ooiviiiieiiiiee e [ .. 05/18/2020 .. [VariouS .............covvveiiiiiiieiii | 13,205.000 |........ 1,211,141 ... XXX o |
469814107 ...| JACOBS ENGINEERING GROUP ORD ..........coovviviiiiiii [ .. 07/28/2020 .. [Various ..............ccccoeeieiiiiiiiiiis [ 1,909.000.......... 159,698 ....... XXX o e |
47233W109 ..| JEFFERIES FINANCIAL GROUP ORD ..........ooovveiiiii [ .. 04/27/2020 .. | JP MORGAN SECURITIESLLC ...............| oo 16,835.000|.......... 215,867 ....... XXX o |
478160104 ...| JOHNSON & JOHNSON ORD ........oovvviiiiiiiiiiieieie [ .. 05/21/2020 .. [VariOUS ...........cooviiieiiiiie | 63,790.000........ 9,456,530 | ....... XXX o |
48203R104 .. [JUNIPERNETWORKS ORD ........cooviiiiiiiiiiiiiieee [ .. 07/28/2020 .. [Various .............cccccieiiiiiiiiiiiiiiieis | 64,790.000........ 1,558,432 |....... XXX o e |
482387109 ...| KAR AUCTION SERVICES ORD .........oovoiiiiiieiiei [ .. 02/07/2020 .. {JP MORGAN SECURITIESLLC ................|.oeeee. 13,245.000|.......... 296,997 ....... XXX o |
o 48251W104 ..|KKRAND COORD ........oiviiiiiiiiieiiieee [ .. 07/28/2020 .. [Not Available ....................o.co | 9,710.000|.......... 340,550 ....... XXX o e |
m 485170302 ...| KANSAS CITY SOUTHERN ORD .........ccooviiiiiiii [ .. 07/28/2020 .. [Various .............ooevieiiiiiiiies | 2,834.000.......... 412,065(....... XXX | |
o 487836108 ...|KELLOGG ORD .........oouiiiiiiiiiee e [ .. 07/28/2020 .. [Various .............coooieiiiiiiiiiiiieies | 41,735.000|........ 2,708,933 ]....... XXX oo [ |
. 49271V100 .. [KEURIGDRPEPPERORD ..........oviiiiiiiiiiiie [ .. 03/09/2020 .. [Not Available ....................ooooo [ 4,475.000.......... 110,622 ....... XXX o e |
~ 493267108 ...|KEYCORP ORD .......oiiviiiiii e [ .. 05/11/2020 .. [VariouS .............coovieiiiiiiieiiii | 24,200.000|.......... 421,198 ....... XXX | |
49427F108 ...|KILROY REALTY REITORD ........cooiiiiiiiiiie [ .. 03/09/2020 .. [UBS SECURITIESLLC .........cocooveiviiii oo, 775.000(............ 53,2471 ....... XXX o e |
494368103 ...| KIMBERLY CLARKORD ..........coovviiiiiiiiiiiee .. 05/21/2020 .. [VariOuS ...........cooviiieiiiiie | 17,530.000 |........ 2,432,122 ....... XXX o |
49456B101 .. [KINDERMORGAN CLP ORD .........c..oviviiiiiiiiie [ .. 07/28/2020 .. [Various .............cooevviiiiiiiiiiiiiies | 21,175.000.......... 321,049 ....... XXX oo [ |
499049104 ...| KNIGHT SWIFT TRANSPRTATN CLAORD ..o [ .. 07/28/2020 .. [Various .............cocvveiiiiiiiiiiiies 3,786.000|.......... 145,796 | ....... XXX o e |
500255104 ...| KOHL'S ORD ..ot .. 03/09/2020 .. [VariOUS ..........oovveiieiiiiiiieiie | 11,750.000 |.......... 440,298 ....... XXX | |
500472303 ...| KONINKLIJKE PHILIPS ADR ... ..o ... C...|.. 03/03/2020 .. | Not Available ..................coooiiviii [, 2,830.000.......... 123,243 ....... XXX o e |
500754106 ...| KRAFTHEINZORD ........cooiiiiiiiiie e .. 05/21/2020 .. [VariOUS ...........cooviiieiiiiie | 45,960.000|........ 1,329,384 | ....... XXX o |
501044101 ...|KROGER ORD ...........viiiiiiiiiiiii e | .. 07/28/2020 .. [Various .............cooevviiiiiiiiiiiieis | 12,314.000|.......... 420,188 ....... XXX o e |
502431109 ...| L3HARRIS TECHNOLOGIES ORD ..........oovviiiiiiiiiieieii |, .. 07/28/2020 .. [VariOUS ...........c.oovvieiiiiiiiieis | 7,880.000]........ 1,425,562 ....... XXX o |
512807108 ...| LAM RESEARCHORD .........ccoiiiiiiiiii .. 06/01/2020 .. [VariOUS ...........c.oeviieiiiiiiiiiieies | 5,322.000|........ 1,438,774 |....... XXX o |
517834107 ...| LASVEGAS SANDS ORD .........ovivviiiiiiiiiiiiiieiiiie e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 3,555.000.......... 180,360 ....... XXX o e |
521865204 .. |LEARORD .......oooviiiiiiiiiii e .. 04/21/2020 .. | JEFFERIES & COMPANY,INC. ................ | oo, 940.000............ 77,769 ....... XXX o |
524660107 ...|LEGGETT & PLATTORD .......oioviiiiiiieiiieeiee e .. 06/01/2020 .. [VariOUS ............ccoeieiiiiiiiieiiiiaeis | 22,885.000(.......... 779,007 ....... XXX o e |
525327102 ...| LEIDOS HOLDINGS ORD ........oovviiiiiiieiieiiieieiee | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnnes 4,426.000(.......... 405,068 ....... XXX o |
526057104 .. |LENNARCLAORD .........ooviiiiiiiiiiie e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeennes 4,220.000.......... 300,707 ....... XXX o e |
530307305 ...| LIBERTY BROADBAND SRSCORD ..........oovvviiieiiiiieiiiie [ .. 04/20/2020 .. [Various .............coovveiiiiiiiieiiiis | 724.000(............ 87,832 ....... XXX o e |
53223X107 .. |LIFE STORAGE ORD .........oooviiiiiiiiiiie e .. 05/21/2020 .. [Various .............cocoviiiiiiiiii | 1,530.000|.......... 157,408 | ....... XXX o |
537008104 ... |LITTELFUSE ORD ..........coocviviiiiiiiiiiieieee | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo.o|veevnnenn 310.000............ 53,583 ....... XXX o e |
548661107 ...| LOWE'S COMPANIES ORD ..........cooviiiiiiiiiiiiiii .. 04/08/2020 .. [VariOuS .............coovvieiiiiiiiiiiiieis | 4,700.000.......... 344417 ... XXX o |
55024U109 .. | LUMENTUM HOLDINGS ORD ..........cooviiiiiiiiiiiiiiiiei e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............o..o|veeennenn, 900.000|............ 78,302 ....... XXX oo [ |
55087P104 .. [LYFTCLAORD ...t e .. 07/28/2020 .. [Various ..............ccccoeiieiiiiiiis [ 6,844.000.......... 214,446 |....... XXX o e |
552690109 ...| MDU RESOURCES GROUP ORD .........covviiiiiiiiiiiieiice | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnnes 4,020.000............ 87,578|....... XXX o |
552953101 ...| MGM RESORTS INTERNATIONAL ORD ..........ooivviiiiiii .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeeeees 9,735.000.......... 151,809 ....... XXX o e |
553498106 ...|MSASAFETY ORD .........oiiiiiii i | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo|veevn. 865.000(.......... 103,182 ....... XXX o |
553530106 ...| MSC INDUSTRIALCLAORD ..........coooiiiiiiiiiiiiiiii e .. 01/16/2020 .. [ INVESTMENT TECHNOLOGY GROUP, | ......|........ 9,300.000.......... 726,744 ....... XXX o e |
56418H100 .. | MANPOWERGROUP ORD ...........cooviiiiiiieiiiieiee .. 05/21/2020 .. [INSTINET ......ooooiiii e 485.000(............ 34994 ....... XXX o |
565849106 ...| MARATHON OILORD .........cooviiiiiiieiiiieee .. 02/04/2020 .. [VariouS .............cooeieiiiiiiiiei | 38,600.000.......... 486,465/ ....... XXX o |
56585A102 .. | MARATHON PETROLEUMORD ........coovviiiiiiiiieiee e .. 01/16/2020 .. [ INVESTMENT TECHNOLOGY GROUP, I ......|.......... 610.000............ 35256 | ....... XXX o e |
571748102 ...|MARSH & MCLENNAN ORD ..........cccoviiiiiiiiiiii .. 03/09/2020 .. [UBS SECURITIESLLC .........coooovviii | e 1,025.000.......... 102,500 ....... XXX o |
571903202 ...| MARRIOTT INTERNATIONALCLAORD .......cooviviiiiiiiiiiiiiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ..........cooo|oennnnes 5,655.000).......... 492,09 ....... XXX oo e |
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574599106 ...|MASCO ORD .........coovmiiiiiieiiiie e .. 03/09/2020 .. [UBS SECURITIESLLC ........ooooovieiiii e 770.000............ 30,2471 ....... XXX | |
57772K101 .. | MAXIM INTEGRATED PRODUCTS ORD ........oovvviiiiiiiiiie e .. 05/21/2020 .. [Various .............coovieiiiiiii | 26,365.000........ 1,486,684 |....... XXX o e |
580135101 ...|MCDONALD'S ORD ..........viiiiiiiiiiiiiiie .. 07/28/2020 .. [VariOuS ...........c.ooevieiiiiiiiiiiis | 8,313.000|........ 1,578,793 |....... XXX o |
58155Q103 .. |[MCKESSON ORD ..........ooiiiiiiiiiiiiiiieiiie e .. 04/15/2020 .. [Various ............ccoovveiiiiiiiiiiiiies e 5,340.000|.......... 728,308]....... XXX o e |
58463J304 ...| MEDICAL PROPERTIESREITORD .......oovvviiiiiieiiieeie e .. 07/28/2020 .. [VariOuS ...........c.coeieiiiiiiieiii | 15,500.000 |.......... 298,406 ....... XXX | |
58933Y105 .. [IMERCK& COORD ..........oiiviiiiiiiiiiieiieeeee | .. 07/28/2020 .. [Various .............cooeviviiiiiiiiiiiiiieis | 15,680.000 |........ 1,255,024 |....... XXX oo [ |
589400100 ...| MERCURY GENERALORD ..........cooiiiiiiiiiiiiieie e .. 07/28/2020 .. [Various .............cccccoeiiiiiiiiiiiiis | 41,280.000........ 1,676,417 |....... XXX o e |
59156R108 .. [METLIFE ORD ........ooviiiiiiiiiiiie e .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|........ 7,295.000|.......... 380,144 ....... XXX | |
595017104 ...| MICROCHIP TECHNOLOGY ORD ..........viviiiiiiiiiiiieiieiei e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|ooeennes 5,076.000|.......... 504,069]....... XXX o e |
595112103 ...| MICRON TECHNOLOGY ORD .........ccoviiiiiiiiiiieiiiiiieii .. 07/28/2020 .. [VariOuS ...........c.oovvieiiiiiiieiii | 26,751.000|........ 1,302,263 | ....... XXX | |
59522J103 ...| MID AMERICA APT COMMUNITIREITORD ..........ooooviiiiii] .. 06/01/2020 .. [Various .............oovvieiiiiiiieieiiees | 5,750.000|.......... 691,4611....... XXX oo [ |
60770K107 .. [MODERNAORD ..........oiiiiiiiiiiiiiiee e .. 06/09/2020 .. [Various .............cooeieiiiiiiiiiiies | 7,118.000.......... 399,604 ....... XXX o e |
60855R100 .. | MOLINA HEALTHCARE ORD .........cooviiiiiiiiieiie .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo|veevn. 212.000(............ 38,157 ....... XXX | |
60871R209 .. | MOLSON COORS BEVERAGE COMPACLBORD ..........oovvviieia | e, .. 05/21/2020 .. [INSTINET .......oooiiiiiii e 5,565.000|.......... 209,770 ....... XXX o e |
609207105 ...| MONDELEZ INTERNATIONAL CLAORD .........oooiiiiiiiii .. 05/11/2020 .. [Various ...........c.ooeviiiiiiiiees | 6,755.000.......... 376,144 ....... XXX o |
617446448 .. |MORGAN STANLEY ORD .........oooviiiiiiiiiiiiiiii e .. 04/20/2020 .. [VariouS .............coceieiiiiiiiiiiiiis | 8,100.000.......... 288,501 1....... XXX o e |
61945C103 .. [MOSAIC ORD ..ot | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oeennnes 2,370.000............ 32,168 ....... XXX o |
620076307 ...| MOTOROLA SOLUTIONS ORD ..........oiviiiiiiiiiieie e .. 05/04/2020 .. [VariouS .............ccoovveiiiiiiiieis | 1,144,000 .......... 192,002 ....... XXX o |
629377508 ...|NRGENERGY ORD ..........oooviiiiiiiiiii | .. 03/09/2020 .. [UBS SECURITIESLLC .........cccooveiviiii] oo, 555.000(............ 16,675|....... XXX o e |
62944T105 .. INVRORD ... .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ...........cooo|veevniinnn. 30.000.......... 114,042 ....... XXX o |
o 631103108 ...|NASDAQORD .......coviiiiiiieiiee e .. 07/28/2020 .. [Various .............coceveiiiiiiiiiiiies e 4,799.000.......... 598,841|....... XXX o e |
m 636180101 ...|NATLFUEL GAS ORD .......iiviiiiiiieiiieeee .. 05/21/2020 .. [Various .............cocoveiiiiiiii | 7,575.000|.......... 312,891 ... XXX | |
o 636518102 ...| NATIONAL INSTRUMENTS ORD ...........oooviviiiiiiieiiiiiiiii .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ................|.ooeee. 18,625.000|.......... 711,403]....... XXX oo [ |
= 637417106 ...| NATIONAL RETAIL PROPERTIESREITORD .......ccovvvviiiiiiiieie e .. 05/21/2020 .. [Various ............ccoevieiieiiiii | 5,270.000|.......... 220,766 ....... XXX o e |
© 63938C108 .. [NAVIENT ORD ..ot |, .. 06/01/2020 .. [VarOUS ..........ccovviiieiiiiiiieiiiies | 40,230.000.......... 303,596 ....... XXX | |
640268108 ...| NEKTAR THERAPEUTICS ORD .........covvviiiiiiiiiiiieii e .. 04/20/2020 .. [MORGAN STANLEY CO .........cooeviina |, 978.000(............ 19,6701 ....... XXX o e |
64110D104 .. INETAPP ORD ..ot .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........oooo|veevnn. 710.000|............ 30,5441 ....... XXX o |
649445103 ...| NEW YORK COMMUNITY BANCORPORD ..........cocoviviiiiiiiiiie |, .. 07/28/2020 .. [Various .................ccooieiiiiiiiiis | 202,143.0001........ 2,027,876 ....... XXX oo [ |
650111107 ...|NEW YORK TIMES CLAORD ..........oviiiiiiiiieiiieeee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...............o|veevnnn. 760.000............ 34,4171 ... XXX o e |
651229106 ...|NEWELL BRANDS ORD ..........oooviiiiiiiieiiiiiiie .. 05/21/2020 .. [VariOUS ..........cooviiiieiiiiie | 56,525.000|.......... 804,407 ....... XXX | |
651639106 ...|NEWMONT ORD .........oooviiiiiiiiiiii i e .. 06/01/2020 .. [VariOUS .............coevieiiiiiiieiiiiiieis | 23,520.000........ 1,465,369 | ....... XXX o e |
65336K103 .. | NEXSTAR MEDIA GROUP CLAORD ........ooviiiiiiiiiiiiieie .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevvnees 1,570.000|.......... 158,105]....... XXX o |
65339F101 .. |NEXTERAENERGY ORD ........cooiviiiiiiiiiiii e .. 05/21/2020 .. [Various .............cooeieiiiiiiiiis | 3,493.000.......... 852,501 ....... XXX o e |
65473P105 .. [NISOURCE ORD .........oooviiiiiiieiiii e .. 07/28/2020 .. [VariOuS ...........c.coeiieiiiiiiieiiii | 19,475.000|.......... 474,422 ....... XXX o |
655044105 ...|NOBLE ENERGY ORD ........ccooviiiiiiieiiieiie .. 07/28/2020 .. [VariouS .............coccveiiiiiiiieiiii | 16,980.000|.......... 200,844 ....... XXX o |
655663102 ...|NORDSON ORD .........ooviiiiiiiiiiiiiieieeeeee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo.o|veevnnen 190.000|............ 36,842 ....... XXX o e |
655844108 ...|NORFOLK SOUTHERN ORD ..........ooiiiiiiiiiiiii | .. 07/28/2020 .. [VariouS .............ooevieiiiiiiiiieis 8,692.000]........ 1,466,233 ....... XXX o |
665859104 ...|NORTHERN TRUST ORD ........ccoviviiiiiiiiiiieiiieieee e .. 07/28/2020 .. [Various ..............ccccoeeiiiiiiiiiis 9,935.000.......... 843.877]....... XXX o e |
666807102 ...| NORTHROP GRUMMAN ORD ...........ccooviiiiiiiiiie .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|ovennnes 1,075.000.......... 338,090 ....... XXX o |
668771108 ...| NORTONLIFELOCK ORD ...........cccooiiiiiiiiiiiiiieii | .. 05/21/2020 .. [Various .............cooeieiiiiiiiii | 51,775.000|........ 1,374,127 ... XXX o e |
67018T105 ...|NU SKIN ENTERPRISES CLAORD .........coooiiiiiiiiiiiii .. 07/28/2020 .. [Various .............coceoveiieiiiiiiiiiies 2,810.000.......... 114,435 ....... XXX o e |
670346105 ...|NUCOR ORD .........oovmiiiiiiiiiiiiiiei e .. 05/21/2020 .. [VariOUS ..........cooviiiieiiiiie | 14,320.000|.......... 579,540 ....... XXX o |
670837103 ...| OGEENERGY ORD ..........ccoviviiiiiiiiie | .. 06/01/2020 .. [VariOUS ..........coovveiiiiiiiiiiiees | 14,190.000 |.......... 467,818 |....... XXX o e |
674599105 ...| OCCIDENTAL PETROLEUMORD ........coovvviiiiieiiiiee .. 07/28/2020 .. [VariOUS ...........c.ooeveiiiiiiieiiii | 19,866.000 |.......... 359,162 ....... XXX o |
679580100 ...| OLD DOMINION FREIGHT LINEORD ...........oooviiiiiiiiiii .. 06/09/2020 .. [Various ...........c.veviieiiiiiiiiieiees | 3,670.000.......... 572,196 ....... XXX oo [ |
680223104 ...| OLD REPUBLIC INTERNATIONALORD .........cooooviiiiiiiiiii .. 06/01/2020 .. [VariOUS ..........coovveiiiiiiiiiiiees | 79,810.000........ 1,310,125(....... XXX o e |
681919106 ...] OMNICOM GROUP ORD .........ooviiiiiiiiiieeee .. 07/28/2020 .. [VariOUS ...........c.oovvieiiiiiieiiii | 26,510.000........ 1,466,342 ....... XXX o |
681936100 ...| OMEGA HEALTHCARE REITORD .........oovviiiiiiiiii .. 07/28/2020 .. [Various .............coceoveiieiiiiiiiiies 7,380.000.......... 243944\ ... XXX o e |
682680103 ...| ONEOK ORD ........iiviiieiiiiiie e | .. 07/28/2020 .. [Various .............ccocevveiiiiiiiiiis | 2,595.000(.......... 132,636 ....... XXX o |
68268W103 ..| ONEMAIN HOLDINGS ORD ..........oovivviiiiiiiiiiiieiieieiee e .. 04/27/2020 .. | JP MORGAN SECURITIESLLC ................|oeeennes 1,420.000............ 291701 ....... XXX o e |
68902V107 .. | OTISWORLDWIDE ORD ..........ooviiiiiiieiiiiiieie .. 07/28/2020 .. [VariouS .............coovvveiiiiiiiiieis | 7,840.000|.......... 517,191 ....... XXX o |
69007J106 ...| OUTFRONT MEDIAORD ........ooovviiiiiiiiie .. 05/21/2020 .. [INSTINET ... 1,960.000 |............ 29152 ....... XXX o |
690742101 ...| OWENS CORNIING ORD .........o.viiiiiiiiiiiiiiiiiieieee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............co.o|veevnnen. 470.000(............ 289411 ....... XXX o e |
693475105 ...| PNC FINANCIAL SERVICES GROUP ORD .........ccovviiiiiiiiiiie | .. 04/13/2020 .. [Various .............ccoovieiiiiiiiiiies | 1,738.000|.......... 174,195 ....... XXX o |
693506107 ...| PPGINDUSTRIESORD .......covuuiiiiiiiiiiiiiiiiiiiiiiieiiaiieiiaes | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ..........cooo|oennnnes 7,165.000).......... 778,883]....... XXX oo e |
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69351T106 ...|PPLORD ......ooiiiiiiie e .. 07/28/2020 .. [Various .............ccccooeiieiiiiiiiis | 126,465.000........ 3,342,442 ... XXX | |
693718108 ...|PACCAR ORD .........ccoviiiiiiiiiiii i .. 07/28/2020 .. [Various .............coceoveiiiiiiiiiiiies e 5247.000|.......... 437,289 ....... XXX o e |
695156109 ...| PACKAGING CORP OF AMERICAORD ..........ocoooiiiiii .. 07/28/2020 .. [Various .............ccocevveiiiiiiiiiis | 2,690.000.......... 261,751 ....... XXX o |
695263103 ...| PACW PACWEST BANCORP ORD ........ooovviiiiiiiiiiie e .. 04/27/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 6,660.000.......... 198,282 ....... XXX o e |
701094104 ...| PARKERHANNIFINORD ........ooooiiiiiiiii | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnees 4,765.000(.......... 864,481|....... XXX | |
701877102 ...| PARSLEY ENERGY CLAORD ......oiiiiiiiiieeeee e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.ooeeees 6,325.000............ 68,939 ....... XXX oo [ |
704326107 ...| PAYCHEX ORD ........oiiiiiiiiiie e e .. 07/28/2020 .. {JP MORGAN SECURITIESLLC ................|.....e. 16,405.000|........ 1,201,827 |....... XXX o e |
705573103 ...| PEGASYSTEMS ORD .......ooviiiiiiiiiieee .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............ooo|vevvnn. 990.000.......... 103,797 ....... XXX | |
70614W100 ..| PELOTON INTERACTIVEORD .........ccooviiiiiiiiiiiiiiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|oeeeeees 1,120.000............ 72,398 ....... XXX o e |
70959W103 ..| PENSKE AUTOMOTIVE GROUPVTGORD .........ooovovveiiiiiiei .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|........ 2,680.000.......... 129,985]....... XXX | |
713448108 ...| PEPSICOORD .......coovviiiiiiiiiiee e e .. 06/01/2020 .. [VariOUS .............oovveiiiiiiiiiiiiiaeis | 10,490.000|........ 1,423,652 ....... XXX oo [ |
714046109 ...| PERKINELMER ORD .........oooiiiiiiiiiiee | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|oovenees 1,095.000.......... 124,209 ....... XXX o e |
717081103 ...|PFIZERORD .........cooiiiiiiiiie e .. 07/28/2020 .. [VariOuS ...........c.oovvieiiiiiiieiiii | 59,080.000........ 2,182,946 ....... XXX | |
718172109 ...| PHILIP MORRIS INTERNATIONAL ORD .......coviieiiiieiiee e .. 05/11/2020 .. [Various .............coccveiiieiiiiiiiies 6,268.000.......... 470,077 |....... XXX o e |
718546104 ... | PHILLIPS 86 ORD .........cooiiiiiiiiiiiie e .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|.......... 150.000|............ 15,702 ....... XXX o |
723484101 .| PINNACLEWEST ORD .......cooviiiiiiiiiieeeee e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 4,555.000.......... 369,862 ....... XXX o e |
723521106 ...| PINTERESTCLAORD ........ooiiiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oevnnnes 5,955.000|.......... 143,876 ....... XXX o |
723787107 ...| PIONEER NATURAL RESOURCE ORD .........ooovvviiiiiiiiii .. 07/28/2020 .. [Various .............coccveiiiiiiiieiiiiis | 19,568.000 |........ 1,404,572 |....... XXX o |
72703H101 .. |PLANET FITNESS CLAORD ......o.ooiiiiiieiiieiee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............o..o|veevnnn. 730.000............ 39,430 ....... XXX o e |
731068102 ...| POLARIS INDUSTRIESORD .......cooviiiiiiiiiieieee e .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|.......... 290.000(............ 27,552 ....... XXX o |
o 741447108 ...| TROWE PRICE GROUP ORD ...........oivviiiiiiiieiiiieeie e .. 07/28/2020 .. [Various .............cooeviviiiiiiiiiiiiies | 13,175.000|........ 1,613,439 (....... XXX o e |
m 74251V102 .. | PRINCIPAL FINANCIAL GROUP ORD .........oooiiiiiiiiieieie |, .. 04/27/2020 .. [VariouS ............oovviieiiiiii | 3,630.000.......... 181,027 ....... XXX | |
o 742718109 ...| PROCTER & GAMBLE ORD ...........ccoviiiiiiiiieiiei .. 06/01/2020 .. [VariOUS ..........coovveiieiiiiiieiiiees | 50,523.000........ 57829471 ....... XXX oo [ |
b 743315103 ...|PROGRESSIVE ORD ........cooviiiiiiiee e .. 05/18/2020 .. [Various .............cooevviiiiiiiiiiiiiieis | 11,503.000|.......... 869,315 ....... XXX o e |
© 74340W103 ..|PROLOGIS REIT ..o .. 07/28/2020 .. [VariOuS ...........c.covveiiiiiiieiii |, 47,929125]........ 4,306,764 ....... XXX | |
744320102 ...| PRUDENTIAL FINANCIALORD .......oviviiiiiiiee e .. 05/11/2020 .. [Various ............ccoevveiiiiiiieiiies e 7,640.000.......... 515,193|....... XXX o e |
744573106 ...| PUBLIC SERVICE ENTERPRISE GROUP ORD .........cooviviiiieie .. 05/06/2020 .. [VariOUS .............cocvveiiiiiiieiiiies | 30,228.000........ 1,501,511(....... XXX o |
74460D109 .. | PUBLIC STORAGE REITORD .........oiiiiiiiiiiiiiiiieie e .. 03/09/2020 .. [UBS SECURITIESLLC .........ccooveiviiii ] oo, 315.000............ 70,9231 ....... XXX oo [ |
745867101 ...|PULTEGROUP ORD ........oooviiiiiiiieeeee e .. 07/28/2020 .. [Various .............coccooeiiiiiiiiiiiies e 6,715.000.......... 289,490 ....... XXX o e |
74736K101 .. |QORVO ORD ..ot .. 03/09/2020 .. [UBS SECURITIESLLC ........oooovveiii oo, 430.000(............ 39,2171 ... XXX | |
748341100 ...| QUEST DIAGNOSTICS ORD .....ovviiiiiieie e e .. 07/28/2020 .. [Various ................ccoovieiiieiiiis [ 3,975.000|.......... 433,086 ....... XXX o e |
749685103 ...|RPMORD ........oooiiiiiii e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oeevnnes 1,090.000|............ 89,026 ....... XXX o |
754730109 ...| RAYMOND JAMES ORD .........oiiiiiiiiiiiiiiiii | .. 04/22/2020 .. [Various .............cooeieiiiiiiiiiiiie | 13,830.000|.......... 988,591 ....... XXX o e |
755111507 .. |RAYTHEON ORD ..o | .. 03/09/2020 .. [VariOuS ..........ccovviiieiiiiiiieii | 610.000(.......... 111,969 ....... XXX o |
75513E101 .. |RAYTHEON TECHNOLOGIES ORD .........oovviiiiiiiieiie .. 07/28/2020 .. [VariOUS ...........c.oovvieiiiiiieiii | 40,9434101........ 2,780,477 ....... XXX o |
756109104 ...|REALTY INCOME REITORD ........oooviviiiiiiiiiiiiie | .. 06/01/2020 .. [Various .............c.oceieiiiiiiiiiiiiiies | 8,815.000.......... 515,060]....... XXX o e |
75615P103 .. | REATA PHARMACEUTICALS CLAORD ........ooiviiiiiiiiii .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|veenn, 160.000|............ 246471 ....... XXX o |
75886F107 ...| REGENERON PHARMACEUTICALS ORD .........ooovvvviiiiiiieie e .. 05/18/2020 .. [Various ..............occoeiieiiiiiiiiis e 1,194.000.......... 627,289 ....... XXX o e |
7591EP100 .. |REGIONS FINANCIAL ORD ........viiiiiie e .. 02/07/2020 .. [ JP MORGAN SECURITIESLLC .............o|oeevnnes 8,515.000|.......... 138,350 ....... XXX o |
759509102 ...| RELIANCE STEELORD ..........coooviiiiiiiiiiiiie e .. 05/21/2020 .. [INSTINET ........cooviiiiiiii e 555.000|............ 50,858 ....... XXX o e |
760759100 ...| REPUBLIC SERVICES ORD .........ooovviiiiiiieiiiiiieiiieie | .. 03/09/2020 .. [UBS SECURITIESLLC ...........cooveiiiii | e 1,855.000|.......... 171,652 ....... XXX o e |
770323103 ...|ROBERT HALF ORD ........coooiiiiiiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................| oo 10,015.000|.......... 513,853 |....... XXX o |
775711104 .. |ROLLINS ORD ......cooiiiiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo.o|veevnnn 960.000............ 47,075]....... XXX o e |
780287108 ...|ROYALGOLD ORD .........oiviiiiiiiiiiiiiiieiee e .. 04/27/2020 .. [VariouS .............coovieiiiiiiii | 3,480.000|.......... 331,621]....... XXX o |
783549108 ...|RYDER SYSTEMORD ........ooiviiiiiiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|.ooeeees 4,135.000.......... 174,625|....... XXX oo [ |
78409V104 .. | S&P GLOBAL ORD ... ....oiivviiiiieiieei e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|.oeeeees 1,545.000|.......... 536,860 ....... XXX o e |
78467J100 ...| SS AND C TECHNOLOGIES HOLDINGS ORD ... e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oevnnnes 2,230.000.......... 126,409 | ....... XXX o |
78573M104 .. | SABREORD ..........ooviiiiiiiieiiiee .. 03/09/2020 .. [UBS SECURITIESLLC ..........coovviiiii | o 8,475.000|............ 76,816 ....... XXX o e |
78667J108 ...| SAGE THERAPEUTICS ORD ........oooviiiiiieiiiee | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnnes 2,155.000.......... 100,169 ....... XXX o |
79466L302 ...| SALESFORCE.COMORD .........oivviiiiiiiiiiiiiieiiieeiee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|oeeenees 1,185.000|.......... 225901 1....... XXX o e |
80105N105 .. | SANOFIADRREP 1 1/20RD ..........oiiiiiiiiiiiii ... C...|.. 04/08/2020 .. | Not Available .................cc.ooooiii [, 42,250.000|........ 1,973,813 ....... XXX o |
80283M101 ..| SANTANDER CONSUMER USAHOLDINGS ORD ........coovievoiiica e, .. 04/13/2020 .. [Various .............ccoovvveiiieiiiiiieis | 5,355.000|............ 79211 ... XXX o |
806857108 ...| SCHLUMBERGER ORD ..........cc.oiiiiiiiiiieiiiie e .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|.......... 890.000............ 34413 ....... XXX o e |
808513105 ...| CHARLES SCHWAB ORD ...........oiiiiiiiiiiieiie e .. 04/16/2020 .. [Various .............coccveiiiiiiieiiiis | 27,800.000........ 1,006,419 (....... XXX o |
810186106 ...| SCOTTS MIRACLE GROORD .......ovviviiiiiiiiiiiiiiiiiiiiiiiiii | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ..........cooo|oennnnes 1,205.000|.......... 176,407 |....... XXX oo e |
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816851109 ...| SEMPRAENERGY ORD .........coooviiiiiiiiii .. 06/01/2020 .. [VariOUS ..........coovviiieiiiiiieiiiies | 14,495.000|........ 1,833,177 (....... XXX | |
826197501 ...| SIEMENS ADR ... ... C...|.. 04/08/2020 .. | Not Available .................cc.ocoooiiii [ 10,800.000|.......... 493,134 |....... XXX o e |
829226109 ...| SINCLAIR BROADCAST GROUP CLAORD .......covvviieiiiiiiii | .. 02/07/2020 .. | JP MORGAN SECURITIESLLC ............co|oevnnnes 1,570.000 | ............ 47,102 ....... XXX o |
83001A102 .. | SIXFLAGS ENTERTAINMENT ORD ........cooviiiiieieee | .. 07/28/2020 .. [Not Available ......................cco | 1,605.000............ 31,020 ....... XXX o e |
83088M102 ..| SKYWORKS SOLUTIONS ORD ......ooviviiiiiiiiiiiie e e .. 07/28/2020 .. [Various .............coovveiiiiiiiiiis 6,045.000(.......... 784,774 ....... XXX | |
831865209 ...|AOSMITHORD .......coooviiiiiiiiiii e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.ooeee. 12,895.000|.......... 676,535(....... XXX oo [ |
832696405 ...| IMSMUCKER ORD ..........oooviiiiiiiiiiii e .. 07/28/2020 .. [Various .............cocvveiiiiiiiiiiiiies 6,100.000.......... 671,520....... XXX o e |
833034101 ...| SNAPONORD .......ooviiiiiiiiiii e .. 07/28/2020 .. [VariouS .............cooevieiiiiiiiiiis | 4,870.000.......... 706,628 ....... XXX | |
835495102 ...| SONOCO PRODUCTS ORD ......ovvviivoiiiiiiieiiiiieiieieieees | .. 07/28/2020 .. [Various .............coceoieiveiiiiiiiiies | 9,159.000|.......... 488,512|....... XXX o e |
842587107 ...| SOUTHERN ORD ..........cooviiiiiiiiiiie .. 07/28/2020 .. [VariouS ...........c.covieiiiiiiieiii | 38,320.000........ 2,183,868 ....... XXX | |
84860W300 ..| SPIRIT REALTY CAPITALREITORD .........ooooviiiiiii .. 05/21/2020 .. [Various ............ccooeoieiiiiiiiie | 6,215.000.......... 202,018....... XXX oo [ |
854502101 ...| STANLEY BLACK AND DECKERORD ..........oiviiiiiiiiiiiiiiiie e .. 05/21/2020 .. [Various ..............cccooeiiiiiiiis 5425.000|.......... 734,352 ....... XXX o e |
855244109 ...| STARBUCKS ORD ..........ooviiiiiiiiiii e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ............oo|veevn. 355.000(............ 26,628 ....... XXX | |
858119100 ...| STEELDYNAMICS ORD ........oivviiiiiiiiieiiieeiee | .. 05/21/2020 .. [INSTINET .......oooooviiiiii 5,235.000|.......... 130,512]....... XXX o e |
862121100 ...| STORE CAPITALORD ..ot .. 03/09/2020 .. [UBS SECURITIESLLC .........coooviiiiii | e 3,990.000.......... 119,433 ....... XXX o |
863667101 ...| STRYKERORD ..........ooiiiiiiiie e | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeenees 5,625.000........ 1,099,490 ....... XXX o e |
866674104 ...| SUN COMMUNITIESREITORD ..........ccoviiiiiiii .. 06/01/2020 .. [VariOUS .............coceveiiiiiiiieiiiies |, 10,515.000|........ 1,433,487 |....... XXX o |
87165B103 .. | SYNCHRONY FINANCIAL ORD ..........oiiviiiiiiiiiiiiie .. 03/23/2020 .. [ JP MORGAN SECURITIESLLC ...........oco|eeennnes 5,355.000|............ 704111 ... XXX o |
87166B102 .. | SYNEOSHEALTHCLAORD ......coooviiiiiieiiieiee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|oeeennes 1,245.000............ 76,750 ....... XXX o e |
872307103 ...| TCF FINANCIAL ORD ..o .. 01/16/2020 .. [Not Available ...................ccoocoiii |, 550.000(............ 25,096 ....... XXX o |
['») 87236Y108 .. | TD AMERITRADE HOLDING ORD ........o.viviiiiiiiiiiieiieiei e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeeeees 8,285.000.......... 302,428 ....... XXX o e |
m 87240R107 .. | TFSFINANCIALORD .......oiiiiiii e .. 01/16/2020 .. [INVESTMENT TECHNOLOGY GROUP, | ......|........ 1,405.000 | ............ 27,699 ....... XXX | |
g 872590104 .. | TMOBILEUS ORD ...........cooovviiiiiiiiiieiieeeee | .. 07/28/2020 .. [Various ............ccoceveiieiiiieiiiies 8,155.000|.......... 800,738 ....... XXX oo [ |
a 875372203 ...| TANDEM DIABETES CAREORD ..........coovviviiiiiiiiiiiiiiiiii .. 07/28/2020 .. [NotAvailable ....................coccoov |, 920.000............ 91,6711 ....... XXX o e |
o 876030107 ...| TAPESTRY ORD ..ottt .. 02/07/2020 .. [Not Available ....................oocoo [ 4,805.000.......... 135,097 ....... XXX | |
87612E106 .. | TARGET ORD ..ot e .. 07/28/2020 .. [Various .............cooeieiiiiiiiiiiiiaes | 14,251.000|........ 1,654,999 (....... XXX o e |
87612G101 .. | TARGARESOURCES ORD ..........ccoviiiiiiiieiiiiii .. 07/28/2020 .. [Various .............cocoveiiiiiiiiiiiiiis e 7,265.000|.......... 119,507 ....... XXX o |
87918A105 .. | TELADOC HEALTHORD .........oooviiiiiiiiiiiiiieciee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................| oo 530.000.......... 113,466 | ....... XXX oo [ |
879360105 ...| TELEDYNETECHORD .......coooviiiiiiieieeee .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|oeeenne. 148.000............ 45542 ....... XXX o e |
879369106 ...| TELEFLEX ORD .........oiiviiiiiiiii e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|veevn, 765.000(.......... 294,830 ....... XXX | |
879433829 ...| TELEPHONE AND DATASYSTEMS ORD .........coovviviiiiiiiiiii [ .. 05/21/2020 .. [Various ..............cccoeiiiiiiiii 6,045.000.......... 125183 ]....... XXX o e |
882508104 ...| TEXAS INSTRUMENTS ORD ........oooviiiiiiiiiiiiieiie | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|.oeeee. 15,140.000 |........ 1,976,472 ....... XXX o |
883556102 ...| THERMO FISHER SCIENTIFICORD ...........ooiviiiiieiiiiiiiiie .. 07/28/2020 .. [Various ..............ccccoeeiviiiiiiis 5,773.000|........ 2,106,561 ....... XXX o e |
885160101 ...] THOR INDUSTRIES ORD .........oovviiiiiiiiiiiiieiee | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...............|ooevnnes 1,000.000{.......... 116,401 ....... XXX o |
88579Y101 .. |BMORD ... .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................| oo 12,185.000|........ 1,890,179 (....... XXX o |
886547108 ... | TIFFANY ORD ... ..ot .. 06/01/2020 .. [VariouS .............coovveiiiiiiiiiiieieiis | 12,149.000|........ 1,555,289 |....... XXX o e |
887389104 ... | TIMKEN ORD ..........ocoiiiiiiiiiiiiie i .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnees 2,720.000.......... 126,431 ....... XXX o |
893641100 ...| TRANSDIGM GROUP ORD ..........ooovviiiiiiieiiiiiieie | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|ooeenees 1,425.000.......... 585,229 ....... XXX o e |
89417E109 .. | TRAVELERS COMPANIES ORD ........covvviiiiiiiiiieee .. 07/28/2020 .. [VariOUS .............coevieiiieiiiiieis | 2,925.000.......... 332,137 ....... XXX o |
896522109 ...| TRINITY INDUSTRIES ORD .........ooovviiiiiiiiiiiiieiiiie .. 03/09/2020 .. [UBS SECURITIESLLC ...........coooviiiii| e 1,565.000|............ 27,136 ....... XXX o e |
896945201 ...| TRIPADVISOR ORD ........oiviiiiiiiiiiiee | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|ooeenees 8,150.000|.......... 172,677 ....... XXX o e |
89832Q109 .. | TRUIST FINANCIALORD ........ooiviiiiiiiiiie | .. 07/28/2020 .. [Various .............ccoccveiiiiiiiieiiiis | 42,850.000|........ 1,952,541(....... XXX o |
90138F102 .. | TWILIOCLAORD ..ot | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeeeees 1,495.000|.......... 376,708 ....... XXX o e |
90184L102 ...| TWITTERORD ..ot .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................| oo 16,200.000|.......... 599,539 ....... XXX o |
90214J101 .. .J2UORD ...\ .. 07/28/2020 .. [Various .............coovieiieiiiiiies e 3,235.000.......... 127,607|....... XXX oo [ |
902494103 ...| TYSON FOODS CLAORD .......oiviviiieiiiieicieeeee e .. 05/21/2020 .. [Various .............coccooeiiiiiiiis 6,496.000.......... 420,745|....... XXX o e |
902653104 ...|UDRREITORD .......oivviiiiiiiiieiiiee e |, .. 03/09/2020 .. [UBS SECURITIESLLC .........coovviiiii | e 3,520.000|.......... 162,404 ....... XXX o |
902681105 ...| UGIORD ..ot .. 05/21/2020 .. [INSTINET ......coooiiiiiii 5,530.000|.......... 174,045]....... XXX o e |
902973304 ...|USBANCORP ORD .........cccvvviiiiiiiiiiiiieiiie .. 05/11/2020 .. [VariOuS ...........coveiieiiiiiiieiiie | 24125.000.......... 856,276 ....... XXX o |
90353T100 ...| UBER TECHNOLOGIES ORD .......c..ovivoiiiiiieiiiiieiieiei e .. 05/04/2020 .. [VariouS .............covviiiiiiiiiiiiiees | 10,180.000 |.......... 328,354 ....... XXX o e |
904214103 ...| UMPQUA HOLDINGS ORD ..ot e .. 05/11/2020 .. [Various .............cocccoeiiiiiiiiiiiii | 41,025.000|.......... 452,352 ....... XXX o |
904311107 ...|UNDER ARMOUR CLAORD ........ooviiiiiiiiiiieiie .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............oo|oevvnnes 3,060.000............ 34517 ... XXX o |
904784709 ...| UNILEVERADRREP 1ORD .........oiiiiiiiii ... C...|.. 04/29/2020 .. | Not Available .................ccooooiii [, 30,100.000........ 1,536,068 | ....... XXX o e |
907818108 ...| UNION PACIFIC ORD ........oooiiiieiiiiieiie e .. 07/28/2020 .. [Various .............coccveiiiiiiiieiiiiiieis |, 14,964.000|........ 2,460,578 ....... XXX o |
910047109 ...| UNITED AIRLINES HOLDINGS ORD .......ooviviiiiiiiiiiiiiiiiieiiee | .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ..........cooo|oennnnes 2,235.000............ 74971 ... XXX oo e |
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911312106 ...| UNITED PARCEL SERVICE CLBORD ..o .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|ooeene. 19,975.000|........ 2,395,284 ....... XXX | |
913017109 ...| UNITED TECHNOLOGIES ORD ........ccovviiiiiiiieiiee e .. 02/07/2020 .. [Various ............ccoevveiieiiiieieies | 2,785.000.......... 434,828 ....... XXX o e |
91324P102 .. |UNITEDHEALTH GRP ORD ........oiiiiiiieie e e .. 07/28/2020 .. [VariouS .............cooeveiiiiiiieiiii | 11,455.000|........ 2,931,665]....... XXX o |
91529Y106 .. |[UNUMORD ..ot e .. 03/23/2020 .. [ JP MORGAN SECURITIESLLC ................|ooeeenes 7,935.000............ 83,513 ....... XXX o e |
918204108 ...|VFORD ...t .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oeennees 2,350.000.......... 143,329 ....... XXX | |
91879Q109 .. | VAILRESORTS ORD .......oiviiiiiiiiieeeeeeee e .. 02/07/2020 .. {JP MORGAN SECURITIESLLC ...............o|veevnnen, 550.000.......... 129,711 ... XXX oo [ |
92276F100 ...| VENTASREITORD ..o e .. 05/21/2020 .. [Various ............ccooeieiiiiiiiiis e 5,915.000|.......... 199,413 ....... XXX o e |
92339V100 .. |VEREITORD ..o .. 03/09/2020 .. [VariOUS ..........covveiieiiiiiiei | 20,310.000|.......... 181,804 ....... XXX | |
92343V104 .. | VERIZON COMMUNICATIONS ORD .......ooiviiiiiiiiiiieieiea e .. 05/11/2020 .. [Various .............cooevviiiiiiiiiiiees | 32,060.000........ 1,802,305 ....... XXX o e |
92556H206 .. | VIACOMCBS CLBORD ..o .. 05/21/2020 .. [Not Available ....................coccoi | 27,565.000|.......... 518,596 ....... XXX | |
92766K106 .. | VIRGIN GALACTIC HOLDINGS CLAORD ........covivviiiiiiiiiiiiiea | .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeeenes 1,245.000............ 30,290 ....... XXX oo [ |
928254101 ...| VIRTU FINANCIAL CLAORD ..o e .. 07/28/2020 .. [Various .............cooeviiiiiiiiiiiiieis | 23,384.000|.......... 550,694 ....... XXX o e |
92826C839 .. |VISACLAORD ......ooviiiiiiiiiiie e .. 04/27/2020 .. [VariOUS ..........ccoviiieiiiiieii | 11,461.000|........ 1,964,626 | ....... XXX | |
929042109 ...| VORNADO REALTY REITORD .........oviiiiiiiiii e .. 05/21/2020 .. [INSTINET .......oooiiiiiii e 1,040.000(............ 38,334 ....... XXX o e |
92936U109 .. [WP CAREY REITORD .......oiiviiiiiiiiiieeee .. 05/21/2020 .. [INSTINET ......oooiiiiii 1,885.000{.......... 117,093 ] ....... XXX o |
92939U106 .. | WEC ENERGY GROUP ORD ..........ooiiiiiiiiiiiiiiiieieiieee | .. 07/28/2020 .. [Various ..............ccccoeeviiiiiiiiiiiiiis | 822.000(............ 76,756 | ....... XXX o e |
929740108 ...|WABTEC ORD .........coovviiiiiiiiiiiee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........ooo|veevnnnn, 440.000(............ 28,4471 ....... XXX o |
931142103 .. | WALMART ORD ..ot .. 07/28/2020 .. [VariouS ...........c.covvieiiiiiiieiiii | 27,776.000|........ 3,500,582 ....... XXX o |
931427108 ...| WALGREEN BOOTS ALLIANCEORD ..........cooviiiiiiiiiiiieie e .. 07/28/2020 .. [Various .............cooevviiiiiiiiiiiieieis | 21,675.000|.......... 911,869 ....... XXX o e |
94106L109 ...| WASTE MANAGEMENT ORD ........oooviiiiiiiiieieee .. 07/28/2020 .. [VariOuS ...........c.ooeveiiiiiiiiii | 11,205.000|........ 1,218,164 |....... XXX o |
['») 942622200 ...|WATSCOORD .........oviiiiiiiiiiiiiieciee .. 06/01/2020 .. [VariOUS ............coeieiiiiiiiiiiaeis | 13,155.000|........ 2,242,510 ....... XXX o e |
m 94419L101 .. |WAYFAIRCLAORD .......ooiiiiiie e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...........oooo|veevnnn. 755.000(.......... 172,377 ... XXX | |
g 949746101 .. |WELLS FARGO ORD ..........cooiviiiiiiiiiiiieieeee e .. 04/27/2020 .. [VariOuS ..........cooveiiieiiiiiii | 65,090.000........ 1,943,102(....... XXX oo [ |
a 95040Q104 .. |WELLTOWER ORD ........cooiiiiiiiiieiiieeieeeee e .. 06/01/2020 .. [Not Available ......................ooo | 9,345.000|.......... 469,501 ....... XXX o e |
- 955306105 ...| WESTPHARM SVC ORD ........ooovviiiiiiiiiiei | .. 06/09/2020 .. [VariOUS ...........c.ovvveiiiiiiieiiiiies | 927.000.......... 182,316 ....... XXX | |
958102105 ...| WESTERN DIGITALORD .......ooviiiiiiieieiieeeee | .. 04/27/2020 .. | JP MORGAN SECURITIESLLC ................|oeeenees 2,580.000.......... M1A79 ... XXX o e |
959802109 ...| WESTERN UNION ORD .........cooviiiiiiiiiie e .. 05/21/2020 .. [VariouS .............cooveiiiiiiei | 90,525.000........ 1,856,816 ....... XXX o |
960413102 ...| WESTLAKE CHEMORD ..........coiiviiiiiiiiiieeieeee e .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ...............o|veevnnnnn. 500.000............ 28,2371 ....... XXX oo [ |
96145D105 .. [WESTROCK ORD ........oviiiiiieiiieieieeeeee e .. 04/27/2020 .. [VariouS ...........c.coeeiieiiiiiiii | 12,830.000|.......... 408,205 ....... XXX o e |
963320106 ...| WHIRLPOOL ORD ..........covviiiiiiiiiiiiiiiieeee .. 04/27/2020 .. [VariouS .............coivieiiiiiiie | 450.000(............ 551171 ....... XXX | |
969457100 ...|WILLIAMS ORD ........oiviiiiiiiie e | .. 05/18/2020 .. [Various .............coccoeiiiiiiiiiiiiiieis | 41,355.000.......... 704,192 ....... XXX o e |
969904101 ...| WILLIAMS SONOMA ORD ......oovviiiiiiieiiieee .. 01/16/2020 .. [ INVESTMENT TECHNOLOGY GROUP, | ......|........ 1,280.000|............ 97,184 ....... XXX o |
980745103 ...| WOODWARD ORD .........iiiiiiiiiiieieiieeee e .. 04/13/2020 .. {JP MORGAN SECURITIESLLC ............oo.o|veevnnnn 776.000(............ 48,207 ....... XXX o e |
98212B103 .. |WPXENERGY ORD ........cooviiiiiiiiiie | .. 05/11/2020 .. | Bank of America Securities ......................|........ 4,375.000|............ 25,692|....... XXX o |
98310W108 ..| WYNDHAM DESTINATIONS ORD .......oivviiiiiieiiiiee .. 07/28/2020 .. [Not Available ....................coocooi | 3,360.000|.......... 118,073 ] ....... XXX o |
98311A105 .. | WYNDHAM HOTELS RESORTS ORD ........oiviiiiiiiiee e .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|.oeeeees 1,925.000............ 89,406 ....... XXX o e |
983134107 .. |WYNN RESORTS ORD ........cooviiiiiiiiiieiieeiee .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oeennees 1,415.000|.......... 104,462 ....... XXX o |
983793100 ...| XPO LOGISTICS ORD .......ooviiiiiiiiiiieieeeeee e .. 04/20/2020 .. [MORGAN STANLEY CO ........cooovvvviiie |, 364.000............ 21,360 ....... XXX o e |
98389B100 .. | XCELENERGY ORD ........ooiiiiiiiiiiiiiie | .. 06/01/2020 .. [VariOUS ..........ccovveiieiiiiiieiiies |, 24,390.000........ 1,575,004 |....... XXX o |
98419M100 .. | XYLEMORD .........oiiiiiii e .. 07/28/2020 .. [Not Available ......................cco | 7,225.000.......... 538,673]....... XXX o e |
98421M106 ..| XEROX HOLDINGS ORD ........oviiiiiiiiieieecee e .. 06/01/2020 .. [VariOUS ............ccoeieiiiiiiiieiiiiaeis | 43,555.000|.......... 780,545]....... XXX o e |
988498101 ...| YUMBRANDS ORD ..ot .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC .............o|oevnnnes 5,240.000|.......... 486,940 ....... XXX o |
98850P109 .. | YUM CHINAORD ...t ... C...|.. 07/28/2020 .. | JP MORGAN SECURITIESLLC ..............o.fovenenn 3,145.000|.......... 165,371 ....... XXX o e |
98954M101 .. | ZILLOW GROUP CLAORD .......coovviiiiiiiiieiieieee .. 07/28/2020 .. [VariouS .............ooevieiiiiiiiiieis 5,840.000|.......... 363,581 ....... XXX o |
98954M200 .. | ZILLOW GROUP CLC ORD .........ooovviiiiiiieiieieiiieeee e .. 07/28/2020 .. [Various .............cooeviiiiiiiiiiiees | 13,453.000|.......... 784,452 ....... XXX oo [ |
98956P102 .. | ZIMMER BIOMET HOLDINGS ORD .........cocoviiiiiiiiiiiieiie | .. 07/28/2020 .. [Various .............coceveiiiiiiiiiiiiies 5,105.000|.......... 640,878 ....... XXX o e |
98986T108 ...| ZYNGACLAORD ..ot .. 05/18/2020 .. [Various .............coccveiiiiiiiieiiiiie | 24,670.000|.......... 185,934 |....... XXX o |
G0176J109 .. |ALLEGION ORD ..ot ... C...|.. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................ .o 1,655.000|.......... 163,845]....... XXX o e |
GO0177J108 .. | ALLERGAN ORD ..ot ... C...|.. 04/13/2020 .. | JP MORGAN SECURITIESLLC .............ooo | 1,007.000|.......... 185,119 ....... XXX o |
G0250X107 .| AMCOR ORD ..ot ... C...|.. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................[....... 61,070.000|.......... 656,283 ....... XXX o e |
G02602103 .. |AMDOCS ORD .........oiiiiiieiiiie e .. 03/09/2020 .. [Not Available ...................ccooiii | 720.000(............ 45,696 ....... XXX o |
G0692U109 ..| AXIS CAPITAL HOLDINGS ORD ..ot oo C | 0571172020 .. | VarioUS .. 810.000............ 34,637 ....... XXX o |
G16962105 .. |BUNGE ORD .........oooiiiiiii e | .. 07/28/2020 .. [Various .............cccccoviiiiaiiiiiiiiiiiis | 10,685.000 |.......... 455,130 ....... XXX o e |
G1890L107 .. | CAPRIHOLDINGS LTD. ... i ... C...|.. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............ooo |, 2,985.000............ 44,561 ....... XXX o |
G29183103 .. [EATON ORD ...\ttt et .. C...|.. 07/28/2020 .. |Various ..........c.cccooiiiiiiiiiiiiiiiiiiii [ 21,820.000]........ 1,838,760 ....... XXX oo e |




