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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... .100,994,574 42 ........100,994,574 100,994,574 | ... 4.2
1.02 All Other GOVEIMMENTS.........c..eveererrereireiesineiesisesessesssssssssssssssnsess | covsseinesnns 4,000,000 | .cooovrrirrenne 0.2 [ 4,000,000 | .oooovvrrinienieniseiens [ e 4,000,000 | .coverirennn 0.2
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........c.coevuriemienrenrineieeeeeeeseseesesssssssenons | ceveeienn 475,751,899 |.....ccoooue... 198 |........ 475,751,899 | ..o | e 475,751,899 |.....ccoeee... 19.9
1.06 Industrial and MiSCElANEOUS............ccrverrerrieeeriseieriseiseesssissnens | cevreiennd 611,834,511 | oo 255 | 611,834,511 | oo | e 611,834,511 | oo 256
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccceveuvvererccrresiercsesiesveeeeesseseenenns | 0. 1,192,580,984 | ... 49.7 | .......1,192,580,984 | .....occevviirceeennn0 | 1,192,580,984 | ............... 50.0
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............cooerrernerneneineinrinninninnns [ e 10,302,344 | ..o, 04 [ 10,302,344 | ...ooovonenrieens [ e 10,302,344 | ...covvvnnee. 04
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........oviurierieriirircineiciieisieseeesiesisessseeees [ ceeieiis 10,302,344 | ..o 04 [ 10,302,344 | .o (V] I 10,302,344 | ...covvvvnnen. 04
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............ | ccceevvc. 366,814,589 |...coovenee 153 [ 366,814,589 |...ovvverneireineineinns | e 366,814,589 |..coovvenne 15.4
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other..........c...coocorevneinrinrineionns | ceveneene 136,335,391 [ ..oovvvrrres 57 [ 136,335,391 [ ..o | e 136,335,391 | ..ooovrrrris 5.7
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvereeverereieeeeesereseseeseeis | v 38,071,810 | ccvvereereee 1.6 | 38,071,810
5.02 Properties Held for Production of INCOME...........cccoevvvverecveeeerieens | evvereeennniereesesnenenns | everisrieennennn0.0 [
5.03 Properties Held for Sale..........couviveierineereseeseiessssesesssssesesenss [nsrsssesssssssssssessans | eossesssesesnees020 [ oo

5.04 Total Real Estate....

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieecese e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns
6.03 Short-Term Investments (Schedule DA)
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONrACE LOANS.......ovieririeisrisise ettt snssssnssensans
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens

Other Invested Assets (Schedule BA)..........c.ccooveveveereeieeeieeeeee e

. Receivables for SECUMHES..........cvveveueieieisieie e
. Securities Lending (Schedule DL, Part 1)....
. Other Invested Assets (Page 2, LINe 11).....cvvrrrrinrenenrereeneneenseresseseneens

. Total INVESIEA ASSEIES........ceovevecveeeeeeeeeeee e

38,071,810
............ 69,014,415 | ..............2.9
.......... 286,826,288 | ..............11.9

.38,071,810

............ 69,014,415
.......... 286,826,288
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Statement as of December 31, 2020 of the Medical Mutual of Ohio
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees 37,155,598

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 1,687,009 1,687,009

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

Total gain (10sS) 0N diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt sttt bbb bbb ARt st e et nen

Deduct amounts received on disposals, Part 3, COIUMN 15..........cuiiiiiiieiesiee sttt sttt bbb bbb bbb bbbt nt s

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t
6.2 Totals, Part 3, COIUMN 13.. ...t bbb 0

Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn 0

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten 770,797
8.2 Totals, Part 3, COIUMN 9.ttt en 770,797

Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens 38,071,810

Deduct total NONAAMILEEA BMOUNES..........c.eviveieeieictese ettt et e s b e sttt b bbb s e b s b e bt s s b b s s e e e ettt s st

Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns 38,071,810

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

ACCTUAL OF QISCOUNL.......vuvotiectet sttt s bbbt b b s s st s b a4t bbb s s b AR s b4 b+ b s bbb s s s bbb bbb b e bbb s bbb ns et

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R 0
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s 0
TOtal VAIUBLION BIOWANCE.........ouuiiiiiiiiiiiiciis bR

SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee 0
Deduct total NONAAMILEA BMOUNLS..........cciiiii bbb

Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).........oiicueeeiieiiesceseee ettt st st b s sessnens 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 291,015,835
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 41,515,000

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 11,629,683 53,144,683
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12 0
Accrual of discount...........c.coeevrevens
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (19,416,974)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (19,416,974)
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes (53,312)
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 12,527,565
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 11,125,000
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 11,125,000
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 301,037,667
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 14,113,350
Statement value at end of current period (Line 11 minus Line 12) 286,924,317

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAT..........cvvueverciierieieieisete ettt sttt b s bbb s s ettt s s bt s s bRt bt s sttt s s s sttt ensesetan 1,618,962,535
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7........c..cvcveiieeicieeee ettt ettt s st a st bbb st s et s b s et e st s st et en s s enen 416,060,874
Accrual of discount 921,805
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st
4.2 Part2, SECtON 1, COIUMN 5.t 298,819
4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas 45,120,303
A4 Partd, COIUMN Tttt (7,354,302) 38,064,820
Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt (384,044)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e 358,097,506
DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 6,623,923
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt a ettt bbb s bbb s bt es bbbt n e st
8.2 Part2, SECHON 1, COUMN 19.......oiiieieieicee ettt sttt se s bt ssss s ses
8.3 Part2, SECON 2, COIUMN 16.........coivieeieiiieieie ettt st bbbttt b s s st e
8.4 Partd, COIUMN 5.ttt bt bbb s bbb st b bbb bbbttt 0
Deduct current year's other-than-temporary impairment recognized:

91 Part1, Column 14................

9.2 Part2, Section 1, Column 17...

9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt 5,068,565

94 P4, COIUMN 13ttt ettt 8 8RR 507,441 5,576,006
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.cuveieieviieiieiieieeeee et 2,704,753
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 1,706,033,308
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 1,706,033,308
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ooevervcvrvcns | covererreerinceens 100,994,574 | .ovvvvrevvinn 104,374,720 | ..oovvvvrvrrin 101,320,745 | ..ovvvoevriens 100,308,687
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coovveiriris | covrerienreisriensenns 4,000,000 | .oooivrereienne, 3,999,900 | .o 4,000,000 | ..ovoreriirinians 4,000,000
4. TotalS. ..o | e 104,994,574 | oo 108,374,620 | ..oovvvvriinens 105,320,745 | .o 104,308,687
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 475,751,899 490,063,449 479,814,728 | ... 470,785,684
Industrial and Miscellaneous, 8. United States .570,405,450 .601,615,880 575,852,083 .557,270,000
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 6,330,658 6,713,544 6,365,901 | coooonne 6,300,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...35,098,403 ...36,915,886 ...35,146,776 ...34,755,000
11. Totals......ccoocoe. 611,834,511 645,245,310 617,364,760 598,325,000
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,192,580,984 | .....c.ccoonenn. 1,243,683,379 | ..o, 1,202,500,233 | .....oocevees 1,173,419,371
PREFERRED STOCKS 14. United States..........occvervveeees | covrereerirrerrinenens 8,195,694 | .cooovvvrirrenns 8,348,351 | oo 7,985,509
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16. Other COUNtries......ooovrrrrrinne | corvesrenrissiisnennens 2,106,650 | .ooooiirrrieennes 2,106,650 | .ovvervniieiiinnenn 2,018,015
17, TotalS....cveirrreriiriscisrinnes | e, 10,302,344 | oo, 10,455,001 | .oovvvvenerrenes 10,003,524
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccoceverrennnee. 10,302,344 | ......coccevene. 10,455,001 | oo 10,003,524
COMMON STOCKS 20. United States..........cocveverevereres | worervnerenerinenns 355,001,604 | ......cccvevenee. 355,001,604 | ....ooveveinn 258,269,396
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvvereieieieienens | e 559,196 | .ovovvvrreieieiiieiins 559,196 | .ovvvveeieirieiienins 462,442
22. Other CoUNtriEs. ....ovvrerernrens | corrreesnessessennnens 11,253,789 | oo 11,253,789 | oo, 7,587,371
23, TOtalS....ooeveeerreerreserisrnenenes | cvvesnnineinienes 366,814,589 | .....ccoovrencninns 366,814,589 | .....coocvvrerienn: 266,319,209
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 136,335,391 | oo 136,335,391 | oo 193,125,104
25. Total Common Stocks......... | cccocvvrnciiennc 503,149,980 | ...cooverrerncninn: 503,149,980 | ...cocoovrrrerienns 459,444,313
26. Total StOCKS...ueerusmrsssssssnsnans | covveiccriicncnies 513,452,324 | .....coovviicnenn. 513,604,981 | ..o 469,447,837
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,706,033,308 | .....ovvvevnes 1,757,288,360 | ......oovvvvnee. 1,671,948,070