STATEMENT As oF September 30, 2020 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
Paid for Accrued NAIC Designation
CusIP Name of Number of Interest and and Administrative
Identification Description Foreign | Date Acquired Vendor Shares of Stock Actual Cost Par Value Dividends Symbol
G3223R108 ..| EVERESTRE GROUP ORD ...t ... C...|.. 01/16/2020 .. | INVESTMENT TECHNOLOGY GROUP, | ......|[.......... 235.000(............ 65,187 ....... XXX | |
G4474Y214 .| JANUS HENDERSON GROUP ORD ..........oiviiiiiiiiiee ... C...|.. 04/27/2020 .. | Not Available .................ccocoooiii [, 26,640.000|.......... 467,670....... XXX o e |
(G46188101 .. | HORIZON THERAPEUTICS PUBLICORD ...........cooviviiiiiei ... C...|.. 06/09/2020 .. | Not Available ..................coooooviii [, 7,794.000|.......... 349,990 ....... XXX o |
G47567105 .. | IHS MARKIT ORD ..ot oo C .. 07/28/2020 .. | Various ..o 5,520.000|.......... 429,723 |....... XXX o e |
G47791101 .. | INGERSOLLRAND ORD .........oiviiiiiiiiiiiiiiieie .. 02/07/2020 .. | JP MORGAN SECURITIESLLC ............oo|vevvn, 285.000(............ 40,426 ....... XXX | |
G4863A108 ..| INTERNATIONAL GAME TECHNOLOGY ORD .........coovviviiieii, ... C...|.. 03/09/2020 .. |UBS SECURITIESLLC ..o 6,375.000|............ 37,048|....... XXX oo [ |
G491BT108 ..| INVESCOORD .........viiiiiiiiiiiiiie e .. 01/16/2020 .. [ INVESTMENT TECHNOLOGY GROUP, | ......|........ 2,340.000............ 42,643|....... XXX o e |
G51502105 .. | JOHNSON CONTROLS INTERNATIONALORD ........oovvviiiiiiei . C ... 05/21/2020 .. |Various ..o 39,840.000]........ 1,222,244 | ....... XXX | |
G5494J103 .. |LINDE ORD ....ouiiiie e oo C | 07/28/2020 .. | Various ... 12,318.000|........ 2,848,057 ....... XXX o e |
G5876H105 ..| MARVELL TECHNOLOGY GROUP ORD .........cocvviiiiiiiiiie, oo C |, 07/28/2020 .. |VarioUS ..o 21,851.000|.......... 695,397 |....... XXX | |
G5960L103 .. |MEDTRONIC ORD ..ot ... C...|.. 05/18/2020 .. |UBS SECURITIESLLC ...........cccoovviiiii | 16,266.000 | ........ 1,568,024 |....... XXX oo [ |
GB095L109 .. | APTIVIORD ... e ... C...|.. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................ | ooeeenees 820.000(............ 67,690]....... XXX o e |
G66721104 .. | NORWEGIAN CRUISE LINE HOLDINGS ORD ..........ooovvviiieiiia |, .. 07/28/2020 .. | JP MORGAN SECURITIESLLC .............o|oevnnnes 5,380.000|............ 77,005 ....... XXX | |
G7S00T104 ..| PENTAIR ORD .....o0iiti e .. C .. 07/28/2020 .. [ JP MORGAN SECURITIESLLC ................|oeeennes 1,085.000............ 46,136 ....... XXX o e |
GB8473T100 .. | STERISORD ...\ttt .. C .. 07/28/2020 .. [VariouS .............ooevieiiiiiiiiieis 4,950.000.......... 773,751 ... XXX o |
GB8994E103 ..| TRANE TECHNOLOGIES ORD .......ivviiieiii e .. C .. 07/28/2020 .. [Various .............cooeoieiiiiiiiiiiiies | 8,645.000.......... 814,563 |....... XXX o e |
(596629103 .. | WILLIS TOWERS WATSON ORD .......oviiiiiiiiiece e .. C .. 05/11/2020 .. [Not Available ...................coocoo [ 2,550.000.......... 513,824 |....... XXX o |
HO1301128 .. [ALCON ORD ...\t oo C .. 03/17/2020 .. | Various .......oovii e 7,040.000|.......... 380,661 ....... XXX o |
H1467J104 .. [CHUBB ORD ..ot . C ... .. 03/09/2020 .. |Various ............occcoeiiiiiiiiii [ 3,935.000.......... 623,061 1....... XXX o e |
H2906T109 .. [ GARMIN ORD .....0otiii e . C ... 05/21/2020 .. |Various ........ooei i 12,055.000|........ 1,022,511(....... XXX o |
['») L0223L101 ...|ARDAGH GROUP CLAORD ...............ccooiiiiiiiie .. C .. 06/01/2020 .. | Bank of America Securities ......................[........ 4,685.000............ 58,373]|....... XXX [
m N53745100 .. | LYONDELLBASELL INDUSTRIESCLAORD ..........cocoovviiiiiii, .. C .. 05/21/2020 .. [VariOuS ...........c.ooviieiiiiiiei | 27,315.000|........ 1,635,823 |....... XXX | |
g N6596X109 .. | NXP SEMICONDUCTORS ORD ........ooviiiiiiiiiieiee e .. C .. 04/15/2020 .. [Not Available ......................coo | 1,820.000.......... 135,822]....... XXX oo [ |
a N72482123 .. [QIAGEN ORD ...ttt <. C .. 07/28/2020 .. |Various ..o 5,495.000|.......... 251,469 ....... XXX o e |
N V77807103 .. | ROYAL CARIBBEAN CRUISESORD ............ccovvviiiii [ .. 07/28/2020 .. | JP MORGAN SECURITIESLLC ................|........ 1,350.000|............ 69,399 ....... XXX oo e |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ... XXX ... 368,902,991 ....... XXX [ XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
21037X100 j CONSTELLATION SOFTWARE ORD ..o | .. 01/01/2020 .. {Unknown ..............ccoooooiii i 51,476 ....... XXX | U
9199999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other ... ..ot | XXX oo [ 51,476]....... XXX o i [ XXX
9799997 Subtotal - ComMON SHOCKS - Part 3 ... e e [ XXX | 368,954,467 ....... XXX o i [ XXX
9799998 Summary Item from Part 5 for Common Stocks (N/A to Quarterly) ... XXX ..o XXX .o XXX .o XXX oo XXX
9799999 Subtotal - COMMON SOCKS ... ... ... e | XXX | 368,954,467 |....... XXX oo XXX
9899999 Subtotal - Preferred and ComMMON SHOCKS . ... .. .ottt [ XXX | 371,418,499 ....... XXX o i [ XXX
9999999 Total - Bonds, Preferred and ComMON SIOCKS . ... ... .ottt | XXX | 552,048,143 ....... XXX o [, 544,516]........... XXX
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Bonds - U.S. Governments
912828NT3 . |UNITED STATES TREASURY ......... ... | 08/15/2020 | Maturity @ 100.00 .......... Lo XXX o] 1,450,000 .. 1,450,000 | ...... 1,539,719 |...... 1456902 [ ............. [....... (6,902) [.............[....... 6,902) [........... [...... 1,450,000 ... 38,063 | 08/15/2020 [ 1 .........
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS .. .. ... ...\ttt ettt aeeeeeeee C XXX | 1,450,000 . 1,450,000 [ ...... 1,539,719 [ ...... 1,456,902 (... | (6,902) [ ..o |t (6,902) [ ... |iiinn 1,450,000 [ ..o | [ 38,063 (.. XXX . [.. XXX.
Bonds - U.S. States, Territories and Possessions
574193EG9 . | MARYLAND ST .......oviviiinnn. ... |03/11/2020 | Call @ 100.00 c XXX 250,000 | ....... 250,000 249546 | ... [ BA B 250,000 3,750 | 03/15/2026 | 1FE ......
97705LWK9 . [ WISCONSINST ................o.o. ... 04/28/2020 | Call @ 100.00 ... S XXX ] ... 1,000,000 | ...... 1,000,000 ... 1,000,000 | e [ [ 1,000,000 24,500 | 05/01/2023 | 1FE ......
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions ................................... Lo XXX L] ... 1,250,000 1,250,000 1249546 | ............. |......... 484 . ... .. oo o | 454l L 1,250,000 28250 .. XXX . [.. XXX.
Bonds - U.S. Political Subdivisions of States Terrjtories and Possessions
015032HVO . | ALEXANDRIALA ............ooeues 06/01/2020 Maturity @ 100.00 .......... c XXX 375,000 | ....... 375,000 | ....... 375,000 | ....... 375,000 | ..vven e e [ e 375,000 [ ..o | e [ 4,346 | 06/01/2020
035339U32 .. ANKENY IOWA ................ ... | ... |06/04/2020 | Call @ 100.00 ..... e XXX 250,000 | ....... 250,000 | ....... 250,000 [ ....... 250,000 | .......covore frviiiiii | [ e [ 250,000 . . 3,917 | 06/01/2025
231871HB3 . | CUSTER S D SCH DIST NO 16-1 ... |01/01/2020 | Call @ 100.00 ... co e XXX 200,000 | ....... 200,000 | ....... 200,000 | ....... 200,000 | .......ooooue frvrviiii | [ e [ 200,000 20,625 | 01/01/2024
246199FY4 . .| DELAWARE OHIO CITY SCH DIST . 01/08/2020 | Unknown ....... co e XXX 713,706 | ....... 700,000 | ....... 730,532 | .. TABTT8 | e [ T e [ T e 713,706 . 3,507 | 12/01/2028
246199LG6 . | DELAWARE OHIO CITY SCH DIST 08/12/2020 | PERSHING LLC CXXX e 793,660 700,000 730,532 e [ | 2249) [ e R249) [ 711,457 24,597 | 12/01/2028
311315TU9 . | FARMINGTON MINN INDPT SCH DIST
NO192 ... ... ... |02/01/2020 | Maturity @ 100.00 XXX 690,000 | ....... 690,000 |....... 690,000 ]....... 690,000 ... e e 690,000 9,488 | 02/01/2020
442331884 . | HOUSTON TEX ...|... [02/26/2020 | Call @ 100.00 ... ... XXX ... |.... 1,000,000 .. e 1001185 | L (188) | (1188) | 1,000,000 .. 26,805 | 03/01/2024
613579XQ9 . | MONTGOMERY CNTY PA .. 02/26/2020 | Call @ 100.00 ... ... XXX ... |.... 1,000,000 .. 21,000,000 | . e e e e e 1,000,000 .. 25,250 | 09/01/2025
631144AP7 . | NASH CNTY N C LTD OBLIG ... |09/28/2020 | Call @ 100.00 ... Lo XXX o] 1,095,000 | .. 1102446 | (TA46) | (TA48) | | 1,095,000 27,375 | 10/01/2024
0 64966KLZ4 . .|NEWYORKNY ..................... ... | 06/01/2020 | Maturity @ 100.00 XXX 5,000 | .. So5,000 | e e e e 5,000 .. 125 06/01/2020
m 774829HU2 . | ROCKY RIVER OHIO CITY SCHDIST .. | ... |08/12/2020 | Bank of America Securities .. ... XXX ... [...... 218,667 | .. 202422 ..o (MO (MO 201,312 . 5,482 | 12/01/2028
o 791298UV2 . [ STLOUISCNTYMO ................. ... |07/29/2020 | Call @ 100.00 c XXX 250,000 | .. 250,000 | v e | [ e 250,000 . 7,500 | 02/01/2027
(3] 874091CJ8 . .| TALAWANDA OHIO CITY SCHDIST ....[... |01/03/2020 | Call @ 100.00 ... XXX e e e e e e e N - IO . 5,000 | 12/01/2022
920307AR6 . | VALPARAISO IND REDEVDIST ....... ... |01/27/2020 | Call @ 100.00 XXX 260,000 | ....... 260,000 |....... 265225 |....... 260,105 | ... oo (108) | (A08) | 260,000 [ ... | [ 5,633 | 01/15/2025
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States Territories and Possessions ............... ... XXX ... |....6851,033]......6,720,000 |......6,908,787|...... 6,049,936 [ ............. ... (12467) ... o (12467 L | 6751475 .............|.......99558|........ 99558 ..... 169,740 | .. XXX .
Bonds - U.S. Special Revenue, Special Assessment
045142CD6 . | ASHWAUBENON WIS CMNTY DEV
AUTHLEASEREV .................. ... | 06/01/2020 | Maturity @ 100.00 ... XXX ... |.... 1,000,000 1,000,000 | ...... 1,000,000 1,000,000 | ..o e e e s e 1,000,000 06/01/2020
051735DX3 . | AURORA IND SCHBLDG CORP ... ... |01/15/2020 | Maturity @ 100.00 .... Lo XXX 335,000 | .. 335,000 |....... 344682 .. 335194 | ... (9 (1) 335,000 01/15/2020
236572EB5 . | DANVILLE IND MULTI-SCH BLDG CORP | ... |01/15/2020 | Maturity @ 100.00 CXXX L 400,000 400,000 400,000 400,000 | v e e [ e 400,000 01/15/2020
29270CYN9 . | ENERGY NORTHWEST WASH ELEC
REV ..ot ... |07/01/2020 | Maturity @ 100.00 .......... c XXX 750,000 750,000 | ....... 775,290 751,862 ..o e (18B2) | e (1862 e 750,000 07/01/2020
30711XEP5 . | CAS 2017-C01 1M2-CMO ...... .| ... |09/25/2020 | Paydown ....... co | XXX 219429 |....... 219429 |....... 236,647 ....... 232954 | ...........oo [ (18525) | Lo [ (13525) | 219,429 07/25/2029
30711XUX0 . | CAS 2017-C07 1M2 - CMO/RMBS 09/25/2020 | Paydown ... .. co XXX | 1,450,447 | ... 1,450,447 | L. 1,468,442 | L. 1,466,499 [ ..o | (16,05) [ | (16,05) [ 1,450,447 05/25/2030
3130A82M4 . | FEDERAL HOME LOAN BANKS ....... [ ... |02/05/2020 | Call @ 100.00 . co e XXX 800,000 | ....... 800,000 |....... 800,000 [....... 800,000 |.......ccoouv frevevriiii|eiriii [ [ 800,000 05/18/2026
31335BQL3 . | FHG61359-RMBS .................. ... |09/01/2020 [ Paydown ................. XXX 233,867 |....... 233,867 |....... 233,282 |....... 233325 ... A2 B2 233,867 03/01/2048
3133ECE59 . | FEDERAL FARM CREDIT BANKS
FUNDINGCORP .................... ... |01/30/2020 | Maturity @ 100.00 .......... oo XXX ..o | ..., 1,400,000 ...... 1,400,000 | ...... 1,400,000 | ...... 1,400,000 | ..o e e e e e 1,400,000 01/30/2020
3133EF4A2 . | FEDERAL FARM CREDIT BANKS
FUNDINGCORP .................... ... |01/07/2020 | Call @ 100.00 XXX 750,000 750,000 750,000 750,000 ..o e e e 750,000 04/19/2022
3133KJINES . | FHRA3089-RMBS .......... ..[... |09/01/2020 | Paydown ..... e XXX 26482 | .. L 26482 (... 27887 |. ...l (1405 [ (1405) [ 26,482 07/01/2050
3136B1UG7 . | FNR 2018-26 DH - CMO/RMBS .| ... |09/01/2020 | Paydown ..... co | XXX 292,110 .. 292,110 {....... 293,570 | .. 293,005 | ..vvee e (895) | [ (89) e 292,110 06/25/2046
3138ERYX2 . [ FNAL9725-RMBS .......... .| ... [09/01/2020 | Paydown ..... c | XXX 252911 (..., 252,911 | ... 251,844 ... 250,870 | Lo e 104 | 04 252,911 01/01/2047
3138WHNF5 | FN AS7589 - RMBS . .| ... |09/01/2020 | Paydown ..... co | XXX 630,978 |....... 630,979 |....... 635415 |....... 635047 |........o.oo oo (4089) | [ (4089) | [ 630,978 07/01/2046
3140J76B6 .. | FNBM3565-RMBS ................. ... |09/01/2020 | Paydown ..... co | XXX 215223 |....... 215223 | ....... 208,809 | ....... 209,092 | ........c.oo [orie i 8432 i [ 8132 215,223 10/01/2047
3140J86V0 .. FNBM4483-RMBS ................. ... |09/01/2020 | Paydown ..... c | XXX 141,402 | ... 141,402 (..., 145821 |....... 145338 | . ... oo (3935) i e (B935) [ [ 141,402 09/01/2048
3140J9MES . | FN BM4856 - RMBS ... 09/01/2020 | Paydown ... c | XXX 243931 |....... 243,931 | ... 251478 ... 250144 | [ (T213) | e (T213) | 243,931 04/01/2047
3140Q94H3 . | FN CA2623 - RMBS ... ... |09/01/2020 | Paydown ..... co | XXX 629,017 | .. 629,017 |....... 642,384 | .. 639,447 | ..o [ (10,430) | [ (10,430) [ 629,017 11/01/2048
3140QDKP8 .| FN CA5701-RMBS .................. ... |09/01/2020 [ Paydown ................. XXX 85,707 85,707 90441 | ..o AT AT 85,707 05/01/2050
33803TCP9 . | FISHERS IND REDEV AUTH LEASE
RENTREV ... ... | 07/15/2020 | Various .................. XXX 650,000 | ....... 650,000 | ....... 665452 |....... 650,089 |........... e B (B [ 650,000 07/15/2020
348761DK0 . | FORT SMITH ARK SALES & USE TAX .. | ... |09/29/2020 | Call @ 100.00 ............. XXX 100,000 | ....... 100,000 | ........ 99685 |........ 99,764 | ... s 28 s 28 e 99,787 05/01/2025
34926LBX0 . | FORT WAYNE IND MUN BLDG CORP
REV ... ... |07/07/2020 | Call @ 100.00 ............. oo XXX ..o | ..., 1,000,000 ...... 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..o e e e e e 1,000,000 12/15/2024
44442ABEQ . | HUGHESCNTY SD ... .| ... |03/24/2020 | Call @ 100.00 ..... c XXX 350,000 | ....... 350,000 |....... 350,000 [....... 350,000 |.......cooouu frviiiiiiiii i [ [ 350,000 12/01/2026
4546247G6 . | INDIANA BD BK REV ... |01/15/2020 | Maturity @ 100.00 .. S XXX 750,000 | ....... 750,000 | ....... 750,000 [ ....... 750,000 | .......oovore frvriiiii | [ e [ 750,000 01/15/2020
46603ACJ8 . | IVY TECH CMNTY COLLEGEIND ...... ... |07/27/2020 | Call @100.00 ............. .. XXX ... |.... 1,000,000 1,000,000 1,000,000 1,000,000 [ v | [ [ e 1,000,000 07/01/2021
472737FF7 .| JEFFERSON CNTY COLO SCH DIST NO
RACTFS ot ... |06/15/2020 | Maturity @ 100.00 .......... c XXX 600,000 | ....... 600,000 | ....... 600,000 ....... 600,000 | . .vvveene e | [ e 600,000 06/15/2020 [ 1FE ......
48542KQ69 . | KANSAS ST DEV FINAUTHREV ...... ... |02/28/2020 | Call @100.00 ............. C XXX 250,000 | ....... 250,000 | ....... 247643 ....... 248254 | ..o [ 57 i [ 57| o o 248,312 11/01/2024 | 1FE ......
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553543DS5 . | MSD WARREN TWP IND VISION 2005

SCHBLDG ..............covvvinn.. 01/10/2020 | Maturity @ 100.00 ..........|... XXX oo 750,000 | ....... 750,000 | ....... 750,000 | ....... 750,000 ..o e e e 750,000 | ..o e 7,425 01/10/2020 [ 1FE ......
57420PGL4 . | MARYLAND ST ECONOMIC DEV CORP

LEASEREV ........................ 06/01/2020 | Maturity @ 100.00 ..........|... XXX oo 750,000 | ....... 750,000 | ....... 758,618 |....... 750,507 | ... (BO7) .o [ (BO7) .o [ 750,000 ..o e 8,438 | 06/01/2020 | 1FE ......
65819WAM5 | NORTH CAROLINA EASTN MUN PWR

AGYREV .......................... 07/01/2020 | Maturity @ 100.00 ..........|... XXX oo 750,000 | ....... 750,000 | ....... 767,805 |....... THL44 | (1,944) [ ..o (1944) [ ..o 750,000 ... e 21,960 | 07/01/2020 [ 1FE ......
658207PP4 . | NORTH CAROLINA HSG FIN AGY

HOMEOWNERSHIP ................. 01/01/2020 | Maturity @ 100.00 ..........[... XXX oo |, 790,000 | ....... 790,000 | ....... 790,000 | ....... 790,000 | v e | [ e 790,000 [ oo | [ 11,352 | 01/01/2020 | 1FE ......
665250BT2 . .| NORTHERN ILL MUN PWR AGY PWR

PROJREV ...\ 01/01/2020 | Maturity @ 100.00 ..........[... XXX ... . 1,000,000 | ...... 1,000,000 | ...... 1,023829...... 1,000,000 [ ..o | [ [ e 1,000,000 [ i | [ 30,940 | 01/01/2020 [1FE ......
67756A2M3 . | OHIO ST HIGHER EDL FAC COMMN RE! 01/01/2020 | Maturity @ 100.00 ..........[... XXX oo |, 500,000 | ....... 500,000 | ....... 500,000 ....... 500,000 | v e | [ e 500,000 [ .vviin | e [ 8,873 | 01/01/2020 | 1FE ......
67868UBZ5 . | OKLAHOMA CNTY OKLA FIN AUTH EDL

FACSLEA ...\ 09/01/2020 | Maturity @ 100.00 ..........[... XXX ... . 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ...... 1,000,000 [ i | [ [ e 1,000,000 09/01/2020 [ 1FE ......
704668DE9 . | PEACHTREE CITY GA WTR & SEW

AUTHSWRSYS .................... ... | 03/01/2020 | Maturity @ 100.00 XXX 750,000 750,000 750,000 750,000 ..o e e e 750,000 03/01/2020 | 1FE ......
756872GJ0 ..| REDRIVED FINCORP TEXEDREV ...|... |03/11/2020 | Call @ 100.00 ............. XXX 250,000 250,000 254,047 250409 ... (BO9) | 09 | 250,000 03/15/2026 | 1FE ......
79560CAE9 . | SALT LAKE CITY UTAH REDEV AGY TAX

INCREM ........................... . 04/01/2020 | Maturity @ 100.00 ..........[... XXX ... . 1,835,000 ...... 1,835,000 | ...... 1847834 |...... 1,835,685 | ... e (685) ] e (B88) | 1,835,000 04/01/2020 | 1FE ......
837549MF8 . | SOUTH DAKOTA ECONOMIC DEV FIN

AUTHECONO ..........oeveeninenn. 04/01/2020 | Maturity @ 100.00 ..........[... XXX oo | 405,000 | ....... 405,000 405,000 ....... 405,000 | v e | [ e 405,000 04/01/2020
83755LYA8 . | SOUTH DAKOTA ST BLDG AUTHREV . 06/01/2020 | Maturity @ 100.00 .. c XXX 500,000 | ....... 500,000 |....... 500,000 [....... 500,000 |.......ccooev frveviiii i [ e [ 500,000 06/01/2020
914716VD4 . | UNIVERSITY N C CHARLOTTE REV ... 03/27/2020 | Call @ 100.00 ............. CXXX L . 1,655,000 1,655,000 | ...... 1,655,000 1,655,000 [ .o | [ [ e 1,655,000 04/01/2021
927781TJ3 ... | VIRGINIA COLLEGE BUILDING

AUTHORITY ..o o 01/29/2020 | Call @ 100.00 ............. CXXX L . 1,000,000 | ...... 1,000,000 | ...... 1,012,541 [ ...... 1,000,163 [ ..o | (183) [ | (183) [ 1,000,000 02/01/2022 [1FE ......
92818MPR5 . | VIRGINIA ST RES AUTH CLEAN WTR BAIRD (ROBERT W.) & CO.

REV ..ot 08/12/2020 [ INC. ... c XXX 63,078 ........ 55,000 | ........ 57,809 |........ 57,080 | ..o [ (248) | [ @48) | 56,832 11/01/2028 | Z .........
975680CD9 . | WINSTON-SALEMN CLTD OBLIG ..... ... |08/12/2020 | PERSHING LLC . XXX 177,319 | ....... 165000 |....... 169,988 [....... 167,900 |............. |........ (TH4)|............. oo  (THA) oo | 167,186 06/01/2022 |Z .........
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment . ..................coovveiiiin... XXX oo ... 26,731,903 (... .. 26,711,506 | ..... 26,911,241 |..... 26,656,572 | .......coooon oo (61278) [ [ (B1278) | 26,713,623 [ .....oooooiel [ 18280 |........ 18,280 ...... 571,639 |.. XXX . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated)
00163EBSO . | ALMBRRRA2-CDO ................ D |03/06/2020 | Paydown ................. c XXX 275,000 | ....... 275,000 275,000 | ....... 275,000 | ..o e e [ e 275,000 [ ..oviiee | [ 07/15/2026
00175MBF6 . | AMMC 15RR ARR - CDO . 07/15/2020 | Paydown ... .. c XXX 14,613 [........ 14613|........ 14613 ].. CAAB13 | [ e e L 14,613 I 01/15/2032
00208RAX0 . | AT&T INC 06/24/2020 | Call @ 100.00 ... co XXX .o |, 1,085,717 | ...... 1,000,000 | ....... 999,367 | .. 999,905 | .. e 3 [ B3 999,938 L. B2 05/15/2021
00208RBD3 . | AT&T INC 07/23/2020 | Call @ 100.00 s XXX . 1,041,206 | ...... 1,000,000 | ....... 954,659 |....... 985303 |........ccooou |eueno 3764 | B TBA [ [ 989,067 10,933 | .. 02/15/2022
02376RAC6 . | AMERICAN AIRLINES GROUPINC ... | ... 03/06/2020 | MORGAN STANLEY CO ... XXX 234,600 (....... 255,000 255,000 |....... 255000 ... [ e e e 255000 .............|......(20,400) | ....... (20,400) 06/01/2022
02378MAA9 . | AAL2019-1A-ABS ................. 06/02/2020 | BAIRD (ROBERT W.) & CO.

INC. ... .. e XXX 388,721 | .. 551,378 | ....... 551,378 .. SBI378 | ..o [ 551,378 (162,656) | . . 08/15/2033
02378MAA9 . | AAL191A-ABS .................... 02/15/2020 | Paydown XXX 8,622 | .. ..8622(.........8622].. L8622 | e e e e 8622 (... [ .. 08/15/2033
038222AH8 . | APPLIED MATERIALS INC .. 06/24/2020 | Call @ 100.00 ... Lo XXX . 1,066,381 ..1,060,000 | ...... 1,081,423 |......1,064,585 .............[.......(3380)|............ ... (8380)f....... |l 1,061,205 (1,205) | .. 10/01/2020
038522AK4 . | ARAMARK .................. 01/10/2020 | Call @ 102.56 ..... XXX 164,101 ... 160,000 [ ....... 159,968 |....... 159,978 ............. ... 0 O 159,978 L4123 .. 01/15/2024
040555CR3 . | ARIZONA PUBLIC SERVICE CO 01/15/2020 | Maturity @ 100.00 ..........[... XXX oo 450,000 450,000 | ....... 452,885 450,000 ... e e e e 450,000 | ... | 01/15/2020
05359AAA1 . | AVMT 2018-AVMA-CMBS ........... 06/12/2020 | JP MORGAN SECS INC., -

FIXEDINCOME ........... c XXX 500,494 480,000 494,612 ....... 492,050 | ..o e (BA0) e e (BAO) e 491,510 07/09/2040
05565ALQ4 . | BNP PARIBASSA ...\ C |07/07/2020 | JEFFERIES & COMPANY, INC{ ... XXX ... |...... 339,844 375,000 [ 375,000 e e e L e [ 375,000 12129/2049
05583JAG7 . [BPCESA ...\t C | 01/24/2020 | HSBC SECURITIESINC. ... [... XXX ... |...... 250,115 ... 250,000 [ ....... 248505 |.............. e [ M e M 248,516 01/14/2025
056054AA7 . | BX 19XLA-CMBS .... ... |06/15/2020 | Various .................. c XXX 476,548 . 481,000 | ....... 481,000 |.. 481,000 | v e e [ e 481,000 10/15/2036
05606FAL7 ..|BX 190C11D-CMBS .... 06/12/2020 | MORGAN STANLEY CO ... [... XXX ... |...... 128,477 140,000 142,384 | 142381 o e @) [ [ @) e 142,336 12/09/2041
05608FAA9 . | BX2019-CALM A - CMBS . 06/15/2020 | Bank of America Securities .. |... XXX ... .. 1,429,105 1,462,000 ...... 1,461,726 |...... 1461695 |.............[.......(35%)|.............[.......(35%)|........... [...... 1,458,100 11/15/2032
12481XAS9 . | CBAM 186RB1R-CDO .... 06/05/2020 | Bank of America Securities .. |... XXX ... . 1,586,160 1,600,000 | ...... 1,600,000 |......1,600,000 |............. .o oo 1,600,000 01/15/2031
12553HAAG . | CIM 2017-7 A - CMO/RMBS . 09/01/2020 | Paydown ................. C XXX 548,525 548,525 | ....... 547,605 |....... 547,594 [ ... ... | 932 o | 932 548,525 04/25/2057
12591KAD7 . | COMM 13CR12A3-CMBS ... 03/01/2020 | Paydown ................. XXX 23,98 23983 | ... 24271 Lo 24450 | (1T6) | e (1TB) 23,98 10/15/2046
12653VAA4 . | CSMC 2019-ICE4A-CMBS ........... 06/15/2020 | CREDIT SUISSE SECURITIES

(USA) ... Lo XXX . 1,977,500 | .. 2,000,000 . (6,086) . (6,086) [........... [...... 1,997,926 05/15/2036
12667GL84 . | CWALT 2005-27 1A2 - CMO/RMBS ... 09/01/2020 | Paydown ... c XXX 116,035 | .. 116,035 ... 814 L1857 | 116,035 08/25/2035
12669WAE6 . | CWL 2007-8 2A3-RMBS ........ 09/25/2020 | Paydown ................. c XXX 631,993 | .. 631,993 .. 5838 L2491 | 631,993 12/25/2033
14042RNW7 | CAPITALONENA ......... 01/24/2020 | WELLS FARGO SECURITIES | ... XXX ... |...... 251,108 250,000 | ....... 249,885 |....... 249,897 [ .........ooo |eieii B e 3o 249,900 09/06/2022
142339AJ9 . .| CARLISLE COMPANIES INC 06/02/2020 | BNY/SUNTRUST CAPITAL

MARKETS ................ XXX e 12,746 | ....... 115,000 | ....... 13569 | .o i | 33 [ 33 113,602 03/01/2030
225401AN8 . | CREDIT SUISSE GROUPAG .......... C |07/07/2020 | JP MORGAN SECS INC., -