S104
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 8.5
......................... 0.0
......................... 0.0

......................... 6.5
......................... 0.0
......................... 0.0

78,375,050

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.7

Totals

......................... 0.1

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




90IS

Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............. 32,014,762 |...........239,705,912 | ...........150,383,074 reerreeee XXX e [ 422,103,748 | 3541 367,579,055 reeerennn 822,103,748 | s
.16,945,599 |.. 120,404,461 |............. 52,380,703 [ .ovrrerrirerrnrinrseiieins [ errmrnrneiennnnnineinnns | oeenneen XXX .189,730,763 | ....ccccoovrrennn 159 | ..167,843,053 |... 189,730,763 |....
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.




Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T (d)......180,257,524 |........... 599,249,677 |........... 217,893,356 1,002,850,221 . 1,002,850,221

16,945,599 | ........... 120,404,461 |............. 52,380,703 189,730,763 . 189,730,763

11.8 Line 11.7asa % of Col. 7.........

12. Total Bonds Prior Year
........... 139,631,576 |...........616,461,307 |...........235,682,967 |............. 12,533,238 | ......ceceoevnu
6,673,893 |...........132,825,685 |. 28,343,475 |..

........................................................ 1,004,337,840 | ....ccoovverrennn.85.7 | ... 1,004,337,840 | oo
167,843,053 ..167,843,053 |..

12.8 Line 12.7 as a % of Col. 9.

L0IS

13. Total Publicly Traded Bonds
131 NAIC Tttt essenns | censenies 180,257,524 |........... 599,249,677 | ........... 217,893,356
............. 16,945,599 |...........120,404,461 | .............52,380,703

13.7 Totals
13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11

........... 197,203,123 |..........719,654,138 |..........270,274,059 |...............5,432,011
...60.3 .05

Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0

......................... 00 | .00

(@) Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.




Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

Over 1 Year
Through 5 Years

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3

Over 5 Years Over 10 Years Over 20 No Maturity
Through 10 Years | Through 20 Years Years Date

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.01
1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

71,341,949
.7,033,101

............ 4,514,334

..369,558

............ 44,661,308
.31,399,099

............ 84,736,364

16,258,210 |.

80IS

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

85,168,336
112,373,427 | ...
82,626,952 |...

........... 43,360,458

19,265,932 |.

.......... 147,076,061
...331,948,146

.......... 164,260,625

...224,856,102 |.
86,635,172 |.