FIXEDINCOME ........... C XXX 436,365 | ....... 450,000 | ....... 458,480 ..o [ e B2 e e B [ 458,428 12/29/2049
23245PAA9 . | CWALT 2006-0OA22 A1 - CMO/RMBS . .. 09/25/2020 | Paydown ................. XXX 397,097 | ....... 397,097 | ....... 371,286 | ....... 368,958 |........ 1,684 |.......26455|.............|....... 28140 ... |l 397,097 02/25/2047
268648AQ5 . |EMCCORP .................cc.ee 06/01/2020 | Various . ... L XXX . 1,002,084 | ......1,000,000 |...... 1,001,013 |....... 988110 ............. ... . 516 ... . 516 L 993,227 06/01/2020
3137G0AY5 . | STACR 2014-DN2M3-CMO .......... 08/25/2020 | Paydown ................. XXX 144,308 144308 |....... 160,566 155,695 | ............ ... (11,886) ... (11,886) L 144,308 04/25/2024
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3137G0AY5 . | STACR 2014-DN2M3-CMO .......... ... |09/25/2020 [ Paydown ................. L XXX 109,003 | ....... 109,003 | ....... 121,282 ....... M7603 | ... | (8601) [..oovvveeeens [t (8601) [....ooooeen |oonnn 109,003 | ..o 3,651 | 04/25/2024 | 4FE ......
3137GOEWS .| STACR 15DNA1 M3 - CDO/CMO ........ ... | 03/06/2020 | NOMURA SECURITIES INTL
INC oo co XXX | 1,160,500 (. 1,100,000 1,208324 | ...... 1183452 oo | (3430) [ ..o | (3,430) 10/25/2027
3137GOHJ1 . | STACR 2015-HQA2M3-CMO ......... ... |09/25/2020 | Paydown e XXX 656,715 | ....... 656,715 ....... 768,613 |....... 744,352 . ......(87,637) ... (87,837) .. 05/25/2028
375558BB8 . | GILEAD SCIENCESINC ........ .| ... |09/01/2020 | Maturity @ 100.00 .......... c XXX 525,000 | ....... 525,000 ....... 519,950 |....... 523,597 |. .. 1,403 .. 14031 .. 09/01/2020
38141GWZ3 .| GOLDMAN SACHS GROUP INC . .| ... |06/08/2020 | Bank of America Securities .. |... XXX ... [.... 1,191,171 ...... 1,035,000 | ...... 1,035,000 |...... 1,035,000 | . . . 05/01/2029
38141GXD1 . | GOLDMAN SACHS GROUP INC . ... |06/08/2020 | PERSHINGLLC ........... c XXX 775,081 | .. 775,000 . 775,000 | .. 775,000 .o [ 05/15/2026
40436KACY . | HLM 6-2015A1R-CDO ....... ...| C |05/05/2020 | Paydown ................. C XXX 3,304 | .. 3394 (.........3385].. 3377 . U T I . 02/05/2031
410345AJ1 . .| HANESBRANDSINC ................ ... |06/03/2020 | WELLS FARGO SECURITIES | ... XXX ... [...... 205040 | ....... 200,000 193,546 | ....... 194786 | et | 05/15/2024
432833AE1 . | HILTON DOMESTIC OPERATING
COMPANYINC ..............ceee ... |01/01/2020 | Adjustment ................ ..o XXX ... |...(2,200,000) | .... (2,200,000) | .... (2,200,000 |.... (2,200,000) |............. .o 01/15/2030
432833AF8 .| HILTON DOMESTIC OPERATING
COMPANYINC ............cccevee ... |01/01/2020 | Adjustment ................ XXX e e e (1,270) [ ..o [ 1270 270 01/15/2030
446438RQ8 . | HUNTINGTON NATIONAL BANK . ... |07/15/2020 | Call @ 100.00 ..... S| XXX...|.... 1,000,000 |......1,000000 |....... 995800 |....... 999440 ............. [........ 485 ... . 485 | 999,925 08/20/2020
478366AU1 . | JOHNSON CONTROLSINC ....... 03/30/2020 | Maturity @ 100.00 .. s XXX o[ ... 1,000,000 | . ..... 1,000,000 | ......1,066,601......1,002657 |............. |.......(2857) ). ... (2857) | | 1,000,000 03/30/2020
552953CC3 . | MGM RESORTS INTERNATIONAL ..... [ ... |06/03/2020 | PERSHING LLC . v XXX 212,079 |....... 205000 | ....... 209,982 | ....... 208,775 |.......cooou [eoeie (4B4) | oo [ dBA) | 208,311 03/15/2023 | 3FE .
59981HAA9 . | MCMLT 2017-1 A1 - CMO/RMBS ... 09/01/2020 | Paydown ....... c | XXX 558,366 | ....... 558,366 | ....... 548,976 | ....... 550,198 |............. [.ooi 8168 o [ 8188 [ 558,366 11/25/2058 | 1FE .
620076BB4 . | MOTOROLA SOLUTIONS INC ... .| ... [09/14/2020 | Call @ 100.00 . co e XXX 939,828 |....... 891,000 |....... 876,997 |....... 886,835 |............. [..oeoo 1195 [ 195 888,030 05/15/2022 | 2FE .
62481WAA5 . | MP8 VIIIAR-CDO ............. .| C |06/05/2020 | Various ......... v XXX | 1,096,545 | L., 1,110,000 (L 1,110,000 | 1,110,000 [ e [ e [ 1,110,000 10/28/2027 | 1FE .
[®) 63946BAEOQ . | NBCUNIVERSAL MEDIA LLC ....|... |03/06/2020 | Call @ 100.00 ............. c XXX | 7138257 L 6,900,000 | ...... TA13279 oo [ [ (24318) [ | (24318) [ 7,088,963 04/01/2021 [1FE ......
m 67108FAQQ . | OZLMF 4RA2R-CDO ............... ... |06/05/2020 | DEUTSCHE BANK
o SECURITIES,INC. ......... L XXX 734 | ... 740,000 | ....... 740,740 | ....... 739010 [ oo [ (O23) | (923) e 738,088 10/22/2030 | 1FE ......
(o4 67110HAWS .| OZLM 14RA2R-CDO ............... C | 06/05/2020 | CREDIT SUISSE SECURITIES
N (USA) ..o o XXX o] 1,005,192 L 1,035,000 | ...... 1,035,000 | ...... 1,035,000 | ..o e e e e e 1,035,000 01/15/2029 | 1FE ......
77341DAE7 . | ROCKT 2017-3B-CDO .............. C |06/05/2020 | JP MORGAN SECS INC., -
FIXED INCOME ........... oo XXX oL 1457025 .. 1,500,000 | ...... 1478250 | ...... 1476648 | ... | BI) (BI) 1,475,836 10/21/2030 | 1FE
78012KC62 . | ROYAL BANK OF CANADA ........... C |03/02/2020 | Maturity @ 100.00 .. s XXX [ ... 1,080,000 | ..., 1,080,000 | ...... 1,059,237 |...... 1,059,958 | ... .......... | A2 e A2 1,060,000 03/02/2020 | 1FE .
82967NAU2 . | SIRIUSXMRADIOINC ....... ...|... |07/06/2020 | Call @ 102.69 ... XXX 205,376 | .. .200,000 [ ....... 198,942 .. 199123 | L T e T e 199,202 04/15/2025 | 3FE .
86359UAAT7 . | SASC 2006-OPT1A1-RMBS ......... [... |09/25/2020 | Paydown ..... XXX 69,814 | .. . 69,814 |........ 68549 .. 288,698 | .. [ B [ B 69,814 04/25/2036 | 1FE .
87241EACY . [ TCW191A-CDO ... C |02/18/2020 | CORPORATE
Lo XXX ... |....3700000]...... 3,700,000 | ...... 3,700,000 | ...... 3,700,000 02/15/2029
89169EAAT . | TPMT 175 A1 - CMO/RMBS 09/25/2020 c XXX 412,028 | .. 412,028 | ....... 409,743 | .. 406,443 | . 02/26/2057
89173UAA5 . | TPMT 2017-4 A1-RMBS ... 09/01/2020 c XXX 42,541 . 42,541 L A3736 | . 06/25/2057
89175JAA8 .| TPMT 176 A1 - CMO/RMBS . .| ... [09/01/2020 C XXX 103,971 | .. 103,971 | ....... 104,490 |.. 104,488 | . 10/25/2057
89175VAA1 . | TPMT 182A1-RMBS ...... ...| ... |09/01/2020 XXX 281,539 281,539 285901 |....... 285,814 03/25/2058
903442AA9 . | US2018-USDCA-CMBS ............ ... |06/12/2020 | CITIGROUP GLOBAL
MARKETS INC. ............ C XXX 552910 | ....... 500,000 | ....... 514983 |....... 510,467 05/14/2038
90932NAAT . | UNITED AIRLINES CLASS B PASS
THROUGHCER .................... ... |06/02/2020 | Various .................. XXX 391,878 551299 | ....... 551,299 551,299 09/01/2027
913017DB2 . | UNITED TECHNOLOGIES CORP ....... ... |05/05/2020 | Call @ 100.00 ... | XXX L. 1,173,806 | ... 1,064,000 | ...... 1,063,904 |...... 1,063,955 . 08/16/2023
925524BG4 . | VIACOMINC (NEW) ................. ... |05/13/2020 | Call @ 100.00 ... s XXX L. 1,082470 (... .. 1,000,000 | . ...... 994,041 |....... 997,659 |. 03/01/2021
93362YAB8 . | WAMU 2006-AR5 12A - CMO/RMBS ... [ ... |09/01/2020 | Paydown ....... c | XXX 371,593 |....... 371,593 |....... 361,839 |....... 362,138 . 06/25/2046
95709TAD2 . | WESTARENERGY, INC. ............. 05/06/2020 | Call @ 100.00 XXX 756,343 750,000 | ....... 815,085 762,143 07/15/2020
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaff|||ated) .................................. oo XXX o] 42,736,047 ... 42,489,816 | ..... 43,000,461 |..... 34,460,437 . XXX .
Bonds - Hybrid Securities
38144GAC5 . | GOLDMAN SACHS GROUPINC ....... ... |06/08/2020 | MORGAN STANLEYCO .... [... XXX ... [...... 526,010 |....... 575,000 | ....... 575000 | ... e e e e e 575000 .............|...... (48,990) | ....... (48,990) [ ........ 9,277 | 12/29/2049 | 3FE ......
4899999 Subtotal - Bonds - Hybrid Securities .. . .. B} e XXX 526,010 |....... 575,000 ....... 575000 [.............. . .. I T B R (48,990) . (48,990 ...... XXX [ XXX
8399997 Subtotal - Bonds - Part4 ......................... . oo XXX | 79,544,993 79,196,322 | ..... 80,182,255 | ..... 69,873,394 | ....... e (156,386) | ........... |..... 79,476,592 ] (452,691) | . (452,691) | .... XXX ] XXX
8399998 Summary ltem from Part 5 for Bonds (N/A to Quarterly) . . o XXX XXX XXX e XXX [ XXX | XXX e XXX | XXX e XXX | XXX [ XXX [ XXX | XXX [ XXX LOXXX L[ XXX
8399999 SUDLOtAl = BOMAS .. . ..+ttt CXXX ..o [ 79544993 ... 79,196,322 | ..... 80,182,255 | ..... 69,873,394 |....... 19,181 (..... (175567) | ..o [ (156,386) | .........o. [..... 79476592 | .............|..... (452,691) [ ...... (452,691) | . ... CXXX L[ XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
42550U208 | HENKELANDADR .................. C |05/22/2020 | Not Available .............. . 94,910.000|.... 2005486 |.............. [...... 2479997 [ ....... 924,006 |...... (23,041) | ... (23,041) ) ........... |...... 2479997 | ... | ... (174511) | ...... (174511) [ ............. XXX |2
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred . ... .... oo XXX o] ... 2005486 ... XXX ..o | 2,179,997 | ....... 924,006 | ...... (23,041) | oo e (23,041) | oo | 279,997 | ..o |l (174511) | ...... (174511) | ..ot XXX L L0 XXX
8999997 Subtotal - Preferred StOckS - PaMt 4 . ..............o.ueitt ittt Lo XXX .| 2,005486 ... XXX ... [ 2,179,997 [ ....... 924,006 | ...... (23,040) [ ..o (23,040) ..o | 2479997 | ... [ (174511) [ ...... (74511 [............. LOXXX L[ XXX
8999998 Summary Item from Part 5 for Preferred Stocks (N/Ato Quarterly) ... oo XXX XXX XXX e XXX e XXX e XXX XXX s XXX e XXX e XXX e XXX s XXX s XXX XXX s XXX XXX | XXX
8999999 Subtotal - Preferred SIOCKS .. ... ... ...ttt ettt et XXX ..o [, 2005486 ... XXX ... [...... 2,179,997 [ ....... 924,006 | ...... (23,040) [ ..o (23,040) ..o | 2479997 | ... [ (174511) [ ...... (74511 [............. LOXXX L[ XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055102 ..|AFLAC ORD ... | 06/01/2020 | Bank of America Securities . | . 2,551.000]....... 94,726 | ... XXX ... |....... 103,744 | oo e 103744 | ..o 9017 ........ 9017) | ... 868 [.. XXX. | ..........
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00130H105 .| THE AES CORPORATION ............ ... |02/07/2020 | JP MORGAN SECURITIES
LLC oot ... 12,665.000 | ...... 259,293 |.... XXX ... 144,666 |....... 252,034 | ..... (107,368) | v [ | (107,368) | ..o | 144,666 114,627 LOXXX.
00206R102 .| AT&TORD .........ovveriiinnnnnn. ... |07/28/2020 | Various .................. ... 23340000 | ...... 845443 | ... XXX ... |....... 708176 |....... 912127 |..... (203951) | v [ | (203951) | .o | 708,176 . 137,267 | .. LOXXX .
002824100 .. | ABBOTT LABORATORIES ORD 04/02/2020 | Various .................. ... 18,105.000 | .... 1,455,784 |.... XXX ... 1,077,380 [ ...... 1,572,600 | .....(495220) [ .......c.ooon |eoriiiiini [onnnn (495220) | ..o |t 1,077,380 . 378404 | .. LOXXX.
00287Y109 ..| ABBVIEORD ............... | ... |07/28/2020 | Various .................. ... 27905750 | .... 2,704,840 | .... XXX ... 2541131 [ e [ e [ e 2,541,131 . 163,709 | .. LOXXX .
00507V109 .. | ACTIVISION BLIZZARDORD .......... ... |06/01/2020 | Various .................. ... 12,967.000 | ...... 857414 | ... XXX ... . 739,901 | .. (85751) .o e 739,901 L M7512 L. LXXX.
00650F109 . .| ADAPTIVE BIOTECHNOLOGIES ORD .. | ... |07/28/2020 | Various .................. oo 4441000 .. 169,570 | .... XXX ... . 170,838 (.......... ... [ [ [ [ [ 170,838 .. (1,268) | .. LXXX .
00846U101 . .| AGILENT TECHNOLOGIESORD ...... ... |05/21/2020 | Various .................. ... 9410000 ...... 762,080 |.... XXX ... . 698,739 | .. 251,238 | . (65,778) | ..o | 698,739 .. 63341 .. LXXX .
00847X104 .. | AGIOS PHARMACEUTICALS ORD ... ... |05/21/2020 | INSTINET ................ ... 2677000 ...... 133,707 | ... XXX ... |....... 117,080].. L16235 | (3544 [ | (3544) [ .o e 117,080 .. 16626 .. LXXX.
009158106 .. | AIR PRODUCTS AND CHEMICALS ORD | ... |06/01/2020 | Various .................. ... 6254000 |.... 1495107 |.... XXX ... |[...... 1214104 | ....... 749,618 |.....(204877) ... || (204,877) | oo | 1,214,104 281,003 L XXX
015271109 .. | ALEXANDRIA REAL ESTATE EQ REIT
ORD ..ot ... |07/28/2020 | Various .................. ... 13375000 | .... 2,279,747 [ ... XXX ... [...... 1,981,135 | ....... 298,923 | ......(74902) | ....ooooiiii | e [ (74,902) ..o e 1,981,135 298,612 CXXX L
020002101 .. [ ALLSTATEORD .........ovvvveennn. ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 8,190.000 | ...... 755,604 | ... XXX ... 792433 | .o e e [ e [ 792,433 (36,829) LOXXX.
02043Q107 . | ALNYLAM PHARMACEUTICALS ORD .. | ... |07/28/2020 | Various ... .. 2,712000 ... ... 377611 (... XXX ..o |....... 329,497 | .. . 43765 . (10,156) | .. . (10,156) | e [ 329,497 .48 114 .. LOXXX.
022095103 .. | ALTRIAGROUPORD ................ ... |05/21/2020 | INSTINET ................ ... 26,830.000 |.... 1,009,167 |.... XXX ... [...... 1,537,883 ...... 1,339,085 [ ...... 198,798 198,798 | ..o [onnnnn 1,537,883 (528,717) . XXX
023608102 .. | AMERENORD ............o..vuvnnn. ... |07/28/2020 | JP MORGAN SECURITIES
LLC ... ..o 1725000 ... 137,560 [ .... XXX ... |....... 120713 [ e e e e e 120713 | oo 9846 (......... 9846 (......... 854 .. XXX. | ...,
024835100 .. | AMERICAN CAMPUS COMM REITORD | ... |07/28/2020 | JP MORGAN SECURITIES
[®] LLC ... ... 2520000 ....... 90,289 |.... XXX ... [........ 81453 | ..o 81453 | ... 8836 [......... 8836 [............. XXX
m 025537101 .. | AMERICAN ELECTRIC POWER ORD ... | ... |02/07/2020 | JP MORGAN SECURITIES
a LLC ... ... 1925000 ...... 196,226 [ .... XXX ... |....... 186,958 ... e e e e e 186,958 | ... e 9268 (......... 9268 |........ 1348 .. XXX . | ...
- 025816109 .. | AMERICAN EXPRESSORD ........... ... | 052172020 [ INSTINET ................ [...... 590.000 | ....... 53552 |.... XXX ... [........ TT892 | o [ 77892 . oo [ (24,339) | ....... (24,339) [ ......... 2854 XXX . | ..o
w 025932104 .. | AMERICAN FINANCIAL GROUP ORD .. ... |01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, I ... ... 5440000 ...... 601,781 | ... XXX ... |.ooin. 593,677 |....... 596,496 | ....... (2819 oo e [ (2819 [.ooeiie e 593677 | .o | 8104 ......... 8104|........ 2448 .. XXX |
026657306 .. | AMERICAN HOMES 4 RENT CL A REIT
ORD ..ot ... |06/01/2020 | Various .................. ... 28,066.000 | ...... 730,114 ... XXX oo | 660,039 |....... 156,998 | ...... (24,099) [ .o | [ (24,099) [ .o oot 660,039 [ ..o | 70075 ........ 70075 ......... 4 XXX L |
026874784 .. | AMERICAN INTERNATIONAL GROUP JP MORGAN SECURITIES
ORD ..o ... |07/28/2020 | LLC ..o ... 69,565.000 | .... 2,158,506 | .... XXX ... 3570771 | ........ 4709 [ | [ 4709 i [ 3,575,480 | ....o.iiinn L (1418975) | ... (1416,975) | ....... 445220 XXX |
03076C106 . .| AMERIPRISE FINANCE ORD .......... ... |07/28/2020 | JP MORGAN SECURITIES
LLC ... ... 1585000 ...... 2M312 | ..o XXX ..o ... 187162 ... 211,557 | ...... 63414) | ..o (63414) | ... | 187,162 | ..o 84150 | ........ 84150 | ......... 328 .. XXX, | ...
031162100 .. | AMGENORD ..............coovvnn ... |07/28/2020 | JP MORGAN SECURITIES
LLC ... .... 5840000 |.... 1,446,536 |.... XXX ... |[......1247348|....... 208,526 |...... (56,718) | .o | | (56,718) | ..o [t 1247348 ... ... 199,188 199,188 LXXX .
032654105 . . | ANALOG DEVICES ORD ... |03/09/2020 [ UBS SECURITIESLLC ..... L. 2725000 ...... 269,720 | .... XXX ... [....... L...... 323839 . (89,004) | ... (89,004) | ...l |l 234835 | ... |l 34,884 | . .. 34884 .. LXXX .
036752103 .. | ANTHEMORD ...................... ... |07/28/2020 | Various .................. ... 14,465.000|.... 3,855,113 |.... XXX ... 4,368,864 |..... (919,956) | ... | | (919,956) | ........... | .ot 3448908 | ............. ... 406,205 406,205 LXXX.
03748R754 ..| APARTMENT INVST MGT CLAREITORL ... |02/07/2020
...... 940.000 | ....... 50,283 |.... XXX ... e 85T (TR [ e [ (TA9) | e 48,802 L [ 3BT L 3BT | [ XXX
038222105 .. | APPLIED MATERIALORD ............ ... |07/28/2020
. 7,166.000 |...... 448,049 | ... XXX ... |....... 374146 ....... 175795 | ...... (40,607) [ ..o | [ (40,607) [ ..o |einnn 374,146 73902 ........ 2489 .. XXX. | ool
045487105 .. | ASSOCIATED BANCORP ORD ........ ... |02/07/2020
...... 980.000 | ....... 20,001 [.... XXX ... ceiei... 20515 e (514) LOXXX.
04621X108 ..| ASSURANTORD ...............evee ... |05/21/2020 [ INSTINET ... | e, 706.000 | ....... TR | s XXX oo [ 78852 e | [ e e e 76,652 @) .. LOXXX .
046353108 .. | ASTRAZENECAADRREP 1.50RD .... | C |05/21/2020 . 62,932.000 | .... 3,426,692 |.... XXX ... |[......2,634,764|......3137,790 (.....(503,026) ............. |[............o|.....(503,026) f........... [...... 2,634,764 791,928 LXXX.
049560105 .. | ATMOSENERGYORD ............... ... | 0412712020
...... 243000 |....... 25647 [.... XXX ... e e e e e [ 24915 e T2 L T2 XXX
052769106 .. | AUTODESKORD ................... ... | 0412712020
... 1,869.000...... 339,635 |.... XXX ... [....... 267,022 ....... 286,931 |......(74160) [............. ... (74,160) | ... | oot 267,022 72,612 LXXX .
053484101 .. | AVALONBAY COMMUNITIES REITORD | ... |03/09/2020 | Various .................. [...... 710.000 | ...... 144,006 [ ... XXX ... |....... 131,098 |....... 148887 |......(17,789) | ............. | cooiiiiiiiis | (17,789) | ... | oot 131,098 .. 12908 .. LXXX .
05523R107 . .| BAE SYSTEMS ADR C |05/21/2020 | Not Available .|.. 107,593.000 | .... 2,667,410 |.... XXX ... 2,812,251 3,082,898 | .....(420,580) | ...t i [ (420,580) | .....oooiin | oenn 2,812,251 (144,841) | .. LXXX.
05534B760 ..[BCEORD .................... ...| C [04/15/2020 | Various .... ... 4420000 ...... 183,295 | ... XXX ... . 189,491 204,867 |......(15376) [ ..ooiiii | (15376) oo [eenns 189,491 .. (6,196) | .. LOXXX.
055622104 .. | BP ADR EACHREPSTNG SIXORD .... | C |05/21/2020 | Adjustment . .|.. 115,482,000 | .... 2,756,769 | .... XXX ... 4024292 | ......0537,294 [ | 537,204 | ..o | 4,902,641 . (2,145872) | .. LOXXX.
05722G100 . | BAKER HUGHES CL A ORD ... |03/19/2020 | Various . ... ... 76420000 | .... 1,281,934 |.... XXX ... 1,958,645 | ... (182,384) | .....ooiii e e (182,384) | oo [t 1,776,261 ... (494,327) | .. LOXXX.
060505104 . . | BANK OF AMERICAORD ... ooo| ... |07/28/2020 | Various . ... . 154,325.000 | .... 3812647 |.... XXX ... 5435327 | ... (756,594) | ....ooooiii e | (756,594) [ [ 4,678,733 (866,086) | . . LOXXX.
062540109 .. | BANK OF HAWAIIORD .............. ... |05/21/2020 [ INSTINET ... |, 870.000 | ....... 53517 |.... XXX ... 846 | e e e e 78,846 . (25,328) | .. LOXXX.
064058100 .. | BANK OF NEW YORK MELLON ORD ... | ... |04/27/2020 | Various ... .... 5000000 ]...... 171,429 | ... XXX ... 76,989 [ o e [ e [ e 176,989 .. (5559) .. LOXXX .
06417N103 ..| BANKOZKORD .................... ... | 05/11/2020 | Not Available ...f... 11,100.000 | ...... 241392 | ... XXX ... [....... 183351 .............. . .. R 183,351 . 58,0411 .. . LXXX .
071813109 .. | BAXTER INTERNATIONALORD ....... ... |07/28/2020 | Various .................. ... 3840000 ...... 340450 | ... XXX ... ... 334,716 |........ 22577 | oo (3,945) [ | [ (BAB) | 334716 ..o | BT 5734|......... 993 .. XXX .
072730302 .. | BAYER AKTIENGESELLSCHAFT EACH
READR ... C |05/22/2020 | Not Available .............. .. 180,929.000 | .... 2,862,361 |.... XXX ... |[...... 3,018,550 [...... 2431349 ... (318497) [ ... [ (318497 L 3018550 | .............|.....(156,189) | ...... (156,189) LXXX .
075887109 .. | BECTON DICKINSONORD ........... ... | 05/11/2020 | Bank of America Securities .. |...... 890.000 | ...... 233217 ... XXX ... |....... 209456 |....... 242,053 |. . R 209,456 . .. 23762 .. 3].. XXX.
084670702 .. | BERKSHIRE HATHWAY CLBORD ..... ... |07/28/2020 | Various .................. .... 1300000 ...... 246,405 |.... XXX ... 287,766 | ....... 294450 | .......(6684)|............ || (BB8A) | 287,766 (41,361) LXXX.
086516101 .. [BESTBUYORD ............covennes ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 8685000]...... 806,796 | .... XXX ... |....... 650,659 | ....... 216,866 | ......(52,699) | ...oovoiiis | [ (52899) [ e 650,659 [ ......ooveuin | enn. 156,136 (.. ... 156,136 | ........ 4835 .. XXX | ooiiinnn
08862E109 .. | BEYONDMEATORD ................ ... |05/21/2020 | Various .................. |...... 921.000 | ...... 111,055 | ... XXX ... [ 98,436 | ... e 98,436 | ... | 12619 ........ 12619 ...l XXX
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090572207 .. | BIO RAD LABORATORIES CLAORD .. .| ... |07/28/2020 | Various .................. ... 1925000 ...... 968,652 | .... XXX ... [....... 874568 | ... e e e e 874568 | .............|.......94084| ... ... 94,084 |............. LXXX .
09062X103 ..|BIOGENORD ...................... 06/01/2020 | Various .................. ... 1,130,000 | ...... 340412 |.... XXX ... . 337,431 .. 102,372 | . (17,192) | .. L(17A92) L 337,431 L2981 XXX
09247X101 .. | BLACKROCK ORD .. 04/02/2020 | UBS SECURITIESLLC ..... |...... 370000 ...... 151,009 | ... XXX ... . 156,190 [ ....... 185999 |. (29,809) | .. . (29809) | ..iiiiis [ 156,190 . (5181) .. L1343 XXX
093671105 .. | H&RBLOCK ORD ... 07/28/2020 | Various .................. ... 67,120.000 | .... 1,047,080 |.... XXX ... 1,162,299 | .. 112,469 | . 8765 .. LBTBE | e 1,162,299 (115,220) | ... 18499 | .. XXX .
09609G100 . | BLUEBIRDBIOORD ........... 05/21/2020 | INSTINET ... o 695.000 | ....... 44,901 XXX e 53481 | e e | [ e 53481 [ ...oiiiiii | (8580) [ .Lnn (8,580) | ...vvnnnn . XXX
101121101 .. | BOSTON PROPERTIES REITORD .....|... 02/07/2020 | JP MORGAN SECURITIES
LLC oo | 720000 | ...... 103,482 | ... XXX ..o |l 92,882 (........ 99259 |....... 6377) [ v e [ 6377) oo e 92,882 (... | 10,600 ........ 10,600 | ......... 706 (.. XXX. | .ooiins
110122108 .. | BRISTOL MYERS SQUIBBORD ....... 07/28/2020 | Various .................. . 50,630.000 | .... 3,234,300 |.... XXX ... [...... 2,566,072 | ...... 2,505,336 | ..... (643,157) | v [ | (643,157) | oo [t 2,566,072 ..o [ 668,228 | ....... 668,228 XXX
110448107 .. | BRITISH AMERICAN TOBACCO ADR
REPORD ... C | 05/21/2020 | Not Available .............. Lo 1177.000 | .. 432,869 |.... XXX ... 374939 | .o | [ e LXXX.
115236101 .. | BROWN &BROWNORD ...... ... | 06/01/2020 | Bank of America Securities . . .. 7,078.000 | ...... 283,267 |.... XXX ... 265,589 .. 2].. XXX.
12503M108 . | CBOE GLOBAL MARKETS ORD 05/21/2020 | Not Available .............. 1,196.000 | ...... 121,066 [ .... XXX ... 123,473 .. LXXX .
12504L109 . .| CBRE GROUPCLAORD ............. 05/21/2020 | INSTINET ... o 634.000 | ....... 25183 |.... XXX ... 24785 | .. . LXXX.
125269100 .. | CF INDUSTRIES HOLDINGS ORD ....... 03/09/2020 | Various .................. 1,295.000 | ....... 43752 | ... XXX ... 48,449 (13,374) | .. 13,374) LXXX .
12541W209 . | CH ROBINSON WORLDWIDE ORD ... 06/01/2020 | Various .................. 5725000 (...... 464,800 | .... XXX ... . 438,681 | .. o892 892 (.. LXXX.
125523100 ..| CIGNAORD ...........ccooovuennnns 03/09/2020 | UBS SECURITIESLLC ..... |...... 395.000 | ....... 71592 |.... XXX ... .. 62,133 .. . (18,640) | .. oo (18,640) | .. LOXXX.
12572Q105 . | CME GROUP CL A ORD 05/05/2020 | Various .................. . 3,195.000 ...... 606,782 |.... XXX ... 551,593 | ....... 269,968 | ...... (55,942) [ .o vvenneia | [ (55,942) . XXX
126117100 ..| CNAFINANCIALORD ................ 02/07/2020 | JP MORGAN SECURITIES
LLC oot .. 4245000 ...... 199,927 | ... XXX oo [.iiis 191,995 | oo o L [ [ e 191,995 | ..o [ 7,982 ... 7,982 i XXX
12626K203 ..| CRHADRREPSG1ORD ............. C |05/21/2020 | Not Available .............. . 16,800.000 | ...... 498,008 |.... XXX ... |..oo... 526,952 | ....... 677,544 |..... (150,592) | v [ | (150,592) | ..o | 526,952 | ..ouiiiiiii | (28,944) | ....... (28,944) | ....... 11,522 .. XXX . | oo,
126408103 ..| CSXORD ......voviviiiineiennn, .. | 04/27/2020 | JP MORGAN SECURITIES
LLC ... ... 1945000 ...... 138425 (... XXX ... |....... 123317 | ....... 140,740 | ...... (17423) | oo e e (17423) | ..o | 128317 | oo 15107 | ........ 15107 | ......... 313 [.. XXX.
126650100 .. [ CVSHEALTHORD .................. 07/28/2020 | Various .. .. 33,975.000|.... 2,178,040 |.... XXX ... 2,693,220 | ......2524,003 |. 169,217 | .. 169217 L 2693220 ............ ... (515,181) | . (515,181) | .. LXXX .
127097103 .. [ CABOTOIL&GASORD ........ 05/11/2020 | Various .................. . 4,261.000 | ....... 81193 ... XXX ... [........ 83,768 | ... 83,768 | ............. |l (2,575) | ........ (2,575) LXXX.
133131102 .. | CAMDEN PROPERTY REIT ORD 02/07/2020 | JP MORGAN SECURITIES
LLC ... 830.000 | ....... 94199 | ... XXX ... [........ 78391 |........ 88,063 |.......(9672) . ...ccovvv | | (9BT2) | e 78391 | ... 15808 | ........ 15808 | ......... 664 .. XXX. [ ..........
134429109 . .| CAMPBELLSOUPORD .............. 07/28/2020 | JP MORGAN SECURITIES
..................... ... 2610000 |......129226|.... XXX ... 116,771 | ........ 51,150 S 1187 LXXX.
14149Y108 . .| CARDINAL HEALTH ORD 07/28/2020 | Various . . .. 21,685.000 | .... 1,209,856 |.... XXX ... 1121429 .. 202,826 ... (BT15) [ oo | [ BTB) | | 1,121,429 LOXXX .
14448C104 . .| CARRIER GLOBAL ORD . 05/21/2020 | INSTINET ... 9010000 ...... 170,638 | ... XXX ... 2208,746 | o e [ e [ e 206,746 LOXXX.
148806102 .. | CATALENTORD ........ 04/02/2020 | UBS SECURITIESLLC ..... |...... 260.000 | ....... 12,284 [ ..o XXX oo e 1,506 [ e | [ e e 11,506 L XXX
149123101 .. | CATERPILLARORD ................. 07/28/2020 | JP MORGAN SECURITIES
LLC oo ... 14,695.000 | .... 2,028,982 |.... XXX ... [...... 1814244 ... 939,245 | ... (74,559) | ..o | [ (7TA559) | | 1,814,244 XXX