280,168,715

........... 62,626,390

.......... 555,028,265

.......... 475,751,899

6.01
6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

360,110,373

......... 202,763,777

.......... 535,422,108

.......... 611,834,511

360,110,373

7.01
7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOAIS. ...ttt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

............ 96,572,273 |..........517,620,658 |..........250,638,569 864,831,500
.19,635,490 . e XXX ..241,114,312
86,635,172

.......... 864,831,500
..241,114,312
............ 86,635,172

.96,622,630 |..........119,406,528 | ...
.............. 4,008,220 |............82,626,952

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......cviviveiiecieiicie et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

............ 63,174,006 |..........483,767,838 |..........185,887,746
............ 83,131,463 | ..........202,630,159 |............65,023,633
............ 62,888,995 |............13,115,063

........... XXX [ 00000 732,829,590 | o625 ... 732,829,500
........... XXX [ 10000...363,347,245 | .............31.0 363,347,245
........... XXX.oovvvvees | v 76,004,058 | .85 ... 76,004,058

13 Total Publicly Traded Bonds

13.01 1SSUET ODIIGAtIONS. .....eooveeereirieieiiis ettt | ceeeeiineees 96,572,273 |.......... 517,620,658 |......... 250,638,569 | ....cvvurenrirerieriniins [ e | s )90 RN B 864,831,500 | .ooovvvririrnnn. 725 | .. 732,829,590 | ..ooocvviriien. 625 | .o 864,831,500
13.02 Residential Mortgage-Backed SECUMtIES. .........cvueverrerririneeneireeireinens | reeeenees 96,622,630 |.......... 119,406,528 |............ 19,635,490 217,653 | XXX [ 281,114,312 | o 2 [ 363,347,245 | ..o 0 [ 241,114,312
13.03 Commercial Mortgage-Backed Securities..... 4,008,220 |. 82,626,952 | ... . rerneen XXX .86,635,172 | .... 3. .76,004,058 | .... 5. .86,635,172 |.

13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

1 1 1

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.