150870103 ..| CELANESEORD ............c..euvnns 05/21/2020 | Various ..............c.o. [ooone. 375.000 | ....... 40,201 |.... XXX ... .. 40,426 | .. S4BT BTAA) [ [ BT | 40,426 LOXXX .
151358101 ..| CENTENEORD ............. 04/27/2020 | Various .. ... 1615000 ...... 100,519 | oo XXX oo o 98110 | o e e [ e e 94,110 LXXX.
15189T107 .. | CENTERPOINT ENERGY ORD ... 05/21/2020 | Various .................. . 36,905.000 | ...... 749,423 | ... XXX ... | 1,048298 |....... 766,560 |....... 46,795 |............ || 46795 L 1,048,298 XXX
15677J108 .. | CERIDIAN HCM HOLDING ORD ......... 03/23/2020 | JP MORGAN SECURITIES
LLC ... 500.000 | ....... 23930 |.... XXX ... [........ 27625|........ 21,043 | ... (5272 | e e (B2T2) | e 27,625 XXX
15912K100 . .| CHANGE HEALTHCARE ORD .........|... 05/21/2020 | INSTINET ...........even ... 1,081.000 | ....... 12924 ... XXX oo | 12948 [ oo | [ e e 12,948 XXX
16119P108 . .| CHARTER COMMUNICATIONS CL A
ORD ...t 05/21/2020 | Various .................. ... 1,106.000 | ...... 562,183 |.... XXX ... 537,384 19403 [....... (2460) [ ..o | [ (2460) [ ..o e 537,384 LOXXX.
163851108 ..| CHEMOURSORD ......... 05/21/2020 | Not Available ... 4790.000 | ....... 58,860 |.... XXX ... .. 94408 .. . 24512 . 8,011 . 801 [ | 94,408 LOXXX.
16411R208 . .| CHENIERE ENERGY ORD .. 05/11/2020 | Various . ... ... 1,907.000 | ....... 83,260 |.... XXX ... 81,067 [ O T TR 81,067 LOXXX.
171779309 ..| CIENAORD ................ 05/21/2020 | Various .................. . 1461000 ....... 74349 | ... XXX ... 72309 | e 72,309 LOXXX.
172062101 .. | CINCINNATI FINANCIAL ORD ... 07/28/2020 | Various .................. . 2,680.000 |...... 229573 (... XXX ... 230,937 29442 |........ 1,388 | e e e 1,388 e | 230,937 L XXX
17243V102 .. | CINEMARK HOLDINGSORD ..........|... 07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 21220000 | ...... 310,205 | ... XXX ... |....... 464,714 | e e [ e [ 464,714 | (154,509) | ...... (154,509) | ........ 2524 . XXX |
17275R102 . .| CISCO SYSTEMSORD .............. 05/21/2020 | Various .................. . 69,850.000 | .... 3,083,329 |.... XXX ... [...... 3,307,028 ...... 1,969,717 |...... (14,865) | ..o | | (14,865) | ........... |...... 3307,028|............. ..., (223,699) | ...... (223,699) [ ....... 39521 (.. XXX. | ..........
172967424 ..| CITIGROUPORD ................... 07/28/2020 | JP MORGAN SECURITIES
LLC oo .. 72,180.000 | .... 3952540 | .... XXX ... |...... 5,022,418 5766460 | ..... (744,082 | ..o (744,082 | ... | 5,022,418 ... (1,069,878) | .... (1,069,878) XXX |
174610105 .. | CITIZENS FINANCIAL GROUP ORD ....|... [05/21/2020 | Various .................. ... 6735000 ...... 190424 | .... XXX ... . 185,071 (....... 101,931]. (A4 I I (A T4 T P 185,071 ... 5353 .. LXXX .
191216100 .. [ COCA-COLAORD ................... ... |03/09/2020 [ UBS SECURITIESLLC ..... . 8,925.000...... 466,013 | .... XXX ... [....... 399,595 | ....... 493,999 | ...... (94,403) | ..o e [(CZ0c) I I [ 399,595 XXX
192446102 . . | COGNIZANT TECHNOLOGY SOLUTN CL|
AORD ...t ... |07/28/2020 | Various .................. .. 53,875.000 | .... 3375510 |.... XXX ... |...... 3747911 | ... 3,341,328 | ...... 406,583 | .......ooooi [oeiiiiiis e 406,583 | [ 37479 | o | (372401) | ...... (372,401) LOXXX.
194162103 . . | COLGATE PALMOLIVE ORD .. 04/27/2020 | Various . . ... 4,285000]...... 303,998 |.... XXX ... 304,142 e [ e e e 304,142 . (144) (14| LOXXX.
20030N101 ..| COMCASTCLAORD ........ 07/28/2020 | Various .. .. 74395000 | .... 3220266 |.... XXX ... 2,485,168 | ...... 3345543 | .....(860,375) |......c.oous [veviiiiiiii | e (860375) [ | 2,485,168 | ... [ 735,098 . 735008 | .. LOXXX.
200340107 .. | COMERICAORD .............. 05/21/2020 | Various .................. ... 6995000 ...... 350471 (... XXX ... . 361,000 | .. 245026 | ... TOT [ e [ BT 361,000 [ ..oviiiin e (10,529) . (10529) | .. LOXXX.
200525103 .. | COMMERCE BANCSHARES ORD 05/11/2020 | Bank of America Securities .. |...... 739.000 | ....... 42867 | ..o XXX oow e 374 e e [ e WBATA| (507) ....(507) LOXXX.
205887102 .. | CONAGRABRANDSORD ....... 05/21/2020 | Adjustment ................ ... 46,623.000 |.... 1,480,509 |.... XXX ... [...... 1,133,677 [ ...... 1478209 | ..... (461461) [.....cooovi | oonoiiis [ (4B1481) | | 1133677 | oo | e 346,832 ....... 346,832 L XXX
20605P101 .. | CONCHO RESOURCES ORD . 04/27/2020 | JP MORGAN SECURITIES
LLC ... 985.000 | ....... 53,039 |.... XXX ... [........ 49,908 | ... e e e e e e 49,908 | ... |l 3430 ......... 3430 (...l XXX
20825C104 ..| CONOCOPHILLIPSORD ............. 07/28/2020 | JP MORGAN SECURITIES
(o ... 15,965.000 | ...... 624513 ... XXX ... | 955,247 | ...... 1,038204 | ...... 82957) [ ..o 82957) | ... | 955,247 | ... | (330,734) | ...... (330,734) | ....... 19507 [ .. XXX | ..ol
21036P108 . .| CONSTELLATION BRANDS CLAORD . 07/28/2020 | Various .................. . 20,331.000 | .... 3,653,339 |.... XXX ... [...... 3,256,469 [...... 1827293 |...... (96,910) | ..o | (96,910) | ........... |...... 3256469 |.............|...... 396,871 ....... 396,871 ........ 8153 .. XXX. | ..........
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21037X100 ..| CONSTELLATION SOFTWAREORD ... | C |05/11/2020 | Various .................. [...... 818.000 | ...... 787,885 |.... XXX ... 689,749 796,797 | ..... (107,049) | ... e (107,049) | ........... | 689,749 98137 [ ........ 1313] .. XXX.
21870Q105 . | CORESITE REALTYREITORD ........ .. | 04/02/2020 | UBS SECURITIESLLC ..... |...... 880.000 | ....... 99238 |.... XXX ... . 102,290 | .. . 98,666 | . .. 3,624 | .. L3824 102,290 (3,052) | .. L2147 .0 XXX
21871D103 .| CORELOGIC ORD 06/01/2020 | Bank of America Securities .. |...... 880.000 | ....... 43,821 CXXX L 39941 | [ e e e 39,941 3,880 ......... 194 .. XXX .
219350105 .. | CORNINGORD ..............ovuvne 07/28/2020 | JP MORGAN SECURITIES
LLC oo ... 68,965.000 |.... 2,087,035 |.... XXX ... 1,597,220 356,015 (11,942) (11,942) [ oo e 1,597,220 | ..o | 489,814 489,814 LOXXX.
220521104 .. | CORTEVAORD .. 07/28/2020 | Various .. 16,360.000 | ...... 460,705 |.... XXX ... . 544,751 | .. 483,602 | . . 61,150 | .. C 81150 | [ 544,751 oo e (84,046) . (84,046) | .. LOXXX.
222070203 .. | COTY CLAORD ............ 03/09/2020 | UBS SECURITIESLLC ..... . 6,575.000 50924 |.... XXX ... 47,680 73,969 (26,288) (26,288) [ ....ovevin | 47680 | .. [ 3243 ... 3,243 L XXX
225310101 .. | CREDIT ACCEPTANCE ORD 04/27/2020 | JP MORGAN SECURITIES
LLC oo | 48.000 | ....... 13994 [ ... XXX oo |oeiiins 14,003 [ oo | [ e e 14,003 | oo [ ) P () PP L XXX
225447101 .. [CREEORD ...........ccovovivennns 04/27/2020 | JP MORGAN SECURITIES
LLC oo 1423000 ... 55940 | ... XXX ... |.oooiins 55199 | ..o e | [ e 55,199 LXXX.
229663109 .. | CUBESMARTREITORD ............. 03/09/2020 | UBS SECURITIESLLC ..... |...... 760.000 | ....... 23993 |.... XXX... . .. 223925 .. (2513) | e e (@513) | 21,412 LXXX .
231021106 ..| CUMMINSORD ..................... .. |03/09/2020 | Various .................. . 1,685.000 | ...... 245106 | .... XXX ... [....... 237,550 | ....... 301,548 | ......(63997) | ... | [ (B3997) | 237,550 LXXX.
232806109 .. | CYPRESS SEMICONDUCTORORD ....|... |03/23/2020 | JP MORGAN SECURITIES
..................... ... 10,925.000 | ......252479|.... XXX ... |[....... 161,093 169,609 ....... 161,093 LXXX.
23283R100 ..| CYRUSONE REITORD .............. 07/28/2020 | Various .. .. 14,325.000 | .... 1,097,527 | .... XXX ... . 958,734 | .. 187,457 | ... (7491 [ .o | [ BTN | 958,734 LOXXX.
23331A109 .. DRHORTONORD ... 05/11/2020 | Various .. ... 3,960.000]...... 200815 .... XXX ... . 167,529 | .. L3753 | o (916) [ e [ (O18) | 167,529 LOXXX.
233331107 .. | DTEENERGYORD ...... 07/28/2020 | Various .................. . 16,900.000 | .... 1,952,743 |.... XXX ... 1,790,389 101,948 | ..o (4,932) [ oo e | (A932) [ | 1,790,389 L XXX
23355L106 .. | DXC TECHNOLOGY ORD ............ 07/28/2020 | JP MORGAN SECURITIES
LLC oo ... 13225000 ...... 226,091 |.... XXX ... | 264,496 |........ 20,675 | ... (2835) [ | [ (283B) | 264,496 LOXXX.
235851102 .. | DANAHERORD ................cc.ees 06/01/2020 | Various .................. .. 10,791.000 | .... 1,800,193 |.... XXX ... |...... 1,672,095 | ....... 215639 | ...... (19549) [ ....oooeio | [ (19549) | | 1,672,095 | .....oooiii |, 128,098 ...l LOXXX .
244199105 .. |DEEREORD ....................... 07/28/2020 | Various .................. ... 7485000 |.... 1,317,616 |.... XXX ... [...... 1117533 | ....... 348,253 |......(20986) |............. | |0 (20,986) | o [ 1,117,533 LXXX .
25179M103 . | DEVON ENERGY ORD ....... 05/21/2020 | INSTINET ... ... 3895000 ....... 48123 ... XXX ... 48541 | e [ e [ e 48,541 LXXX.
25278X109 .. | DIAMONDBACK ENERGY ORD 05/11/2020 | Bank of America Securities .. |...... 555.000 | ....... 22,764 |.... XXX ... 18,361 ..o e [ e e e 18,361 LXXX.
253868103 .. | DIGITAL REALTY REITORD .......... 07/28/2020 | Various .................. ... 5625000]...... 799,153 | ... XXX ... 746,857 244,868 | ......(17,283) [ ..o | [ (17283) [ 746,857 LXXX.
254709108 .. | DISCOVER FINANCIAL SERVICES ORD 05/21/2020 | INSTINET ..o ... 4515000 ...... 185,019 | .... XXX ... 344,056 50,044 | (103) e e e (103) [ 344,056 LXXX.
256677105 .. | DOLLAR GENERALORD ............. 05/21/2020 | Various .................. ... 16,797.000 | .... 2,875,672 .... XXX ... 2,619,996 | ... (723,552) | ... [ e (723852) [ [ 1,896,444 LXXX.
25746U109 . .| DOMINION ENERGY ORD .. 06/01/2020 | Various .................. ... 72,420.000 | .... 6,066,599 | .... XXX ... o 1643977 (... (207,836) | ... e | (207,836) | e 5,542,352 .. LXXX.
257559203 .. | DOMTARORD ....... 05/11/2020 | Various .................. . 16,820.000 | ...... 444457 | ... XXX ... 426,796 | ....... 185846 |......(16482) |......ooiiis [eeiiii [ (16482) [ 426,796 17,662 .o 17862] .. L XXX
260557103 .. [DOWORD .......cvvriinennnns 07/28/2020 | JP MORGAN SECURITIES
LLC oo .. 51,825.000 | .... 2215853 |.... XXX ... |...... 2,086,230 | ....... 731,740 | ... (58,088) | ...ovoiinin | [ (58L0B6) | | 2,086,230 129,624 129,624 LOXXX.
264411505 .. | DUKE REALTYREITORD ............ 03/09/2020 | UBS SECURITIESLLC ..... ... 1,960.000 | ....... 61,825|.... XXX ... .. 55144 | .. 67,953 | ... (12,809) [ i | [ (12809) | [ 55144 [ o 6,681 . ... 6681].. LOXXX.
26441C204 ..| DUKE ENERGY ORD ...... 03/09/2020 | UBS SECURITIESLLC ..... . 16,525.000 | .... 1,572,012 |.... XXX ... 1465279 [ ...... 1,507,245 | ... (41,967) | ...oonois [ (@196 [ 1,465,279 106,733 106,733 L XXX
26614N102 ..| DUPONT DENEMOURSORD .........|... 07/28/2020 | JP MORGAN SECURITIES
..................... . 16,425.000 | ...... 890,797 | .... XXX ... [......1207,717|...... 1,054,485 20777 | (316,920) [ L. (316,920) | ... 9,855 .. XXX .
268150109 .. | DYNATRACEORD .................. 07/28/2020 | JP MORGAN SECURITIES
..... ... 6,942000|......286,737|.... XXX ... . 258,646 | .. ....... 258,646 .. 28,0911 . 28,0011 .. LXXX .
26875P101 ..| EOG RESOURCESORD ............. 05/21/2020 | Various .. ... 3,393.000]...... 157,570 [ .... XXX ... CABTABT [ .. [P T TTUTUUUE B 157,187 ... 383]. ... 383 .. LXXX .
277432100 .. | EASTMAN CHEMICALORD ...........|... 07/28/2020 | Various .. ... 1,680.000]...... 128,198 | .... XXX ... . 131,167 | .. . 2,739 .. L2739 131,167 (2,969) | . (2,969) | .. LXXX .
278265103 .. | EATON VANCE COMNON VTG ORD ...|... |05/21/2020 | Various .................. . 4,915.000 | ...... 167,918 | .... XXX ... 223717 |....... 107620 (....... (8,200) [ ..o [ (8200) [ ........... |....... 223,717 (55,799) | ....... (55,799) LXXX.
281020107 .. | EDISON INTERNATIONALORD ....... 07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 30,115.000 | .... 1,682,238 |.... XXX ... [...... 1791428 [ oo | L e 1791428 | .o | (109,190) | ....... (109,190) LOXXX.
29261A100 .. | ENCOMPASS HEALTHORD .......... 05/21/2020 | Various .................. [.oo... 760.000 | ....... 53,717 ... XXX ... .. 49857 | .. . 32557 |. .(2,525) | .. S(2525) | | 49857 | oo [ 3,861 . 3,861].. LOXXX.
29272W109 . | ENERGIZER HOLDINGSORD .........|... 05/11/2020 | Bank of America Securities .. |...... 415000 | ....... 16,947 [ ... XXX oo |oeiins 16,037 [ ........ 20841 |....... (4805) [ ..o | [ (4805) ..o e 16,037 | oo | M., M L XXX
293792107 .. | ENTERPRISE PRODUCTS PARTNERS
UNT L ... |05/13/2020 | Bank of America Securities .. | .. 110,293.000 | .... 1,905810|.... XXX ... 2,813,409 |....... 22199 | oo [ 22,199 ... (1,098,404) LOXXX .
29446M102 . | EQUINORASA ............ C |05/21/2020 | Not Available .............. ... 70,310.000 | .... 1,064,603 |.... XXX ... .. 790,427 | . (90,650) | .. (90,650) | .. (100,113) | .. LXXX .
29452E101 . .| EQUITABLE HOLDINGS ORD ... |07/28/2020 | Various .................. ... 56,433.000|.... 1,108417|.... XXX ... 1294879 | ..... (247,984) (247,984) | ... | BTBT L (B344) (5,344) LXXX.
29476L107 .. | EQUITY RESIDENTIALREITORD ..... 04/27/2020 | JP MORGAN SECURITIES
LLC ... ... 1,075.000 | ....... 78,202 XXX o 70,568 .. 86,989 |...... (16,421) (16,421) | ..ooooooies | 70568 | L TB3A 7,634 LXXX.
29530P102 .. | ERIE INDEMNITY CLAORD .......... 03/23/2020 | JP MORGAN SECURITIES
........................... 715000 | ...... 116,611 .... XXX ... 61420 |......(16,871) (16,871) ... 20460 XXX
297178105 .. | ESSEX PROPERTY REITORD ... 05/11/2020 | Various .................. [...... 420.000 | ...... 112,057 | .... XXX ... 126,361 | . (17,831) | .. .. (17,831) .. 3,526 LXXX.
29977A105 ..| EVERCORECLAORD ..... 05/21/2020 | Various ..............c.o. [.oone. 775000 | ....... 47,969 |.... XXX ... 57,939 | . .. 3510].. ... 3510].. (13,479) LOXXX.
30161N101 ..| EXELONORD ........ 03/09/2020 | Various .. ... 3775000 | ...... 182,001 |.... XXX ... 172,027 | . . (6,355) | ... . (6,355) | ... 16,329 LOXXX.
30161Q104 . [ EXELIXISORD ..................... 05/11/2020 | Various .................. . 1,145000 | ....... 30,425 | .o XXX ooo [ 20837 [ | [ e e e 20837 | 9788 9,788 L XXX
302257102 .. | EXTRA SPACE STORAGE REIT ORD .. 07/28/2020 | JP MORGAN SECURITIES
LLC oo .. 1925000 ... 190,818 | ..o XXX oow [ovee 176,199 | e e | [ | [ T899 | L 14819 14619 ........ 1,940 [ .. XXX . | oo
30231G102 . | EXXONMOBILORD ................. 01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, | ... 4735000 ...... 327675 |.... XXX ... 366,643 330,408 |.......36235|............. | [0 36235 L [ 366,643 |.............|...... (38,968) (38,968) LXXX .
302491303 ..|FMCORD ...........ccovvvvvnnnnns] ... 05/21/2020 | Various .................. [...... 925.000 | ....... 89,389 |.... XXX... .. 84132 .. 059,892 | .......(5499) ... e e (BA99) | 84132 ... 5257 | . ... 5257 .. LXXX .
302520101 ..|FNBORD ....... 03/09/2020 | UBS SECURITIESLLC ..... ... 11525000 | ....... 95208 |.... XXX ... 146,454 146,368 | .......... 86| ... 8B 146454 | ... ... (51,246) (51,246) LXXX.
311900104 .. | FASTENAL ORD 07/28/2020 | JP MORGAN SECURITIES
LLC ... ... 47,865.000|.... 2112846 |.... XXX ... |[...... 1,771,684 |....... 309,087 |......(36,262) |.............|............ ... (36,262) | ........... |...... 1771684 [ .............|...... 341163 | ....... 341,163 XXX
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31428X106 ..| FEDEXORD ....................... ... |07/28/2020 | Various .................. ... 11,155,000 | .... 1,562,967 |.... XXX ... |[...... 1833503 |...... 1,686,748 | ...... 146,755 [ ... 146,755 [ ........... |...... 1833503 ... [t (270,536) | ...... (270,536) | ....... 16,351 .. XXX . | ...
31502A303 ..| FERGUSONADR ................... C |05/22/2020 | Not Available .............. .. 220,520.000 | .... 1,689,000 |.... XXX ... |[...... 1,580,986 | ...... 1,462,669 | ..... (283,838) | ..o | (283,838) | ....oooiees |t 1,580,986 | ............. ..ol 108,014 | ....... 108,014 | ............. XXX
31620M106 . | FIDELITY NATIONAL INFORMATN SVCS
ORD ..o ... |05/21/2020 | Various .................. ... 4855000 ...... 670,518 |.... XXX ... 686,400 | ....... 267,748 | ....... (9.281) [ oo e [ (9.281) .o e 686,400 [ ... et (15,882) (15,882) LOXXX.
31620R303 . .| FIDELITY NATIONAL FINANCIAL ORD ..| ... |03/09/2020 | UBS SECURITIESLLC ..... .... 6380.000]...... 249,954 | ... XXX ... . 223,035|....... 289,333 |. (66,298) [ ............. v (66298) [ [ 223,035 (..o | 26919 . .. 26919 .. LOXXX.
316773100 .. | FIFTH THIRD BANCORPORD ........ ... |05/21/2020 | Various .. .. 11915000 ...... 295627 ... XXX ... 274,601 | ....... 222,097 |. (29,808) [......vunnnn v (29808) [ [ 274,691 | ..o | . .. 20,936 .. LOXXX.
31847R102 ..| FIRST AMERICAN FINANCIAL ORD ....|... |05/21/2020 | Various .................. ... 4,630000]...... 223349 (... XXX ... 268,891 | ....... 118,390 |....... 6811 oo e [ 6811 oo | 268,891 (45,542) L XXX
320517105 .. | FIRST HORIZON NATIONAL ORD ... ... |01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, | .. 2,305.000....... 37934 |.... XXX ... 3BAT | 1879 oo [ 1,879 (2,117) LOXXX .
32051X108 .. | FIRSTHAWAIIANORD ............... ... |05/21/2020 | Various .. ... 8350.000]...... 154775 | ... XXX ... 174,543 | . (1471 | .. c (14T | . . (84592) | .. LXXX.
33616C100 .| FIRST REPUBLIC BANK ORD . | [05/11/2020 | Various .................. | .. 593.000 | ....... 61,571 | ..o XXX oo [ 56825 [ | [ e [ e 56825 | [ ATAB 4,746 . XXX
336433107 .. | FIRSTSOLARORD .................. ... |04/27/2020 | JP MORGAN SECURITIES
LLC ... ... 1,089.000]....... 47906 | ... XXX oo oo c 44139 e e e e e AA39 2967 (......... 2,967 LXXX.
337932107 .. | FIRSTENERGYORD ................ ... |07/28/2020 | JP MORGAN SECURITIES
LLC oo ... 90,395.000 [ .... 2,802635|.... XXX ... [...... 3377684 |...... 3183349 [ ..... ©59773) | oo ©59773) | ..o | 3377884 | ] (575,049) | ...... (575,049) XXX
343498101 .. | FLOWERS FOODSORD ............. ... |06/01/2020 | Various .................. ... 26,175.000 | ...... 607,088 |.... XXX ... |.......573833|.. 213922 . .(9,644) | .. e 0844) | | BT3833 33,235 (. .. 33235 .. LOXXX.
34354P105 .. | FLOWSERVEORD ...... . 06/01/2020 | Bank of America Securities .. |.... 2,500.000 | ....... 68,199 |.... XXX ... 83,034 . e v | e . 5165/ .. LOXXX.
344849104 .. | FOOT LOCKER ORD .. 06/01/2020 | Various .................. .. 2,395000 (... ... 84,79 |.... XXX ... .. 89,204 | .. . 59,460 | . 4472 .. L4472 .. .. (4408) | .. LOXXX.
345370860 .. | FORD MOTOR ORD ... 05/21/2020 | Various .. . 101,895.000 | ...... 555,747 | ... XXX ... . 909,364 | .. 871,968 | . (37,528) | .. ... (37528) | .. . (353,617) | .. LOXXX.
[®) 349594108 .. | FORTIVEORD ..... .| ... |04/27/2020 | Various .................. ... 7403000]...... 380,557 ... XXX ... 527,955 | ....... 546,189 | ...... (33,086) [ .. .vveveean | [ (33,086) [ ....vovenn [ oenne 527,955 i [ (147,398) | ...... (147,398) . XXX
m 35137L105 .. [ FOXCLAORD ......vvviiinnnn ... |07/28/2020 | JP MORGAN SECURITIES
o LLC ... ... 24,680.000...... 639,215 |.... XXX ... [....... 803,245 |....... 914,888 | ..... (11,642) | ..o e (11,642) | ... |t 803245 | .............|..... (164,030) XXX
o 35137L204 .. | FOX CORPORATIONORD ........... ... |04/08/2020 | JP MORGAN SECURITIES
N LLC ... 760.000 | ....... 19341 ... XXX ... |........ 261 | oo e 2461 | ... (5,270) XXX
354613101 .. | FRANKLIN RESOURCES ORD ........ ... |07/28/2020 | JP MORGAN SECURITIES
LLC ... ... 11,635.000 | ...... 237,650 | .... XXX ... [....... 228616 | ... e e e e e e 228616 ............. ..ol 9,034 LXXX .
35671D857 ..| FREEPORT MCMORANORD ......... ... |05/21/2020 | INSTINET .. ... 7,345000|....... 66,849 |.... XXX ... |........79230].. . [SAE (1 I I [(UAK N I 79230 | ..o [ (12,381) | . LXXX .
363576109 .. | ARTHUR J GALLAGHERORD ......... ... |07/28/2020 | Various .................. ... 28760.000|.... 2,744875|.... XXX ... |[...... 2,169,065 [ ......2,303,138 |..... (SRR 10) 1 I I (537,930) | .o [ 2,169,065 ............. | ...... 575,811 LXXX.
36467J108 .. | GAMING AND LEISURE PROPERTIES CORPORATE
REITORD ...\ ... |09/25/2020 | REORGANIZATIONS ....... .. 1,081.280 (... .. 44247 | XXX [ 42,907 | ........ 2171 ... (@762) [ oo [ [ (@762 [ .o e 42,907 | o 1341 1341 512 (.. XXX | oo
364760108 .. | GAPORD ..o, ... |04/27/2020 | JP MORGAN SECURITIES
LLC oot ... 36,525.000...... 284432 (... XXX oo |l 350,450 | ........ 35183 |......... 582 i e 582 i | 350,450 [ ..oviiiiii | (66,018) | ....... (66,018) | ......... 483 (.. XXX . | oo
369550108 .. | GENERAL DYNAMICSORD ........... ... |02/07/2020 | Various .................. .. 2,755.000]...... 510,857 |.... XXX ... |..c.... 460,197 | ....... 485844 | ...... (25647) [ .ooveenei | (25647) [ e 460,197 .o | 50,660 [ ........ 50,660 [ ........ 2810 .. XXX | ooeinns
369604103 .. | GENERAL ELECTRICORD ........... ... |07/28/2020 | JP MORGAN SECURITIES
LLC v .. 183,590.000 | .... 1,270249 | .... XXX ... |...... 1,854,458 | ...... 2,048,864 | ..... (194406) | ..o | (194,408) | ........... |...... 1854458 ... | (584,209) | ...... (584,209) XXX
370334104 ..| GENERALMILLSORD ............... ... |07/28/2020 | Various .. ... 59,925.000 | .... 3,649483|.... XXX ... [...... 3439175 (....... 836,072 |.....(112945) | ............. | (112,945) | .. e R 210,308 | . . 210,308 | .. LXXX .
37045V100 . .| GENERAL MOTORS ORD .. ... |... [07/28/2020 | Various .. ... 96,980.000|.... 2,697,829 |.... XXX ... |[......3,671,360......3,109,719 |. 148,978 | .. L..... 148978 | .. e R (973,531) | . (973,531) | .. LXXX .
372460105 .. | GENUINE PARTSORD ..... ..| ... |07/28/2020 | Various .. ... 4245000 ...... 387,639 |.... XXX ... . 356,542 | .. . 73830 . L (3122) . R . . .. 31,097 .. LXXX .
375558103 .. | GILEAD SCIENCESORD ............. ... | 04/02/2020 | Various .................. ... 16,540.000 | .... 1,163,618 |.... XXX ... 1,096,226 803,478 |....... 1160 ... 1160 | ... ... 1096226 | . | 67,392 L 67,392 LXXX.
382550101 .. | GOODYEAR TIRE AND RUBBER ORD .| ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 5830000(....... 58,602 ... XXX ..o oo 87372 i e L (28770) | .....o.n 933 [ .. XXX . | .ooiiiins
40412C101 ..| HCAHEALTHCAREORD ............. ... |05/21/2020 | Various .. 1419000 ... 157,489 | ... XXX ... 86,469 | . (30,196) | .. ..(30,196) | .. L. 95 .. . XXX
404341105 .. | HP ORD .| ... |03/09/2020 | Various .. ... 7170000 ...... 144771 | XXX L 147,344 | . (13677) [ e e (1387T) | . 11,105 .. XXX
410345102 .. | HANESBRANDSORD ................ ... |02/07/2020 | Various .................. ... 8455000]...... 124679 ... XXX ... 125,557 | ....... 13402 [ oo [ [ 13,402 (14,280) | oo XXX
416515104 .. | HARTFORD FINANCIAL SERVICES INVESTMENT TECHNOLOGY
GRUPORD ........cc.cevvevennns ... |01/16/2020 | GROUP, I ................ .. 1955000 ...... 117,461 | .... XXX ... 118,805 | ......... T45 o [ 745 .o | 119550 L e (2,090) [ (2,090) | ....uonnn 587 (.. XXX. | .ooiiins
42225P501 . .| HEALTHCAR TRST OF AM CL AREIT
ORD .......ooooiiiiiiiiiiiiiin ... |03/09/2020 | Various .................. .... 3150000 ...... 101,961 | .... XXX ... 95382 |...... (11,094) | ..o (11,094) | ..o | 84288 L ITBT 17673 ......... 992 .. XXX . | ...
42250P103 .. | HEALTHPEAK PROPERTIES ORD ... ... |02/07/2020 | JP MORGAN SECURITIES
LC oo | 5000 |......... 182 ... XXX .o | 7% 172 @)oo @8) | | WMal 38| 38| XXX |
42809H107 ..|HESSORD ......................... ... | 05/11/2020 | Bank of America Securities .. |.... 1,580.000 | ....... 74460 | ... XXX ... [...... 68488 |........ 4224 |....... (T799) [ oo [ 7799 ..o | 68488 | ............. ... 5971 ......... 5971 ......... 158 .. XXX . | ...
42824C109 .| HEWLETT PACKARD ENTERPRISE ORD| ... [01/16/2020 [ INVESTMENT TECHNOLOGY
GROUP, I ................ ... 13,880.000 | ...... 21789 |.... XXX ... [....... 226,033 |....... 220137 |........ 589 | .. | | 58% | ..o |aaenn 226033 |............ .l (8A37) ... (8A37) | ..o 1666 |.. XXX. | ..........
431475102 .. | HILLROM HOLDINGS ORD ........... ... |04/27/2020 | JP MORGAN SECURITIES
LLC oo | 275.000 | ....... 3819 ..o XXX oo [ 24839 | .o e e e e 24639 (..o 7180 .. ... EAL] PO B1[.. XXX. | oooviins
436106108 .. [ HOLLYFRONTIERORD .............. ... |02/07/2020 | JP MORGAN SECURITIES
LLC oo | 240.000 | ....... 10,341 [ ..o XXX oo oo 11,108 [ ........ 12170 [ ....... (1,083) [ oo | [ (1,063) LOXXX.
437076102 .. [ HOME DEPOTORD ................. ... |06/01/2020 | Various .................. ... 19,095.000 | .... 4,658,235 |.... XXX ... |... . . . 52,185 .. e 521851 LOXXX.
438516106 .. | HONEYWELL INTERNATIONAL ORD ...| ... [04/02/2020 | UBS SECURITIESLLC ..... [...... 455.000 | ....... 58,389 | ... XXX ... [.ooiiiis 63,028 ........ 80,535 ...... (17507) [ oo | [ (17,507) L XXX
440452100 .. | HORMEL FOODS ORD ... |07/28/2020 | JP MORGAN SECURITIES
LLC oo ... 15545000 | ...... 777,698 | ... XXX ..o | TA5,085 | ..o [ e [ e [ 745085 | ... | 32613 (........ 32613 (........ 3254 .. XXX. | ool
44107P104 . .| HOST HOTELS & RESORTS REITORD .| ... [06/01/2020 | Bank of America Securities .. | ... 12,595.000 |...... 155334 | ... XXX ..o [ 145443 | oo e e e e e 145443 | .o 9891 ......... XN XXX
444097109 .. | HUDSON PACIFIC PROPERTIES REIT JP MORGAN SECURITIES
ORD ..............cccooiiiiiii... ... |02007/2020 (LLC ..................... .... 1100000 ....... 40938 |.... XXX ... |........ 36,600 |........ AM45|..... .. (4815) [ ... | (4815) [ ........... |........ 36,600 .............[........ 4339 (......... 4339 (............. XXX
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444859102 .. | HUMANAORD ...................... ... | 06/01/2020 | Various .................. ... 9750.000|.... 2901690 |.... XXX ... |[...... 2,903,660 |...... 3245168 | ..... (667,126) | ... | | (667,126) | ........... |.oonns 2903660 | ............. ... (1,970) | ........ (1,970) | ........ 5313 .. XXX. | ...
445658107 .. | JB HUNT TRANSPORT SERVICES ORD | ... |[04/27/2020 | JP MORGAN SECURITIES
LLC oo | 379.000 | ....... 39,661 |.... XXX ..o |oooiiinn 38,238 | .o e | e e 38238 [ . | 1422 .o 1422 oo XXX
446150104 .. | HUNTINGTON BANCSHARES ORD ... | ... [01/16/2020 [ INVESTMENT TECHNOLOGY
GROUP, I ... ... 47485000 ...... 695997 | ... XXX ... |..oo... 716,758 | ....... 716,074 | ......... 684 | .o [ 684 ..o | T16,758 | .o | e (20,761) | ....... (20,761) | ........ 7423 XXX |
446413106 .. | HUNTINGTON INGALLS INDUSTRIES JP MORGAN SECURITIES
ORD ..ot . 02007/2020 [ LLC i 95.000 | ....... 25532 ... XXX oo | 23349 |........ 23834 |........ @84) | oo e @84y | .o 23349 (.o 2183 . ... 2183 XXX
447011107 .. | HUNTSMANORD ....... oo | ... |07/28/2020 | Various .................. ... 3,105.000 | ....... 59,367 | ... XXX ... |.ooiiins 61,314 |........ 75017 |...... (13,703) [ oo | [ (13,703) [ oo e 61314 [ oo | (1,947) | ...onen (1,947) | .o 873 (.. XXX . | .oiiiiis
44980X109 .. | IPG PHOTONICS ORD 01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, I ... | 345000 | ....... 50,090 | ... XXX ... |.oooins 42512 ... 49,997 | ....... (7485) [ ..o e [ (7485) ..o e 42,512 XXX
45262P102 .. | IMPERIAL BRANDSADR ............. C |01/07/2020 | Not Available ..............[.....ccoooee |voiniinnn, e XXX e e L e e e e XXX
45687V106 .. [ INGERSOLLRANDORD ............. ... |05/11/2020 | CORPORATE
REORGANIZATIONS ... 5193484 |...... 151,063 [ .... XXX ... 188208 ... e e e e e 138,208 LXXX .
458140100 .. [INTELORD ........................ ... | 04/02/2020 | Various .. ... 19,935.000|.... 1,104,903 |.... XXX ... . 924648 ...... 1,193,110 | .....(268,462) | ...........co | ... (268,462) | | 924,648 LXXX .
45866F104 . . | INTERCONTINENTAL EXCHANGE ORD | ... [05/11/2020 | Various .................. ... 3,463.000]...... 321486 |.... XXX ... 17279 | oo e e [ e [ 317,279 . XXX
459200101 .. | INTERNATIONAL BUSINESS MACHINES
ORD ..ot ... |05/21/2020 | Various .................. ... 10,535.000 | .... 1,422,334 |.... XXX ... [...... 1,272,636 [ ....... 812953 | ...... (13,483) [....oooriii | o [ (13183) | [ 1,272,636 | ..o | 149698 | ....... 149698 | ....... 2315 XXX | o
459506101 .. | INTERNATIONAL FLAVORS & INVESTMENT TECHNOLOGY
FRAGRANSORD ................... ... |01/16/2020 | GROUP, I ..........ccovvn | vnnn. 180.000 | ....... 23619 ... XXX oo |ooiiiins 20767 | ..o 23224 o (1ABT) | [ (BT 2767 [ {72 I 1,852 ... 135 .0 XXX\ | oot
[®) 460146103 .. | INTERNATIONAL PAPERORD ........ ... |03/09/2020 | UBS SECURITIESLLC ..... ... 1650000 |....... 53,790 | ... XXX oo |oiiiiins 70493 | ..., 75983 ... (5A489) |t [ | (BB [ 70493 [ ..o | (16,703) | ....... (16,703) | ......... 846 (.. XXX . | ..ooiiis
m 460690100 .. | INTERPUBLIC GROUP OF COMPANIES
o ORD ........cooiiiiiiiiiiiiiin ... |03/09/2020 [ UBS SECURITIESLLC ..... ... 7,685.000]...... 140,589 [ .... XXX ... |....... 161,357 |....... 176,369 | ...... (15,012) | .o e (15012) | .o | 161,357 | ..o | (20,767) | ....... (20,767) | ........ 1947 .0 XXX . | ..ol
[ 46187W107 . | INVITATION HOMES ORD ...|... |03/09/2020 | UBS SECURITIESLLC ..... |...... 430.000 | ....... 11,942 ... XXX ... |, 8917 |........ 12,887 |....... (3970) [ ..o [ (3970) ... ot Lo Re L O 3025(......... 3025(.......... 65|.. XXX. | ...,
~ 46266C105 .| IQVIAHOLDINGSORD ............... ... |04/27/2020 | JP MORGAN SECURITIES
LLC ... 211000 | ....... 27826 | ... XXX ..o oo s 26331 | [ 2633 1,494 1,494 LXXX .
46590V100 .. | JBG SMITH PROPERTIESORD ....... ... |03/09/2020 | UBS SECURITIESLLC ..... o 1,145000 (... 40457 |.... XXX ... . L5674 (6432) [ e [ (BA32) | [ 39242 1,215 (. L1215 LXXX.
46625H100 . .| JPMORGAN CHASEORD ............ ... | 04/09/2020 | Various .................. ... 38,065.000|.... 3,833,015 .... XXX ... |[......4223601]|...... 5,306,261 [ ... (1,082,660) [ ............. [............0[...(1,082660) (........... [......4223601|.............|..... (390,586) | ...... (390,586) LXXX.
469814107 .. | JACOBS ENGINEERING GROUP ORD . | ... |04/27/2020 | JP MORGAN SECURITIES
LLC oo | 954.000 | ....... 76,116 | ..o XXX ooo [ 79585 [ | L e e e [ 7985 | e (3469) | (3,469) LOXXX .
47233W109 . | JEFFERIES FINANCIAL GROUP ORD .. | ... |05/11/2020 | Various .. ... 21950000 ...... 320475 ... XXX ... 109,308 | . . ... 6234, LOXXX.
478160104 .. | JOHNSON & JOHNSONORD .......... ... |07/28/2020 | Various .. ... 36,485.000 |.... 5,170,337 .... XXX ... ..3700722 ). . 178,034 | .. LOXXX.
48203R104 .| JUNIPER NETWORKS ORD .......... | ... [08/01/2020 | Various .................. ... 29,080.000...... 700,794 | ... XXX ... |....... 692418 (....... 138474 | oo 351 [ e [ 3BT 892418 e 8376 8,376 L XXX
48238T109 .. | KAR AUCTION SERVICES ORD 07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 13245000 ...... 189,361 | ... XXX ... [....... 296,997 | ..o | L [ e [ 296,997 | [ (107,636) | ...... (107,636) LOXXX .
487836108 .. | KELLOGGORD ..................... ... | 06/01/2020 | Various .. .. ... | ... 49,729.000 | .... 3,205,038 |.... XXX ... 3,098,548 [...... 1454711 ..... .. e R .. e N 106,490 | . . 106,490 | .. LXXX .
49271V100 . .| KEURIG DR PEPPER ORD .| ... |04/27/2020 | Not Available .............. .. 4475000 ...... 110432 | .... XXX ... 110522 . e . . O U e [CL0) R 90) .. LXXX.
493267108 .. | KEYCORPORD ...... 03/09/2020 | UBS SECURITIESLLC ..... ... 25965.000|...... 317,966 | .... XXX ... . 493365 (....... 525532 . , .. e .. , .. R R (175,400) | . (175,400) | .. LXXX .
494368103 . . | KIMBERLY CLARKORD ... ... |07/28/2020 | Various .................. ... 4920000 ...... 724,022 ... XXX ... |.......664,692|....... 504121|. , .. e A .. R . .. 59,330 .. LXXX .
49456B101 . .| KINDER MORGANCLPORD ......... ... |05/21/2020 | Various .................. ... 21,940.000 | ...... 350,687 |.... XXX ... [....... 384,021 |....... 464,470 | ......(80448) | ............. || (80,448) | L | (33,335) LXXX.
499049104 .. | KNIGHT SWIFT TRANSPRTATN CL A
ORD ...t ... |05/21/2020 | Various .................. .. 2751000 ...... 103,975 | ... XXX ..o [..oons 100,732 | oo e L e [ e 100,732 LOXXX.
500255104 .. KOHL'SORD ............. ... |07/28/2020 | Various . ... ... 10,785.000 | ...... 376,867 |.... XXX ... . 540272 | .. 303,153 ... 22813 [ e [ 22813 540,272 LOXXX.
500472303 . . | KONINKLIJKE PHILIPS ADR C | 05/21/2020 | Not Available oo|... 94385000 [ .... 4220323 |.... XXX ... |......3794270|...... 4,467,884 |.....(796,857) | ........cooe |ieririiiiiis [ven (79B,857) | i [t 3,794,270 LOXXX.
500688106 .. | KOSMOS ENERGY ORD ... oo | ... |07/28/2020 | Various . ................. ... 11,180,000 | ....... 31616 ... XXX oo |ooiiinn 79,163 |........ 63,726 | ....... 15437 [ oo | [ 15437 | 79,163 L XXX
500754106 .. | KRAFTHEINZORD .................. ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 22,600.000...... 7955588 ... XXX ... ..o 627,777 | ....... 295114 | .o (22701) [ e [ @70 e 627,777 .o | e 167,812 ....... 167,812 ....... 14,654 .. XXX .
501044101 .. | KROGERORD ...................... ... | 0412712020 | Various .................. ... 9784000 ...... 316,451 |.... XXX ... L 273427 [ ... 152632 ... (26,671) .. e | (26871) | e 213427 | ... 43,024 | . .. 43024 (.. .. LXXX .
512807108 .. | LAMRESEARCHORD ... ...|... |07/28/2020 | Various .................. ... 6527.000|.... 2,236,467 | .... XXX ... 1,708,862 | .. . 352342 | ... (82,255) | ... e [(702535) 1 I [P 1,708,862 | ............. |.oenns 527,605 . 527,605 | .. LXXX .
517834107 .. | LAS VEGAS SANDS ORD 05/21/2020 | Various .................. .... 8300.000]...... 443763 | .... XXX ... . 501,269 | .. 505,373 | . .. e ... (70,196) | .. R 501,269 | .............|...... (57,506) . (57,506) | .. LXXX .
521865204 .. | LEARORD ............. 05/21/2020 [ INSTINET ................ |...... 940.000 | ....... 99816 |.... XXX ... LTTT69 (L . .. e [ .. U TT769 (..o [ 22,048 ..22,048 (.. LXXX .
524660107 .. | LEGGETT & PLATT ORD . ...|... |07/28/2020 | Various .................. ... 13,490.000 | ...... 514944 | ... XXX ... . 485822 | .. . .. e R . R 485822 | ............ ... 29,122 .. 29122 .. LXXX .
524901105 .. | LEGG MASONORD ....... .| ... |03/09/2020 | Various .................. ... 20,790.000 | .... 1,019,488 | .... XXX ... . 574737 | .. s e N PO . O U 574,737 oo | 444,751 . 444,751 LXXX.
525327102 .. | LEIDOS HOLDINGSORD ............ ... |05/11/2020 | Various .................. ... 1,706.000 | ...... 172,608 | .... XXX ... 146,486 | ....... 116,979 |......(21,037) | ... oo | (1037) | 146,486 | .............|....... 26122 ........ , LXXX.
530307305 .. | LIBERTY BROADBAND SRSCORD ....|... |04/27/2020 | JP MORGAN SECURITIES
LLC oo | 724000 | ....... N973 | ... XXX oo [ 87,832 | .. e e [ e 87,832 LOXXX.
531172104 .. | LIBERTY PROPERTYREITORD ....... ... |02/04/2020 | Unknown .................|..ooee. 255.000 | ....... 11,194 [ Lo XXX o | 1194 [ 1313 o A9) [ e [ @) | 11,194 LOXXX.
539830109 .. | LOCKHEED MARTINORD ...... .| ... |05/21/2020 | Various .... oo |.... 3450000 (.... 1,264,951 |.... XXX ... [......1,057,546...... 1,343,361 |.....(285,815) |........ccoo |eueriiis |oen (285815) e [onnan, 1,057,546 . LOXXX.
548661107 .. | LOWE'S COMPANIES ORD . o] ... |05/21/2020 [ INSTINET .......ooveenne ... 21014000 | .... 2,504,448 | .... XXX ... |... e 1,953,765 ... (448,022) .o | [ (448,022) | | 1,850,159 | ..o | 654,289 | . LOXXX.
55087P104 ..[LYFTCLAORD .................... ... |05/11/2020 | Various .................. .. 2439000 ....... 81,067 | ... XXX ..o |.ooiiins 83436 | ...oiinns L XXX
552953101 .. | MGM RESORTS INTERNATIONAL ORD | ... |02/07/2020 | JP MORGAN SECURITIES
LLC ... ... 1015000 ....... 32209 (... XXX ... [........ 21245 | ........ LXXX .
553530106 .. | MSC INDUSTRIALCLAORD ......... ... |07/28/2020 | Various .. ... 3,885.000]...... 210,705 | .... XXX ... |... 288,452 | .. . LXXX.
56418H100 ..| MANPOWERGROUPORD ....... .| ... [06/01/2020 | Various .. ... 1,290.000...... 115936 | .... XXX ... 110,953 . ... 4983 .. LXXX .
56585A102 . .| MARATHON PETROLEUM ORD ... |07/28/2020 | Various .................. ... 32495000 |.... 1,224171|.... XXX ... 1,746,434 [ ...... 1,957,824 | ... (211,390) [ .........ooo | [ (@11,390) | [ 174634 || (522,263) | L. (522,263) . XXX
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571748102 .. | MARSH & MCLENNANORD .......... ... | 05/11/2020 | Bank of America Securities .. |.... 1,025.000 | ...... 106,687 [ .... XXX ... |....... 102,500 [ ..o e e e e e 102,500 | ..ooeeeii 4188 ......... 4188 ......... 466 .. XXX . | ...
574599106 .. | MASCOORD .............cocvuvennnn ... |04/27/2020 | JP MORGAN SECURITIES
LLC oo | 770.000 | ....... 31975 | oo XXX oow [ 80,247 [ | [ e e e 30247 | 1728 | .o 1,728 LOXXX.
57772K101 .. | MAXIM INTEGRATED PRODUCTS ORD | ... |07/28/2020 | Various .. ... 28,000.000 | .... 1,931,028 |.... XXX ... |... . 375211 . (12772) oo O PO (12772) [ | 1,596,097 | o [ 334,931 . . 334,931 .. LOXXX.
580135101 .. | MCDONALD'SORD ................. ... |03/09/2020 | Various .................. ... 3470000]...... 653932 (... XXX ... |..oo... 570,215 | ....... 685,707 | ..... (115492) | oo [ | (115492) | oo oo 570215 o [ 83,718 ........ 83,718 ........ 4,025|.. XXX .
58155Q103 . | MCKESSON ORD 07/28/2020 | JP MORGAN SECURITIES
LLC oo ... 9,736.000 |.... 1,502,464 |.... XXX ... [...... 1,267,922 (....... 608,193 |...... (68,443) ..o | (68,443) [..ovoiiin i 1,267,922 | .o | 234542 | ....... 234542 | ........ 77190 XXX |
58933Y105 ..| MERCK&COORD .................. ... |04/27/2020 | Various .................. ... 3730000 ...... 336977 ... XXX .o |t 308,116 | ....... 339,062 |...... BT e e [ BT [ s 308,116 | ..o | 28,861 (........ 28,861 (........ 2634 .. XXX | e
589400100 .. | MERCURY GENERALORD ........... ... |01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, I ................ ... 2840000 ...... 138,010 .... XXX ... |....... 133397 |....... 138,393 LXXX .
59156R108 ..| METLIFEORD ...................... ... | 04/16/2020 | Various .................. ... 6410000 ...... 204,665 |.... XXX ... [.......303854]|....... 326,718 LXXX .
594918104 ..| MICROSOFTORD .................. ... |05/21/2020 | Various .................. ... 21,372.000 | .... 3,898,592 |.... XXX ... 2,068,527 | ......3,370,364 | ... LXXX .
595017104 .. | MICROCHIP TECHNOLOGY ORD ..... ... |05/21/2020 [ INSTINET ................ ... 1781000 ... 161,060 [ .... XXX ... |....... 163,409 (.. . 62,308 LXXX .
595112103 .. | MICRON TECHNOLOGYORD ......... ... |05/21/2020 | Various .................. ... 17,836.000 | ...... 848371 ... XXX ... [....... 767,735 391,518 LXXX.
595224103 .. | MID AMERICA APT COMMUNITI REIT JP MORGAN SECURITIES
ORD ..ot oo |04127/2020 [ LLC i 165.000 | ....... 18413 (... XXX ... LOXXX.
60770K107 ..| MODERNAORD .......... 07/28/2020 | Various . ... . T,118.000 ... 547479 (... XXX ... LOXXX.
60855R100 . .| MOLINA HEALTHCARE ORD ... |05/21/2020 [ INSTINET ........oven | veeen 102.000 | ....... 17,974 ... XXX ... L XXX
60871R209 . .| MOLSON COORS BEVERAGE COMPA JP MORGAN SECURITIES
[®) CLBORD ....oviiiiiiiiannn, ... |07/28/2020 | LLC ..ot ... 9100000 ...... 331,880 ... XXX ... |..ooin. 4029131 ....... 190,537 | ... 2,06 [ ... | [ 2606 [ ..o [ 402913 | .o e (71,033) | ....... (71,033) | ... 2,015 .. XXX | oot
m 617446448 .. | MORGAN STANLEYORD ............ ... |07/28/2020 | Various .................. ... 47,605.000 | .... 2,350,603 |.... XXX ... [...... 2,431,003 |...... 2,197,393 | ....... 79,263 | ..o [ 79263 | ..o | 2,431,003 ..o [ (80,401) | ....... (80,401) | ....... 28588 (.. XXX . | ..ooiiiis
o 620076307 .. | MOTOROLA SOLUTIONSORD ......... ... |07/28/2020 | Various .................. ... 10,005.000 | .... 1,399,119 | .... XXX ... |[...... 1174138 | ...... 1612206 | ..... (438,067) | ..o | e (438,067) | ......ooois | oenn 174438 oo 224981 ....... 224981 ....... 17635 | .. XXX . | ...
o 629377508 .. | NRGENERGY ORD ................. ... |04/27/2020 | JP MORGAN SECURITIES
o LLC ... 555.000 | ....... 18,691 ... XXX ..o | i 16875 o e e e e e 1BBTE 2016 (......... 2016 (............. XXX
631103108 .. | NASDAQORD .............c.c.ovenne ... | 041272020 | JP MORGAN SECURITIES
LLC oo | 784.000 | ....... 87,514 | ... XXX oo [ 84082 o | [ e e [ e 84082 3432 LXXX.
636180101 .. | NATLFUELGASORD ............... ... |06/01/2020 | Various .................. ... 7575000 ...... 326375 | ... XXX ..o | 312891 v 31289 | 13,484 LXXX.
63938C108 ..| NAVIENTORD ................ ... ... [07/28/2020 | Various .................. ... 57,445.000|...... 502,478 | .... XXX ... 235,501 | . .. (18,072) (.. (18,546) LXXX.
640268108 .. | NEKTAR THERAPEUTICSORD ....... [ ... |05/11/2020 | Various .. ... 1,888.000....... 39315|.... XXX ... . . 19642 |. e (T18) | LTt LOXXX .
641069406 .. | NESTLEADR ...........c.ovvvnnn. C |05/21/2020 | Adjustment . 23214000 | .... 2484170 | .... XXX ... [......2107924|...... 2,513,148 | ... (405,224) | ... o (405,224) 376,246 L XXX
649445103 .. | NEW YORK COMMUNITY BANCORP JP MORGAN SECURITIES
ORD ...t ... |04127/2020 | LLC ..o ... 90,210.000 | ...... 940,790 ... XXX ... |..oin. 874,800 | .. | [ e [ [ BTAB00 | [ 65,991 LOXXX.
651229106 .. | NEWELL BRANDS ORD .. 07/28/2020 | Various .. . 135,926.000 | .... 2,231,142 |.... XXX ... 2,239,479 | ...... 1815367 .....(193428) |.....oooves [veiiiii |oies (193428) | .. . e (8,337) ] . LOXXX .
651639106 .. | NEWMONTORD ........ 07/28/2020 | Various .. ... 11,790.000 | ...... 678512 |.... XXX ... S 521,611 [ 259,397 e (78AT9) | e (78,179) | .. . . 156,901 | . LOXXX .
65339F101 .. | NEXTERA ENERGY ORD . 07/28/2020 | Various .. ... 9443000 |.... 2,347,629 |.... XXX ... |...... 1,889,063 |...... 1,741,857 [.... . (M17134)|............ .|l (417,134) | .. .. . 458,566 | . . .. LXXX .
655044105 .. | NOBLE ENERGYORD ....... | ... |05/21/2020 | Various .................. ... 6970000 |....... 88,908 ... XXX ... |...ooins 94,352 | oo e e [ 94,352 (..o | (5444) | ........ (5,444) . XXX
655844108 .. | NORFOLK SOUTHERNORD .......... ... |04/27/2020 | JP MORGAN SECURITIES
LLC ... .... 4530.000]...... 887,192 |.... XXX ... [....... 630,498 |....... 569,772 | ..... [GEIE 74 I I (185132) | ..o [t 630498 |............. ... ... 256,695 | ....... 256,695 LXXX .
666807102 .. | NORTHROP GRUMMANORD ......... ... | 04/08/2020 | Various .. oo 2904000 ...... 955,602 |.... XXX ... |[....... 766,017 .. 998,889 |.....(232872) | ............. ||t (232,872) | .coooeiiiis | 766,017 N 189,586 | . . 189,586 | .. LXXX .
668771108 .. | NORTONLIFELOCKORD ......... ... |07/28/2020 | Various .................. ... 54,570.000 | .... 1,062,947 |.... XXX ... 1,429,391 | .. . 71328 . (16,064) | ... | (16,064) | ........... |...... 1429391 [ ... ... (366,444) | . (366,444) | .. LXXX.
670187105 .. | NU SKIN ENTERPRISES CLA ORD . 05/11/2020 | Bank of America Securities .. | .... 1,540.000|....... 52571 ... XXX ... |........ 59,269 .. . i e 59,269 [ ....viiiii | (6,699) | . .. (6699 .. LOXXX.
670346105 .. | NUCOR ORD o] ... |08/01/2020 | Various .................. ... 14565000 | ...... 618,238 |.... XXX ... |....... 592,418 | ... 13789 | o (O e [ e OI) [ 592418 | ..o | 25820 (........ 25,820 L XXX
670837103 .. | OGEENERGYORD ................. ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 14,190.000 | ...... 460923 |.... XXX ... 487,818 | .. [ e [ e [ 467,818 | ..o | (6,895)|........ (6,895) LOXXX.
674599105 .. | OCCIDENTAL PETROLEUMORD ..... ... |05/21/2020 | INSTINET ................ ... 9475000 ...... 140,690 | ... XXX ... 42433 [ e e e e 142433 | oo [ (1,743) | . L (1743) | LOXXX.
679580100 .. | OLD DOMINION FREIGHT LINEORD ...|... |07/28/2020 | Various .................. .. 3742500 ...... 607,098 |.... XXX ... 572496 | e [ e e e 572,196 Ceee... 34,901 34,901 LOXXX .
680223104 .. | OLD REPUBLIC INTERNATIONAL ORD .| ... |07/28/2020 | Various .................. ... 11,390.000 | ...... 247551 |.... XXX ... . 239,583 | .. 254,794 | . B2 239,583 7,968 7,968 LXXX .
680665205 .. |OLINORD ......................... ... |02/07/2020 | Various .................. .... 8035000]...... 138,854 | .... XXX ... 170374 | ....... 138,604 |....... U770 | o e | BATTO 170,374 31,519) (31,519) LXXX.
681919106 .. | OMNICOM GROUPORD ............. ... |01/16/2020 [ INVESTMENT TECHNOLOGY
GROUP, I ................ ... 2525000 ...... 200,942 |.... XXX ... 197,721 ....... 204576 |.......(6,855)|............. |.ooeiiiiiiiin | (688D) | o [ 197,721 oo 3221 ......... 3221 ........ 1641] .. XXX. | ...l
682680103 ..| ONEOKORD ....................... ... |03/09/2020 [ UBS SECURITIESLLC ..... |...... 675.000 | ....... 26484 ... XXX ... |........ 45608].. . .. . . .. .. B831] .. XXX.
68268W103 . | ONEMAIN HOLDINGS ORD . .| ... |03/09/2020 | Various .................. ... 1015000 ....... 32242 ... XXX ... ... 40252 | ........ 42782 (. ......(2530) [ ... | [ (2580) [ 40252 (8010) [ (8010) [ 2689 (.. XXX. | ..........
68389X105 ..|ORACLEORD ...................... ... |04/08/2020 | JP MORGAN SECURITIES
LLC oot ... 16,493.000 | ...... 834,100 ... XXX ... |..oo... 789,462 | ....... 873,799 |......(84,337) |....oiiiii e | (BABBT) [ 789,462 [ .....oiiii | i 44838 44638 ........ 7,048 .. XXX | il
69318G106 . | PBF ENERGY CLAORD ............. ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot .. 1,865.000(....... 15,551 ... XXX ... 59,838 | ........ 58,505 |........ 1,333 | ... [o | 1333 59,838 (44,287) LOXXX.
693475105 .. | PNC FINANCIAL SERVICES GROUP OR[ ... |06/01/2020 | Various .. ... 3013.000]...... 364,051 (... XXX ... . 350,603 | .. (27,030) [ | [ (27,030) [ .ovvveen e 350,693 . . .. 13358 .. LOXXX.
693517106 .. [PPLORD ..........ceovivieinnnnnns ... |03/09/2020 | Various .................. ... 22,040.000 | ...... 731,215 ... XXX ... 688,103 |....... 790,795 |..... (102,692) | .o [ | (102,692) | .o | 688,103 | ... | 3B L 43,113 L XXX
693718108 .. PACCARORD ............c.ceuvennns ... |04/27/2020 | JP MORGAN SECURITIES
LLC oo | 667.000 | ....... 45804 | ... XXX ... [ 4824 | e e e [ e 4824|070 1070 o XXX
695156109 . . | PACKAGING CORP OF AMERICA ORD .| ... |01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, I ... e 635.000 | ....... 69,069 |.... XXX ... [........ 71458 |........ FA AL B4 e 340 71458 ..o (2389) )L (2,389) | ......... 502 (.. XXX . | ...,
70959W103 . | PENSKE AUTOMOTIVE GROUP VTG JP MORGAN SECURITIES
ORD ..............cccooiiiiiii... ... |02007/2020 (LLC ..................... .... 2,680.000]...... 132,809 [ .... XXX ... |....... 120985 ... | 129985 |.............|........2824|. ... ..... 2824 (.. ........... XXX
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712704105 .. | PEOPLES UNITED FINANCIAL ORD ... 02/07/2020 | JP MORGAN SECURITIES
LLC oot ... 5645000 ....... 90,130 | ... XXX oo [ooie.. 90,933 [l 95401 | L (4467) [ | [ (A4BT) | 90,933 [ ..o | (803) [ (803) LOXXX.
713448108 .. | PEPSICO ORD 07/28/2020 | Various .................. ... 11,700.000 | .... 1,608,517 | .... XXX ... eeee.. 995394 ... (380,909) [ ...iiiiiiiit | [0 (380,909) | L [ 1,231,654 376,863 LOXXX .
717081103 .. [ PFIZERORD ..............cvviien ... |04/08/2020 | Various .................. ... 31,225000 | .... 1,114,206 | .... XXX ... 1,133,709 [ ...... 1,223,396 | ......(89,686) | .........ooou | voriieiiiiis [oet . (89,686) | i [t 1,133,709 (19,504) LOXXX.
718172109 .. | PHILIP MORRIS INTERNATIONAL ORD .| ... |07/28/2020 | Various .................. ... 13,075.000 | .... 1,053,970 |.... XXX ... 947,324 | .. 1,112,552 L. (165227) | o [ [ (165,227) [ 947,324 106,646 LOXXX .
718546104 .. | PHILLIPS660ORD ................... 05/21/2020 [ INSTINET ................ |...... 355.000 | ....... 27688 |.... XXX... .. 33,081 (........ 39551 . ......(6469)|............. | i | (6,489) | | 33,081 (5,393) LXXX .
723787107 .. | PIONEER NATURAL RESOURCE ORD . 06/01/2020 | Various .................. ... 16,448.000 | .... 1,495950|.... XXX ... 1106129 | ..o [ e e e 1,106,129 389,820 LXXX .
731068102 .. | POLARIS INDUSTRIESORD .......... 07/28/2020 | Various .................. [...... 510.000 | ....... 46,153 | .... XXX ... ..50,266 (........ 22374 .. .. ... 340 . e 340 50,266 (4,112) LXXX .
741447108 .. | TROWE PRICE GROUPORD ......... 06/01/2020 | Various .................. ... 8435000 .... 1,051,564 |.... XXX ... . 898,859 | ....... 365520 |......(42538) |......ooiis [eiiiii [ (42538 [ 898,859 152,705 LXXX.
74251V102 . .| PRINCIPAL FINANCIAL GROUP ORD .. 07/28/2020 | Various .................. ... 1825000 ....... 67,997 |.... XXX... 91333 ... 100284 | (8,951) | e e (895T) | 91,333 (23,336) LXXX .
742718109 . .| PROCTER & GAMBLE ORD ... 07/28/2020 | Various .................. ... 56,580.000 |.... 7,097,494 |.... XXX ... 5871405 (......2,562,948 | .....(833,203)|.........ccou |vuvuuuiiiinnn |20 . (833,203) .. i |l 5,871,405 1,226,089 | .. LXXX.
743315103 .. | PROGRESSIVEORD ...... 06/01/2020 | Various .................. ... 11503000 ...... 909413 |.... XXX ... . 869,315 | .. . . i e 869,315 .. 40,098 | .. LOXXX.
74340W103 . | PROLOGISREIT .................e. ... |06/01/2020 | Various .................. 40964125 | ... 3,644,914 |.... XXX ... 3,002,250 | ....... 742,714 |..... (538947) | oo [ | (538947) | oo | 3,002,250 642,664 . XXX
744573106 . . | PUBLIC SERVICE ENTERPRISE GROUP
ORD ... ... |07/28/2020 | Various .................. ... 21625000 |.... 1,151,025 |.... XXX ... [...... 1,134,342 (....... 767,000 | ...... (55,876) (55,876) [ ..vvevnn e 1134342 oo 16,884 L 16,684 LOXXX.
74460D109 . .| PUBLIC STORAGE REIT ORD . 02/07/2020 | Various .................. [...... 480.000 | ...... 105,908 | .... XXX ... . 114,836 | .. 102,221 | . 12,616 | .. 126816 114,836 .. (8,929 .. LOXXX.
745867101 .. | PULTEGROUPORD ......... 05/21/2020 | INSTINET ... . 1,090.000 | ....... 34470 | ... XXX ... 42586 | o e [ e [ e 42546 | .o [ (BOTE) (8,075) L XXX
74736K101 ..| QORVOORD ..........ccovvvrnnnnn. 04/27/2020 | JP MORGAN SECURITIES
LLC ..o 430.000 | ....... 39248 |.... XXX ... .. 39217 | .. [ [ [ [ 39,217 LXXX .
748341100 .. | QUEST DIAGNOSTICSORD ........... 05/21/2020 | Various . 9,070.000 | .... 1,005,262 XXX 814,035 708,018 |.....(137,001) | ... | [ (13T001) | 814,035 LXXX.
749685103 .. [RPMORD ..........cooviinnnnnn. 02/07/2020 | JP MORGAN SECURITIES
LLC ... .2,010.000 | ...... 149,711 XXX 103,904 | ....... 154,288 | ......(50,384) [............ .o (B0384) L 103,904 XXX
754730109 .. | RAYMOND JAMESORD ............. 07/28/2020 | JP MORGAN SECURITIES
..................... .. 26,750.000 | .... 1,874,545 |.... XXX ... |......2,143520...... 1,414,363 el 2,143520 (268,975) | ....... 23573 | .. XXX . | ...oooiin.
755111507 .. | RAYTHEONORD ................... 04/03/2020 | Various .................. . 4,155.000 | ...... 850,019 ... XXX ... |....... 809,024 | ....... 778978 | ... (81923) [ oo | [ (B1,923) [ 809,024 | .....oiiii | i 40,995 ........ 40,995 ........ 3341 XXX |