Statement as of December 31, 2020 of the Medical Mutual of Ohio

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YN .........uovurireererireerreeeiceseese e ssses st ssee e ssess e ssessssssssessessessnes | ssesssssssssssessassssssessessasssssssssessssnnssnen 258,116,130 | ..o | ettt 258,116,136 | ..oeveverieeiieeeeeee et
2. Cost of cash equivalents acquired 230,853,615 230,853,615
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviuieieeicisite ettt b bbbt bessesans | sbebsesssssssssesssesses s ssbes s s bn s s e bsnsaen 202,143,483 | ..ot nnes | seeiet ettt eee 202,143,463 [ ..ot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........cccceriiiiririieiieriieice s seeisniens | cvevesssessse s b s 286,826,288 | ........coevieieieee e 0 | e 286,826,288 | ..o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiiiiieriiieisiietsiestctessssiessseresssssaesssssesessssesessnsens | sossesessssssessssssessssssessssssesessssessssssesanen 286,826,288 | ..ot 0 | oo 286,826,288 | ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
2060 East Ninth Street - Corporate Headquarters - BUilding............ccccovvveinivereiinncns | corveienns Cleveland 09/18/2017. | 08/03/2017. 35,376,987 | ..ooovveerierreierinniinnns | e 32,976,276 770,797 | ovoeveeerersrseiienes v | ceverienienns (T70,797) | oo 2,808,485
2060 East Ninth Street - Corporate Headquarters - Land . | Cleveland 09/18/2017. | 08/03/2017. 5,095,534 5,095,534 | ..o | e | e | e | e 0 [ oo e | e
0299999. Properties Occupied by the Reporting Entity - ADMINISHrAtiVe. ..o i | eossiisenes 40,472,521 | .o i 38,071,810 | i 0 [ s 770,797 | |0 | i (770,797)| ... . 2,808,485 0
0399999. Total - Properties Occupied by the REPOMING ENiY. ..o i siiins ettt sttt snsennensensnnanses | srssesnecs 40,472,521 | oo [ 38,071,810 | .o (L] I 770,797 | o0 [0 | e (770,797) | oo 0 2,808,485 0
0899999, TOAIS.........vveevrieieaiseieseeeseesee s es s ss s ss bbbt b s S4seeEs RS e et | cbsnrieed 40,472,521 | oo | s 38,071,810 | .ocvovervverirriniren0 | i 770,797 | ovvvvevvevrnviencnn0 |0 | s (770,797) | cvvovverriririns 0 2,808,485 0
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
2060 East Ninth Street - Corporate Headquarters - Building Cleveland.........ooiiiiiiisscenis | OH...... | 09/18/2017. | Donald Green as Receiver for MMCO, LLC.........oiiiiiiiin s sssensssesnsenssssssnsenss | onssnssnssesssnsssesensensssssnsonss | consnsssnsssssesssnsensensnssensenss | core 32,976,276 1,687,009
0199999, TOtal = ACGUINEA DY PUICRESE. .. ...ttt ees sttt b8 f R £E8 £k £ e8EeEE LR 1 HEE R L b8 £Ef oL E L8 £EE L EEEE£EE £ E 8L 8 £EE 8L E£Ef£0E £ E 8L 88 £EE oL 8 EEE o0 EoeEo£E  feE1eEEoEE L L oL £ EE4EE s EELEE 4L A f L L f 4L E R L b 4L £Ef LR E 4L E L b L bbb bbbttt nninnes | snsenssssennnsssnennnsennnnensd | eoveensnnensnenssnsensnsssnsenensQ | voves 32,976,276 1,687,009
0399999, TOAIS.........ouuvuieiiriiiiietieeiei et ee S4Les e s RS SeEeRebeeded et s e Laeed e nnensnins | evesnsnnnennennnsnnnnnn0) | 0 [ 32,976,276 1,687,009
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 Location 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Increase (Amortization) | Impairment | Interest and Change in Additional of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value (Decrease) | Accretion | Recognized Other B./A.C.V. Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
000000 00 O |Foundation Medical Partners Ill, LP...........cccocovrrunenee Rowayton Foundation Medical Managers Ill, LLC.........ccccc. | wovererrervnnnne 07/14/2008] ......... | ceeeeeii 2,594,878 | oo | e | vvees (732,566)
000000 00 O |Flare Capital Partners I, LP.. . | Rowayton... Flare Capital Managers |, LLC . 12/20/2013] ........1 | ...........7,905,321 | .........12,701,468 | .......12,701,468 | ..... 3,288,160
000000 00 O |JumpStart Next Fund, LLC... . . | Cleveland... JNF Management, LLC s 01/15/2015 ........1 | ...........1,000,000 | ..............786,104 | ............786,104 | ......... (53,670)
000000 00 O |MCM Capital Partners Ill, LP...........cccooveuereieierrrnnne Cleveland MCM Capital Partners Ill, LLC..........ccoovvevecenes | v 09/25/2015| ........1 | ...........1,248,965 | ...........1,545,400 | .........1,545400 | ........ 482,242
000000 00 O |Strategic Value Investors, LP... . | Cleveland... Strategic Value Bank Partners, LLC........cccooeves | covvviviineinnns 11/24/2015 .... (323,450)