75513E101 .. | RAYTHEON TECHNOLOGIES ORD . ... 04/06/2020 | CORPORATE
REORGANIZATIONS ....... 1541408 | ... 88,654 ... XXX ... [....... 133474 | oo [ e e e e 133474 | oo [ 4821 ....... (44.821)| ..o CXXX L
756109104 .. | REALTY INCOMEREITORD .......... 07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 2710000 | ...... 162213 | .... XXX ... 181,658 | ....... 164,195 ...... (20676) |.....oovvvvns [vevenniniii | (20,876) [ e 181,658 (19,445) LOXXX.
75886F107 .. | REGENERON PHARMACEUTICALS ORD ... |05/21/2020 | Various .. . 1,194.000 | ... 648,544 | ... XXX ... 0627,289 | e [ e e 627,289 .o 21,255 .. LOXXX .
7591EP100 . | REGIONS FINANCIALORD ........... 05/21/2020 | Various .................. . 32,085.000|...... 475678 (... XXX ... 545941 | ....... 404461 |........ 3130 ..o [ | 330 [ 545,941 (70,263) . XXX
759509102 .. | RELIANCE STEELORD .............. 07/28/2020 | JP MORGAN SECURITIES
LLC oo | 555.000 | ....... 55791 | ..o XXX oo oo 50858 [ | L e e e 50,858 LXXX.
780287108 .. | ROYALGOLDORD ..................]|... 06/01/2020 | Various .................. ... 3,895.000]...... 507,219 |.... XXX ... . 50,734 |. (20,022) | ..o | 362,333 LXXX .
783549108 .. | RYDER SYSTEM ORD . ... |05/21/2020 | INSTINET ................ .. 1,710000 ... 54749 | ... XXX ... . 92870 . AN [ 90,129 LXXX.
78573M104 . [ SABREORD .............. ... |05/21/2020 | INSTINET .. s | 8475000 ....... 58,165 |.... XXX ... e e [ e i e 76,816 LOXXX.
80105N105 ..| SANOFIADRREP 1 1/20RD ......... C |05/21/2020 | Adjustment ................ ... 86,750.000 | .... 4175173 ... XXX ... |......4,072837|...... 2,233,455 (134,631) | oo [ 4,072,637 L XXX
80283M101 . | SANTANDER CONSUMER USA
HOLDINGSORD ..........vvvenne 06/01/2020 | Various .................. ... 13,385.000 | ...... 245088 |.... XXX ... |....... 234,188 ....... 187,661 |...... (32,685) [ .. .vvevneeen | [ (32,685) [ ..o [ 234,188 | ..o | 10,900 ........ 10,900 | ........ 3281 .. XXX. | ooiinns
808513105 .. | CHARLES SCHWAB ORD .. 07/28/2020 | Various .................. . 41,395.000 | .... 1,399,667 |.... XXX ... [...... 1,660,663 | ...... 1,693,564 | ..... (256,781) | v [ | (256,781) | .o [ 1,660,663 | ...t e (260,996) | ...... (260,996) | ....... 13188 | .. XXX . | .oooiiin.
816851109 .. | SEMPRAENERGYORD ..............[... 07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 18,385.000 | .... 2,441,986 |.... XXX ... [...... 2,335,996 | ....... 589,257 | ...... (86,438) [ ... | [ (86,438) [....oevn | einnn 2,335,996 | ....ooiiin [ 105,990 105,990 18911 .. XXX.
826197501 .. | SIEMENSADR ...................... C |05/21/2020 | Not Available . 48,562.000 | .... 2507483 |.... XXX ... [...... 2,547,158 2453397 [..... [(cicle ) N I I (399,373) | ..o | 2547158 | ...l (39,675) (39,675) 58912 (.. XXX.
829226109 ... | SINCLAIR BROADCAST GROUP CL A
ORD .......ccooiiiiiiiiiiiiin 07/28/2020 | Various .................. ... 2315000 ....... 56,574 ... XXX ... [........ 75751 | ........ 24838 |........ 381 | e 381 | | 5751 ..o (19178) | ....... (19178) | ......... 628 .. XXX. | ..........
83088M102 . | SKYWORKS SOLUTIONS ORD 05/21/2020 | Various .................. .... 2840000 ...... 304,883 CXXX 264,359 |....... 179,507 | ...... (4741 I I (64,757) | .o | 264359 L 40524 | ........ 40524 | ........ 1,021] .. XXX. | ...l
831865209 .. |AOSMITHORD .................... 01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, I ..o |, 115.000 | ........ 5451 ... XXX ..o [ 5424 (......... 5479 (......... (85) oo | [ (85) [ovvveen e 5424 27 27 LXXX.
832696405 .. | JMSMUCKERORD ................. ... |03/09/2020 | Various . ... .| 1,370000 ) ...... 145930 [ .... XXX ... . . 4254 | .. s 4254 c...(982)]. ..(982) | .. LXXX.
835699307 .. | SONY ADRREP 1 ORD .. C |05/21/2020 | Adjustment ............ ... 44210000 | .... 2,777,563 | .... XXX ... |......2352,391|...... 3,006,280 |..... (653,889) | .. [ | (653,889) | ...vovin [0 2352391 Lo | 425172 | . 425172 .. LOXXX.
842587107 .. SOUTHERNORD ......... ... |04/02/2020 | UBS SECURITIESLLC ..... .. 12,685.000 | ...... 643,268 |.... XXX ... e (228180) | e | (228,180) | ... .. 63413 .. LOXXX.
84265V105 .. | SOUTHERN COPPERORD ........... ... |05/21/2020 | INSTINET ................ . 2,860.000 |...... 101,915 | ..o XXX oo oo T8 e 121,493 [ (10,375) | [ (10,375) | .. (9,203) .. LOXXX.
84790A105 .. | SPECTRUM BRANDS HOLDINGS ORD .| ... |02/07/2020 | Not Available ..............|...... 128.000 | ........ 7,508 ..o XXX oo e 8211 8229 [ (2019) | e (2019 oo e 8211 [ e 1,208 1,298 L XXX
855718105 .. | STARWOOD PROPERTY REIT ........ ... |02/07/2020 | JP MORGAN SECURITIES
LLC oo | 95.000 | ........ 2474 XXX o [ 2,000 (......... 2362 ........ (362) | v [ (362) | v e 2000 474 (. 474 LOXXX .
857477103 .. | STATESTREETORD ................ 03/19/2020 | Various .................. .. 18,261.000 | .... 1,137,817 |.... XXX ... L(185212) ... 01289283 L] (151,416) (151,416) | .. LXXX .
858119100 .. | STEEL DYNAMICS ORD .. 06/01/2020 | Bank of America Securities . . . 5235000 |...... 141,265 | ..o XXX oo oo 130512 o [ | [ 130512 10,753 | ........ 10,753 . XXX
862121100 ..| STORE CAPITALORD ............... 02/07/2020 | JP MORGAN SECURITIES
LLC ... ... 2185000 ....... 85,050 |.... XXX ... [........53765|........ 79507 ......(25743) |............. ... (25,743) LXXX .
866674104 .. | SUN COMMUNITIES REITORD ....... 07/28/2020 | Various .................. ... 3490000 ]...... 555,699 | .... XXX ... 621) .. LXXX.
871658103 .. | SYNCHRONY FINANCIAL ORD .. 04/02/2020 | Various .................. .. 10,795.000 | ...... 255200 | .... XXX ... )] LOXXX.
872307103 .. | TCF FINANCIALORD ........ 05/21/2020 | INSTINET ... .. 1,390.000 | ... 37490 |.... XXX ... . ). LOXXX.
87240R107 .| TFS FINANCIAL ORD .. 05/21/2020 | Various .................. ... 50,200.000 | ...... 866,995 |.... XXX ... 960,286 | . Moo | 795,878 LOXXX.
872590104 .. | TMOBILEUSORD .................. 05/21/2020 | Various .................. ... 3530000]...... 330,749 | ... XXX ... | 316146 [ | 316,146 L XXX
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876030107 .. | TAPESTRYORD .................... ... | 05/21/2020 | Not Available .............. ... 2330000 ....... 53720 |.... XXX ... 62747 |....... MA92 o MA92 .o 78988 (20,219) | ....... (20,219) 297 .. XXX.
87612E106 ..| TARGETORD ............ ... |... [03/09/2020 | UBS SECURITIESLLC ..... ... 3220000 ...... 338,686 |.... XXX ... 412,836 | .....(194,235) | .. e o (194235) (Lo 2186801 | L 120,085 | . . 120,085 .. .2125] .. XXX.
87612G101 . | TARGA RESOURCES ORD . o] ... |05/21/2020 [ INSTINET ................ .. 2425000 ....... 41,993 | XXX oon e 32453 | o e e L e e 32483 9,540 | ......... 9540 ..t LOXXX.
879360105 .. | TELEDYNE TECHORD .............. ... |04/27/2020 | JP MORGAN SECURITIES
LLC oo | 38.000|....... 12157 [ .o XXX oo | 12025 [ e [ e [ e e 12125 32( 32( LOXXX.
883556102 . . | THERMO FISHER SCIENTIFIC ORD ... ... |05/21/2020 | Various . 3,683.000 |.... 1,256,697 .... XXX ... oo, 258272 (60,938) | .. L (60,938) | ..o [ 1126004 L | 130,693 | . . 130,693 | .. .. 499 .. XXX .
88579Y101 ..[3MORD ......ouvininiiiiininnns ... |03/09/2020 | UBS SECURITIESLLC ..... |...... 615.000 | ....... 89,583 |.... XXX ... . 102,848 | .. 108,498 | . . (5,650) | ... o (5,850) | [ 102848 L | (13,265) . (13,265) | .. . 904].. XXX.
886547108 .. | TIFFANYORD .......... ... |07/28/2020 | Various .................. ... 10,614.000 | .... 1,338,965 .... XXX ... |......1335804 .. . 91550 |. (26,335) [ ...oviennn v (26335) [ e 1335804 | 3,161 L3161 .. L 4405(.. XXX .
89151E109 .. | TOTALADRREP 1ORD .... ...| C [05/21/2020 | Not Available .............. ... 21,659.000 | ...... 785,703 ... XXX ... |...... 1,279,371 1,197,743 | ....... 81,628 | ..o [ 81,628 | ....ooen [ 1279371 [ (493,668) (493,668) | ....... 22,636 .. XXX .
893641100 .. | TRANSDIGM GROUPORD ........... ... |04/27/2020 | JP MORGAN SECURITIES
LLC ..o 220.000 | ....... 69,837 |.... XXX ... 68,993 | ... [ 88993 844 . .......... 844 ... LXXX .
89417E109 . .| TRAVELERS COMPANIES ORD ... |05/13/2020 | Various .. ... 15789.000 | .... 1,782514|.... XXX ... 2,085,958 | ...... 2,100,676 | . , .. e ... (61,389) .. .. R . (303,444) | .. .8,261].. XXX.
896522109 .. | TRINITY INDUSTRIES ORD ... ... [05/11/2020 | Various .. ... 6925000 ...... 143147 ... XXX ... . 137,005 | .. 118,724 | . . .. e P R .. .. 1 e 6,142 | . . .. 1316 .. XXX
90214J101 ..|2UORD ....... ... |... |05/11/2020 | Various ... 1,390,000 ....... 35283 |.... XXX... 32,076 20272 .. (2810) | e e (2810) | 082076 3207 L 3207 XXX
902653104 .. | UDR REIT ORD 01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, | ... .. 2170000 ...... 101,915 | ... XXX .oo [ooeinns 104728 |....... 101,339 | .ot 3389 o | [ 3389 | [ 104728 | e (2813) | (2813) [ T43[.. XXX
902681105 .. [UGIORD ...\ ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot .... 5530000]...... 184,465 ... XXX ... 174,045 LOXXX.
Is) 902973304 .. | USBANCORPORD ................. ... |07/28/2020 | Various .. ... 14995000 | ...... 605283 |.... XXX ... . 584,938 | .. LOXXX.
904214103 .. | UMPQUA HOLDINGS ORD . .| ... |06/01/2020 | Various . ... oo | .. 43625000 ... ... 526,257 | .... XXX ... |....... 495834 .. . . 30, . LOXXX.
g 904784709 .. | UNILEVERADRREP1ORD .......... C |05/21/2020 | Adjustment ................ ... 73244000 |.... 3,570,581 |.... XXX ... [...... 4,007,078 | ...... 2,479,054 [ .......(8,045) |.....ooevens [veveiiii | (8,048) [ | 4007078 | (436,497) | ...... (436,497) LOXXX .
b3 907818108 .. | UNIONPACIFICORD ................ ... |05/21/2020 | Various .................. .... 8230.000|.... 1,349,882 |.... XXX ... |[......1,188514|....... 933,057 |.....(173992) [............. |.........o [ (178992) ...l L 1188514 L 211,368 | ....... 211,368 LXXX .
S 913017109 .. | UNITED TECHNOLOGIES ORD .. .| ... |04/03/2020 [ Unknown . ooo|.... 9010000 |.... 1241873 | .... XXX ... [......1241873|....... 932256 (.....(125211) ... | [ (12521) [ | 2M8T3 .. LXXX .
o 91324P102 .. | UNITEDHEALTH GRP ORD ... | | 052112020 | Various ... . 11,185.000 | ... 3155111 |.... XXX ... |... . . e . . . e 571,712 . 571,712 .. LXXX.
91529Y106 ..|UNUMORD .............. ...|... |04/02/2020 | UBS SECURITIESLLC ..... ... 7935000 ...... 106,142 | .... XXX ... |........ 83, P . .. e R FUU .. N 22,628 | . .. 22628 (.. LXXX .
91879Q109 . | VAILRESORTSORD .... oo [05/21/2020 [ INSTINET .........ooooon |oennnn 550.000 | ...... 105,104 ... XXX ... |....... P . .. e R RPN .. , N (24,608) | . . (24,608) | .. LXXX .
91913Y100 . .| VALERO ENERGY ORD .. o|... |05/21/2020 | Various .................. ... 3,170.000 | ...... 197,366 [ .... XXX ... |....... 250990 |....... 296,871 |......(45880) |............. || (45880) [ 250,990 | L (53,625) [ ....... (53,625) LXXX.
92276F100 .. | VENTASREITORD .................. ... |07/28/2020 | JP MORGAN SECURITIES
LLC oo ... 4470000 ...... 166,808 |.... XXX ... [....... 151,650 | .ot LOXXX .
92343V104 .. | VERIZON COMMUNICATIONS ORD ... ... |07/28/2020 | Various ... .. |.. 123,060.000 |.... 7,079,985 |.... XXX ... |[......6,049,893]......7,555884 ... . ... (1505991) | .. LOXXX.
92556H206 . .| VIACOMCBS CLBORD .............. - | 0712812020 | Not Avaitabie ... ... 16,050.000 | ...... 396,219 |.... XXX ... . 388,618 |....... 218128 ...... (19,081) oo | [ (19,081) | .. . LOXXX.
928254101 .. | VIRTU FINANCIAL CLAORD .. 03/09/2020 | UBS SECURITIESLLC ..... ... 15,685.000 | ...... 373,732 (... XXX ... . 259,965 | .. 190,201 | . 210,550 | v 10,550 .. . . , . . 113768 | .. LOXXX.
92826C839 .. VISACLAORD ............. 05/21/2020 | Various .................. ... 11,461.000 | .... 2,193,333 | .... XXX ... 1,964,626 [ ..o | [ ,964, , 228,707 L XXX
929042109 .. | VORNADO REALTY REIT ORD 07/28/2020 | JP MORGAN SECURITIES
LLC oo | 205.000 | ........ 7372 XXX [ 7556 [ o oo [ e [ e e 5B e | (18B) [ (185) . XXX
92936U109 ..| WP CAREYREITORD ............... ... |07/28/2020 | JP MORGAN SECURITIES
LLC ... .... 1,885.000 CXXX M7,093 ..o e e e e o TIT003 13304 13,304 LXXX.
92939U106 ..| WEC ENERGY GROUP ORD .......... ... |04/27/2020 | JP MORGAN SECURITIES
LLC ..o 297.000 XXX 25 1 1 [ 4 A% T P I 69| ............ 69 LXXX .
931142103 .. | WALMARTORD .................... ... | 05/11/2020 | Bank of America Securities .. | .... 3,865.000 L XXX 382,052 .. 459,317 | .....(127,265) | ............. || (127,265) | ........ooo |0 882052 L 145,913 . 145913 LXXX.
931427108 .. | WALGREEN BOOTS ALLIANCE ORD ...|... |03/09/2020 | UBS SECURITIESLLC ..... ..., 2,930.000 c XXX e 157,862 [ 172,753 | (1489) [ e [ (14,891) ..o oo 157,862 e [ (13,210) (13,210) LOXXX.
942622200 .. [ WATSCOORD .............c.ceunen ... |07/28/2020 | Various .................. ... 16,025.000 | .... c XXX | 2,643,396 (... ... 649441 | L (MTTA0) [ | [ (M7,740) | .oooeeos [0 2643398 | Lo [ 878,474 | . . 878474 .. LOXXX.
947890109 . . | WEBSTER FINANCIAL ORD 05/21/2020 | INSTINET .. ... 5,625.000 c XXX | 268,720 (L.l 300,150 | L. (31430) [ | [ (31,430) [ oo 268720 i [ (126676) . (126,676) | .- LOXXX.
949746101 .. | WELLS FARGOORD ...... oo | ... |07/28/2020 | Various . ... ... 92210000 .... co XXX oo | 4,666,582 (.. .... 4,960,898 |..... (294,316) [.....iiiiit | i [ (294316) . (2,163,554) | .. LOXXX.
955306105 .. | WESTPHARM SVC ORD ..... | ... |07/28/2020 | Various .. ......oiiiii [ 927.000 | .. L XXX . 38,382 .. LOXXX.
958102105 .. | WESTERN DIGITALORD ... ... |07/28/2020 | Various .................. ..., 2,045.000 CXXX L 2,016 L XXX
959802109 .. | WESTERNUNIONORD .............. ... |01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, I ................ .... 4,020.000 CXXX oo 97,003 ... 107,656 | ... (10,563) [ ... [ [ (10,563) [ 97,093 12,601 ........ 12,601 LXXX.
961450105 ..| WESTROCKORD ................... ... |07/28/2020 | JP MORGAN SECURITIES
LLC oot ... 15,255,000 XXX 504,664 | ....... 161,556 |......(24,237) [.....coovoen [eiiniiiin o (24237) [ 504664 | L [ (53,304) | L (53,304) LXXX.
962166104 ..| WEYERHAEUSERREIT .............. ... |07/28/2020 | Various .................. .... 3,420.000 L XXX ...... 86,306 |.. . ... 1,085 .. LXXX .
963320106 .. | WHIRLPOOLORD ..... .| ... |07/28/2020 | Various .................. .... 1,285.000 L XXX . 168,719 | .. 252411 .. LXXX .
969457100 .. | WILLIAMSORD ........... | ... |07/28/2020 | Various .................. . 133 974.000 | .... L XXX 3423321 .. (895 750) | .. LXXX.
969904101 .. | WILLIAMS SONOMA ORD .. 06/01/2020 | Various .................. ... 2,075.000 L XXX . 139,188 | .. .. (8,265) .. LOXXX.
980745103 .. | WOODWARD ORD ......... .| ... |08/01/2020 | Various .................. | .oi.e. 776.000 LXXX 48207 | ... 887 .. LOXXX.
982128103 ..| WPXENERGYORD ......... 177 | 05/21/2020 | INSTINET . 4,375.000 LXXX 25802 Lo 19 L LOXXX.
98310W108 . | WYNDHAM DESTINATIONS ORD .| .. |05/21/2020 | Not Available .. ...|.... 5690.000 c XXX | 269,704 211,671 . . . (20674) | .. LOXXX.
983134107 .. | WYNNRESORTSORD .............. ... |05/21/2020 [ INSTINET ... |, 470.000 XXX e 58,276 | ........ 65,269 | .......(6,992) [...ooeiiiii | [ (6992) | e 58276 | (18,189) [ (18,169) L XXX
983793100 .. [ XPOLOGISTICSORD ............... ... |04/27/2020 | JP MORGAN SECURITIES
LLC ... 364.000 CXXX 21360 | . e 21360 | 2883 2833 (. ... XXX
98389B100 .. [ XCELENERGYORD ................ ... |07/28/2020 | JP MORGAN SECURITIES
LLC ... ... 22295000 |.... 1,524525|.... XXX ... |[...... 1439290 ... | e e e e [ 1439200 ] 85236 L 85236 (....... 12,354 | .. XXX . | ...
98421M106 . | XEROX HOLDINGSORD ............. ... |07/28/2020 | JP MORGAN SECURITIES
LLC ... ... 42,605.000 ] ...... 737,710 | ... XXX ... [ 803,241 |....... 145637 |...... (40,988) | ............. || (40,988) | oo |0 803240 L oo L. (65,580) [ ... (65,530) | ....... 11,836 .. XXX . | ..........
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98954M101 . | ZILLOW GROUP CLAORD ........... .. | 05/11/2020 | Bank of America Securities .. | ...... 595.000 | ....... 32,788 ... XXX oo |ooii it 26756 6,032 6,032 XXX
98954M200 . | ZILLOW GROUPCLCORD ... ... |06/01/2020 | Various .. 4923000 (...... 219687 |.... XXX ... (15,554) | .. .. 86441 . 8,644 (.. XXX
98986T108 .. [ ZYNGACLAORD ........... ... [ 05/21/2020 | Various .. . 24,670.000 | ...... 193,710 | ... XXX ... 7,776 7,776 LOXXX .
G0177J108 ..| ALLERGAN ORD ... C | 05/08/2020 | Various . ... .. 3012000 ...... 571,949 [ ... XXX ... . 77,709 77,709 LOXXX .
(02602103 . | AMDOCSORD ................ ... | 04/27/2020 | Not Available ..............|...... 720000 | ....... 45,429 CXXX 45,696 (267) (267) L XXX
G0692U109 . | AXIS CAPITAL HOLDINGSORD ....... C | 07/28/2020 | JP MORGAN SECURITIES
........................... 810.000 | ....... 33,131 XXX oo | 34,637 (1,508) | ........ (1,508) | ......... 457|.. XXX.
(29183103 . [EATONORD .........oovinnn.. C | 02/07/2020 | JP MORGAN SECURITIES
..................... ... 10,100.000 1,026,796 | .... XXX ... 771,103 255,693 255603 | ... [0 XXX
G3223R108 . | EVERESTREGROUPORD ........... C | 05/21/2020 | Various ..............ccoo |ooeens 235.000 (....... 51424 |.... XXX ... .. 65187 .. (13,763) . (13,763) | .. XXX
G4474Y214 . | JANUS HENDERSON GROUP ORD ... | C |07/28/2020 | Not Available .. .. 45540000 | ...... 948,287 ... XXX ... . 872177 | .. 76,110 . 76,110 .. LOXXX
(46188101 . | HORIZON THERAPEUTICS PUBLIC ORD| C | 07/28/2020 L 7,794.000 | ...... 403,315 CXXX . 349,990 53,325 53,325 L XXX
647567105 . [ IHSMARKITORD ................... C | 041272020
LLC o [ 745000 | ....... 50,039 [.... XXX ... 48,032 .. LOXXX
G47791101 . | TRANE TECHNOLOGIESPLC ......... C | 03/02/2020 | Unknown .............coofovenns 285.000 (....... 40,426 XXX 40,426 XXX .
G4863A108 . | INTERNATIONAL GAME TECHNOLOGY
ORD ...t C [ 05/21/2020 [ INSTINET ................ ... 17,860.000 | ...... 143,084 | ... XXX ... ..ol 187,909 | ....... 171,930 | ...... (21,070) | oo [ (21,070) oo | 187,909 ..o (44,844) | ....... (44,844) | ... 3572 . XXX . |
G491BT108 . [ INVESCOORD ..................... ... | 05/21/2020 | Various .................. . 66,005.000 | ...... 496,505 ... XXX ... [...... 1,276,853 | ...... 1,144,697 | ....... 89514 .o [ 89514 ..o | 1,276,853 | ..o | (780,348) | ...... (780,348) [ ....... 30610 .. XXX . | .o
651502105 . | JOHNSON CONTROLS INTERNATIONAL
ORD ..t C |07/28/2020 | Various .................. ... 46420000 |.... 1,703,749 | .... XXX ... |...... 1,454,403 | ....... 267,872 ...... (35,713) [ oo [ (35,713) [ oo e 1454403 ... 249346 | ....... 249346 | ....... 19,102 .. XXX . | ..o
G5494J103 ..[LINDEORD .........cccooeoniinnns C | 04/02/2020 | UBS SECURITIESLLC ..... |...... 615.000 | ....... 99,018 ... XXX ... [........ 95943 [ ....... 130,934 | ...... (34,990) | oovvoei [ (34,990) | ..o | 95943 | ..o [ 3075(......... 3075(......... 592 .. XXX . | .o
G5876H105 . | MARVELL TECHNOLOGY GROUP ORD | C |05/21/2020 | Various .................. . 11,246.000 | ...... 303316 |.... XXX ... |....... 269,767 | ....... 104,779 | ...... (18237) | oovveee e | e e (18237) | oo | 269,767 | ..o e 33,550 [ ........ 33550 | ......... 618 .. XXX. [ ....ooiit.
G5960L103 . | MEDTRONICORD .................. C | 07/28/2020 | JP MORGAN SECURITIES
LLC .o ... 36,304.000 | .... 3645707 .... XXX ... |...... 2985930 (...... 3,517,404 | ... (1,025763) | .........ccoo |[ceviiiiiiii. L (1,025763) | ... e 2985930 ...ooviiiien i 659,778 | ....... 659,778 XXX
G6518L108 . | NIELSEN HOLDINGSORD ........... ... |02/07/2020 | Various .................. .. 28,955.000 (...... 632,436 |.... XXX ... |.......588219].. 87,787 | .o 432 432 e 588219 ...coieii [ 44217 L AA21T L XXX
G6700G107 . [ NVENT ELECTRIC ORD .. C | 03/09/2020 | UBS SECURITIESLLC ..... ... 1630000 (....... 32805|.... XXX ... .. 35783 .. . 41,695 | . (5912) [.ovoeeeen [ 35783 ..o [ (2,978) L (2978) .. XXX
G7S00T104 . [ PENTAIRORD ....... C | 06/01/2020 | Various .................. .. 29,114,000 |.... 1,106,505 | .... XXX ... 1,124,663 | ......1,335459 | . (210,796) | ...ooeeeen | e 1124663 ... ool (18,158) . (18,158) | .. XXX
G84737100 . [STERISORD .................. C | 05/21/2020 | Various .. .. ... 250000 ...... 327,072 .... XXX ... L 276,265 ....... 159,227 | . (50,775) | oo | 276,265 | .. .cooeii e 50,807 .. 50,807 .. XXX
(96629103 . | WILLIS TOWERS WATSONORD ...... C | 07/28/2020 | Not Available . . ... 15,590.000 | .... 3,168,220 | .... XXX ... 2,687,959 | ...... 2,633,298 |. (459,163) | ..o [t 2,687,959 | ..o | 480,261 . 480,261 | .. LOXXX .
H01301128 .| ALCON ORD D |05/21/2020 | Various . ... .. 33,044.000 | .... 1985641 [.... XXX ... 1,872,779 | ...... 1,471,046 | . L2072 1872779 | oo 112,862 L 112,862 .. LOXXX .
H1467J104 ..| CHUBB ORD .. C | 05/21/2020 | Various .................. ... 4945000 (...... 572,758 ... XXX ... . 782,890 |....... 157,217 |. 2813 782,890 ..o | (210,133) (210,133) | .. LOXXX .
H2906T109 . | GARMIN ORD C |07/28/2020 | Various .................. ... 4560000 (...... 433118 |.... XXX ... . 359,242 | .. 116,096 | . . . (45,608) | ..o 359,242 .. 73875 .. LOXXX .
102231101 .. | ARDAGH GROUP CLAORD .......... C |07/28/2020 | Various .................. . 7,130.000 | ...... 102,594 | ... XXX ... 86,438 |........ 47873 |...... (19,808) (19,808) | oovviee | 86,438 16,156 CXXX .
N53745100 . .| LYONDELLBASELL INDUSTRIES CL A JP MORGAN SECURITIES
ORD ...ttt ... |07/28/2020 [LLC ... ... 33,695.000|.... 2283810 |.... XXX ... |...... 2,217,737 602,782 |...... (20,868) | ..o | (20,868) | ... | 2,217,737 XXX
N6596X109 . | NXP SEMICONDUCTORS ORD C | 05/21/2020 | Not Available oo ... 9470000 ...... 959,106 |.... XXX ... |....... 900,795 |.. 973,539 | .. ... (208,566) | .. (208,566) | .....ooeen | 900,795 XXX
N72482123 ..[ QIAGENORD ........... C | 05/11/2020 | Various .................. ... 2625000 ...... 110,641 XXX 109,038 [ ..vveeiies | e e e e 109,038 XXX .
P31076105 .. | COPA HOLDINGS CL A ORI C | 01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, I ... | 300.000 | ....... 30,873 |.... XXX ... |.oooin 32,029 |........ 32424 | ........ (395) | eiiiiiiii e e (B9B) [ 32,029 XXX
V77807103 ..| ROYAL CARIBBEAN CRUISES ORD ... 01/16/2020 | INVESTMENT TECHNOLOGY
GROUP, | ... | 185.000 | ....... 24702 (... XXX ... | 20772 (... 24899 |.......(3928)|............ .o (3928) | 20772 3930 |.........3930|......... 14| XXX |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded . . XXX . 322,805,351 XXX .. ..316,421,049 | .... .. 316,421,049 . 6,384,301 4,000,334 | .. XXX. XXX
Common Stocks - Industrial and Mlscellaneous (Unaffiliated) Other
21037X100 .. | CONSTELLATION SOFTWARE ORD ... [ ... [01/01/2020 | Adjustment ................[. oo [, CXXX | 51476 51476 [ oo [ [ e e [ 51476 | ....... (5,363) | ...... (46,113) | ....... (51A476) | ..o XXX UL
796050888 .. | SAMSUNG ELECTRONICS 1 GDS REP
250RD ... C | 05/13/2020 | Various .................. . 3,059.000 (.... 3,307,448 |.... XXX ... |......2821351|...... 3,649,387 [ ..... (828,036) | ... | | (828,036) | ....voeeen | i 2821351 [ oo 486,097 486,097 | ....... 2047 .. XXX . | oo
9199999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other CXXX ... 03307448 | ... XXX ... |......2872827|...... 3,700,863 | ..... (828,036) | ..o | | (828,036) | ...t [oain.. 2872827 ....... (5,363) | ...... 439,984 434,621 L XXX XXX
Common Stocks - Mutual Funds
922040100 ..|VANGUARD INSTLINDXINST ........ 06/24/2020 | Unknown ................. . 220,229.004 | ... 60,507,104 | .... XXX ... |..... 22,560,134 | ..... 63,917,064 | .. (41,356,930) | ........cooi | L. (41,356,930 ..o | 22,560,134 | ............. ... 37946970 ..... 37,946,970 | ...... 285681 .. XXX . | ..ol
9499999 Subtotal - Common Stocks - Mutual FUNAS . ............oouuii XXX . 60,507,104 | .... XXX ... |..... 22,560,134 | ..... 63,917,064 | .. (41,356,930) [ ............. [.ooiiiiiiiin .. (41,356,930) | ... | 22,560,134  ............. ... 37946970 ..... 37,946,970 | ...... 285681|.. XXX . XXX
9799997 Subtotal - Common StockS - PAM 4 . ... ... ..ottt Lo XXX ... |.. 386,619,903 ... XXX ... |....341,854011....295894,098 |.. (71,497,172) | ............. ... L (T1A97172) [ L. 341,854,011 (... (5,363) | ... 44,771,255 ..... 44,765,892 | .... 4,315432| .. XXX . XXX
9799998 Summary ltem from Part 5 for Common Stocks (N/Ato Quarterly) .............................. o XXX XXX XXX XXX L XXX XXX XXX XXX Lo XXX XXX L XXX XXX oo .o XXX ... XXX .. CXXX s XXX XXX
9799999 Subtotal - COMMON STOCKS . .. . .. ...\ttt L XXX ... |..386,619903 ... XXX ... |....341,854011....295894,098 |.. (71,497,172) | .............|............. L (T1A97172) [ ....341,854,011|....... (5,363) | ... 44,771,255 ... .. 44,765,892 | . ... 4,315432] .. XXX . XXX
9899999 Subtotal - Preferred and COMMON StOCKS . . . ... ... ..ottt Lo XXX ... |.. 388625389 [.... XXX ... |[....344,034,008 |....296,818,104 [.. (71,520213) [ ............. [........o. L (71,520213) [ ..o ....344,034,008 | ....... (5,363) | ... 44,596,744 | ..... 44,591,381 . 4315432 .. XXX XXX
9999999 Total - Bonds, Preferred and Common StockS .. .........uuueeiiii i . XXX ... |.. 468,170,382 [.... XXX ... .. 424,216,263 | .... 366,691,498 | .. (71,501,032) | ..... (175,567) | ..o .. (71,676,599) | ........... ..423,510,600 | ....... (5,363) | ... 44,144,053 | ..... 44,138,689 |.... 6,327,799 [ .. XXX . XXX




STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

E06 Schedule DBPartASection1 ...........ccoviiiiiiiiiiiiii i, NONE
E07 Schedule DB PartB Section1 .................ciiiiiiiiiiii it NONE
EO8 Schedule DB PartD Section1 ...............cciiiiiiiiiiii it NONE
E09 Schedule DB Part D Section 2 - Collateral Pledged By Reporting Entity ...... NONE
E09 Schedule DB Part D Section 2 - Collateral Pledged To Reporting Entity ...... NONE
E10 Schedule DBPartE .......... ..o NONE
E11 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE
E12 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

QEO06 - QE12



STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
Amount | Amount of During Current Quarter
of Interest| Interest 6 7 8
Received | Accrued
During | at Current
Rate of | Current | Statement First Second Third
Depository Code | Interest | Quarter Date Month Month Month *
open depositories
JPMORGAN CHASE ...........| oo e e .(17,940,633) | ...(9,980,851) | ...(7,722,972) | X X X
JPMORGAN CHASE -
CUSTODY ... | e ...32,439,074|...38,132,726 | ... 45,481,611 | XX X
USBANK ... e L e e 383,785|....... 354,247 ... 292,739 | XX X
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA XXX
0199998 Deposits in ............... 1 depositories that do not exceed the
allowable limit in any one depository (see Instructions) - open depositories . | X XX |... XXX | [ [, 5531 |........ 14,373 ........ 13,185 XXX
0199999 Totals - Open Depositories ................................................ XXX XXX oo 14,887,757 |...28,520,495 | ... 38,064,563 | X X X
0299998 Deposits in ............... 0 depositories that do not exceed the
allowable limit in any one depository (see Instructions) - suspended
AEPOSIONIES ... XXX XXX o e XXX
0299999 Totals - Suspended Depositories ....................................... XXX XXX XXX
0399999 Total Cash On Deposit .............ccoovviiiiiiiiiiiiii XXX XXX o 14,887,757 |... 28,520,495 ... 38,064,563 | X X X
0499999 Cash in Company's Office ........................... XXX | XXX | XXX. XXX | XXX
0599999 Total Cash .......................oo XXX XXX o ... 14,887,757 ... 28,520,495 | ... 38,064,563 | X X X

QE13




STATEMENT As oF September 30, 2020 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

7130

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

Exempt Money Market Mutual Funds - as Identified by SVO
. 31846V419 . | FIRSTAMER:TRS OBG V ........oooooiiiiiiiii i ...09/02/2020 ... |............... 0.010|....... XXX L T U T T U O [T TR RTRRTRT
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... LN TP vTtl TP oo oo o T Ty
All Other Money Market Mutual Funds
. 38141W232 |GOLDMAN:FS MMINST ... 09/30/2020 ... |................ 0.080]....... XXX 19044197 | 5,876
8699999 Subtotal - All Other Money Market Mutual FUNAS ... 19,044,197 | ..o 5,876
8899999 Total Cash EQUIVAIENTS ... ... 19,044,198 | ... 5,876




STATEMENT As oF September 30, 2020 or He CENTRAL MUTUAL INSURANCE COMPANY

INDEX TO PROPERTY & CASUALTY
QUARTERLY STATEMENT
Accident and Health Insurance; Q3; Q13

Accounting Changes and Corrections of Errors; Q6, Note 2
Accounting Practices and Policies; Q6, Note 1

Admitted Assets; Q2; QSI01

Affiliated Transactions; Q2; Q3; Q7; Q7.1

Asbestos Losses and Loss Adjustment Expenses; Q6, Note 33
Bonds; Q2; Q5; Q7.1; Q7.2; QSI01; QSI02; QE04; QE05; QSupp2
Business Combinations and Goodwill; Q6, Note 3

Capital Gains (Losses); Q3; Q4; Q5

Capital Stock; Q3; Q4; Q6, Note 13

Capital Notes; Q3; Q5; Q6, Note 11

Caps; QE06; QSI04

Cash; Q2; Q5; QE12; QSupp?2

Cash Equivalents; Q2; Q5; QE13

Collars; QE06; QSI04

Commissions; Q3; Q5

Common Stock; Q2; Q7.1; Q7.2; QSI01; QE04; QE05; QSupp2
Counterparty Exposure; Q6, Note 8; QE06; QE08
Contingencies; Q6, Note 14

Debt; Q6, Note 11

Deferred Compensation; Q6, Note 12

Derivative Instruments; Q6, Note 8; QSI04; QSI05; QSI06; QSI07; QE06; QE07; QE08
Director and Officer; QSupp?

Discontinued Operations; Q6, Note 4

Discounting of Liabilities; Q6, Note 32; Q8

Electronic Data Processing Equipment; Q2

Environmental Losses and Loss Adjustment Expenses; Q6, Note 33
Exchange or Counterparty; QE06; QE08

Expenses; Q3; Q4; Q5; Q8; QE01; QSupp3

Extinguishment of Liabilities; Q6, Note 17

Extraordinary Items; Q6, Note 21

Fair Value; Q7, Note 20

Federal ID Number; Q9

Federal Reserve Board; Q7

Finance and Service Charge; Q4

Floors; QE06; QSI04

Foreign Exchange; Q2; Q3; Q4; QSI01; QSI02; QSI03; QE04; QE05
Forwards; QE06; QSI04

Futures Contracts; QE07; QSI04

Guaranty Fund; Q2

Health Care Receivables; Q6, Note 28

Hedging Transactions; Q7.1; QE06; QE07

High Deductible Policies; Q6, Note 31

Holding Company; Q7; Q11; Q12

Income Generation Transactions; QE06;QE07

Income Taxes; Q2; Q3; Q4; Q5; Q6, Note 9

Intercompany Pooling; Q6, Note 26

Investment Income; Q2; Q4; Q5; Q6, Note 7; QSupp2
Investments; Q2; Q4; Q6, Note 5; Q7.1; Q7.2; QSI01; QSI03; QE03; QE04; QE05; QE08; QE13; QSupp2
Joint Venture; Q6, Note 6

Leases; Q6, Note 15

Licensing; Q3; Q7; Q10

Limited Liability Company (LLC); Q6, Note 6

Limited Partnership; Q6, Note 6

Lines of Business; Q8; Q13

Long-Term Invested Assets; QSI01; QE03

Loss Development; Q6

Losses; Q3; Q4; Q5; Q6, Note 25; Q8; Q10; Q13; Q14; QSupp1; QSupp3
Loss Adjustment Expenses; Q3; Q6, Note 26; Q8; Q14; QSupp3
Managing General Agents; Q6, Note 19; Q7

Medical Malpractice Insurance; Q13; Q15; QSupp5

Medicare Part D Coverage; QSupp6

Mortgage Loans; Q2; Q5; Q7.1; QSI01; QE02; QSupp2

Multiple Peril Crop Insurance; Q6, Note 35

Nonadmitted Assets; Q2; Q4; QSI01; QSI03

Non-Tabular Discount; Q6, Note 32

Off-Balance Sheet Risk; Q6, Note 16
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INDEX TO PROPERTY & CASUALTY
QUARTERLY STATEMENT

Options; Q7.1; QE06; QSI04
Organizational Chart; Q7; Q11
Other Derivative Transactions; QE06; QEQ7
Parent, Subsidiaries and Affiliates; Q2; Q3; Q6, Note 10; Q7.1
Participating Policies; Q6, Note 29
Pharmaceutical Rebates; Q6, Note 28
Policyholder Dividends; Q3; Q4; Q5
Postemployment Benefits; Q6, Note 12
Postretirement Benefits; Q6, Note 12
Preferred Stock; Q2; Q7.1; Q7.2; QSI01; QSI02; QE04; QSupp2
Premium Deficiency Reserves; Q6, Note 30
Premium Notes; Q2; Q5
Premiums; Q3; Q5; Qsupp3

Accrued Retrospective; Q2

Advance; Q3

Direct; Q10; Q13

Earned; Q4; Q10; Q13; QSupp5

Earned but Unbilled; Q2

Unearned; Q3

Written; Q4; Q10; Q13; QSupp5
Quasi Reorganizations; Q6, Note 13
Real Estate; Q2; Q5; Q7.1; QSI01; QE01; QSupp2
Redetermination, Contract Subject to; Q6, Note 24
Reinsurance; Q6, Note 23

Assumed; Q13

Ceded; Q3; Q9; QSupp3

Commutation; Q8, Note 23

Funds Held; Q2; Q3

Losses; Q3; Q4; Q8; QSupp3

Payable; Q3; QSupp3

Premiums; Q3; QSupp3

Receivable; Q2; QSupp3

Unsecured; Q6, Note 23

Uncollectible; Q8, Note 23
Reserves

Incurred but Not Reported (IBNR); Q8; Q14

Unpaid Loss Adjustment Expense (LAE); Q14
Retirement Plans; Q6, Note 12
Retrospectively Rated Contracts; Q6, Note 24
Salvage and Subrogation; Q10
Securities Lending; Q2; Q3; QE9; QE11
Servicing of Financial Assets; Q6, Note 17
Short-Term Investments; Q2; Q5; Q7.1; QSI03; QSupp2
Special Deposits; QSupp2
Stockholder Dividends; Q3; Q4; Q5
Structured Settlements; Q6, Note 27
Subscriber Savings Accounts; Q6, Note 34
Subsequent Events; Q6, Note 22
Surplus; Q3; Q4; Q5; Q86, Note 13; Q14; Q15; QSupp1; QSupp2; QSupp3
Surplus Notes; Q3; Q4; Q5
Swaps; QE07; QSI04
Synthetic Assets; QSI04; QSI05
Tabular Discount; Q6, Note 32
Third Party Administrator; Q6, Note 19; Q7
Treasury Stock; Q3; Q4; Q5
Underwriting Expenses; Q4
Uninsured Accident and Health; Q3; Q6, Note 18
Valuation Allowance; QSI01
Wash Sales; Q6, Note 17
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