000000 00 O |Citymark Capital Fund I, LP. . | Cleveland... Citymark Capital GP, LLC 09/23/2016 ... 5,988
000000 00 O |Mutual Capital Partners Fund lll-Q, LP...........ccccc...c... Westlake............ Mutual Capital Partners Fund Ill, LLC........ccccccc | wovviviiiiniinnns 03/03/2017| ........1 | ..............300,000 | ..............306,352 | ............306,352 | .......... 70,280
000000 00 O |Strategic Value Private Investors, LP . | Cleveland... Strategic Value Private Investors 11/08/2017] ... 17
000000 00 O |Leerink Transformation Fund I, LP... . | Boston, Leerink Transformation Partners 06/06/2017] ........1 | ..........4,586,295 | ..........4,778,125 | .......4,778,125 | ...... 102,064
000000 00 O |Ancora Merlin Institutional, LP...........ccccooeevuriiverinnnnne Cleveland Ancora Advisors 10/01/2017{......13 | .........13,100,000 | .........16,195,277 | .......16,195,277 | ..... 3,354,231
000000 00 O |Citymark Capital US Apartment Fund Il, LP . | Cleveland... Citymark Capital GP II, LLC 05/31/2018 23,335
000000 00 O |Ancora Catalyst Fund weveneee | Cleveland... Ancora Advisors 06/01/2019]......13 | ...........8,966,434 | ........11,624,226 | ......11,624,226 | ..... 2,536,986
000000 00 O |Strategic Value FNBA Investors, LP..........ccccccouvrvinnnne <eeneeee | Cleveland... Strategic Value FNBA Investors 10/01/2019] ........1 | ..............931,569 | ...........1,176,801 | ........1,176,801 | ........ 245,232
000000 00 O |RiskLD,LLC . | Gates Mills. N/A . 110/02/2019
000000 00 O |Akron Fusion Ventures...........cccoevvvvvienineiniieninnnnns Akron Fusion Investment Partners 04/06/2020] ...
000000 00 O |Advent-Harrington Impact Fund... Morgan Stanley Graystone Consulting.........ccccc. | woveverrereennne 11/05/2020
000000 00 O |Ancora Catalyst SVP Series L.. Ancora Advisors 11/12/2020 35,789
000000 00 O |Ancora Catalyst SVP Series M. Cleveland... ..|OH..... Ancora Advisors 12/01/2020 98,071 .
1999999. Total - Joint Venture, Partnership or Limited Liability Company Inter: r Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated............ccoeviniinisiniininninns | 055,127,714 | .........65,651,224 | .......65,651,224 | ..... 9,132,709 0 0
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated
000000 00 O |Medical Mutual Services, LLC.......c.ccocevrererneernneirnciennns Strongsville OH..... COSE Health and Wellness Trust. 01/01/2000] ............ 109,155,841 | ....... 194,110,161 ..(21,222,047) e [ | [ ....100.000
000000 00 0O [Bravo Wellness, LLC.......cocvuiiininmiierinnissersnississinnens Cleveland........... OH..... Bravo Wellness, LLC.......cccocrviniinnninninnisninnns | covvsiisnisienns 01/01/2020]............. 34,137,944 | ......... 14,113,350 ...(8,899,593) | ... 11,125,000 | e [ [, | 887,056 |....100.000
099999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliate 143,293,785 208,223,511 ..(30,121,640) ....11,125,000 0 .0 887,056 XXX
Surplus Debentures - Unaffiliated
000000 00 0 |COSE Health and Wellness TrUSt....ccceerrrrcce [....... [ Cleveland......... [OH..... |COSE Health and Wellness Trust 7,000,000 | ...100.000
2799999. Total - Surplus Debentures - Unaffiliated.............coo.oevuivuiiveesiieeiesie s essesensennsne | srees 7,000,000 0 0 0 0 .0 0 XXX
Any Other Class of Assets - Unaffiliated
000000 00 0 | EMpIOyee BEnefit TRUSt....ccsesrerersrsrerresesese [ | BOSION..ororcrc [MA..... [ Fidelty INVESIMENtS.....c.cocerersrsrssesesesesce 18,134,811 20,162,932 | ......20,162,932 | . 1,571,957 I ....100.000
4699999. Total - Any Other Class of Asset - UNaffiliated. ... ..o s ..18,134,811 20,162,932 | .......20,162,932 | ..... 1,571,957 0 0 0 0] 830,875 [ 0 XXX
4899999, SUDOLAL = UNAFAIIBEA. ...ttt £84 R 81018 80,262,525 | ......... 92,814,156 ....10,704,666 0 0 0 .0 4,279,492 XXX
4999999, SULOtAl = AFFIIBEEA. .. ... ereeie ettt it 143,293,785 | ....... 208,223,511 ..(30,121,640)| ... .0 |...11,125,000 0 .0 887,056 XXX
5099999. Totals. . s e 223,556,310 | ....... 301,037,667 .(19,416,974) | .... 0 [ 11,125,000 | s (V1 I 0 5,166,548 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
.............................. 1B 0 reveneeeninnsenennnnen0 {10 RO [RSSRN 1F 0 1G veirenn0
.............................. 2B 0 JEOSORRRROOON
.............................. 3B 0 SO RRROOON
.............................. 4B 0 SO POROOON
.............................. 5B 0 RO
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

000000 00 0 [Flare Capital Partners I, LP........c.coiiiiieiiiinieieseseeieeecsseseeee s sssessensenes Rowayton CTovi Flare Capital Managers I, LLC........c.ccoiirrireecccseeeseee s 12/20/2013. R [OOSR PPN 1,000,000 5.700

000000 00 0 |Strategic Value Investors, LP..........cccoovrrenenae Cleveland Strategic Value Bank Partners, LLC 11/24/2015. L O URUUUUTRUTI IO 500,000 3.200

000000 00 0 |Strategic Value Private INVESIOrS, LP..........ccviiiiiiieiniiessesesisesssssssssse s essssssssenens Cleveland... . | Strategic Value Private INVESLOrS.........c.ovririveiiisincesissesssseennes 11/08/2017. T [ e | 509,775 2.500

000000 00 O |Citymark Capital US Apartment Fund II, LP Cleveland... . | Citymark Capital GP II, LLC......... 05/31/2018. I ORI O 175,050 0.600

000000 00 0 |Leerink Transformation Fund I, LP.................... Boston Leerink Transformation Partners............cccccoveueueieceuciieceieeceeeeeeeeveeee s 06/06/2017. L R URUUUROTI BV 923,170 | oo | e 1.600

000000 00 O |Strategic Value FNBA Investors, LP . | Cleveland... . | Strategic Value NBA INVESIOFS..........covueeieiiirieieisee e 10/01/2019. I TR O 316,604 2.040

000000 00 O |Ancora Catalyst Fund....... . | Cleveland... . | Ancora Advisors 06/01/2019. 13 | s | s 3,966,434 | ..o | e 6.200

000000 00 0 [Akron Fusion Ventures..........coeeevnciniereeninnsinnenenenns Akron Akron Fustin Investment Partners.............coeerireininccnseeseseenees 04/06/2020. | .....vvovvrereres [ e | e | e | e 6.710

000000 00 0 [Advent-Harrington IMpact FUNG..........cooeiririieriecce s Potomac . | Graystong CONSUIING...........cuuevruereirecirierircisee et eeees 11/05/2020. 90,000 0.930

000000 00 0 |Ancora Catalyst SVP Series L.......c.coevrvrvrnrinnne Cleveland . | Ancora AdVisOrs.........ccccevreeveierenee. 11/12/2020. | oo | e 4,000,000 | oo | e | ererenaend 42.500

000000 00 0 |Ancora Catalyst SVP Series M........cccovvovvrrrnnenes Cleveland Ancora AdVISOrS........covrvereeireinnen 12/01/2020. | oo | e 4,000,000 | ..o 23.400
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of COMMON StOCKS = UNGFIIAIEA. ........c..ruirieiieiis ittt ettt sttt b et s ettt en ettt ens st st st et ses et ensessetnsentensnsnsensansess | seseissia 8,090,000 | ..ooovereriinas 7,391,033 | oo 0 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated

I N [ Cleveland........o.ooococecscressssrsssrcne [oH......... N [010112020. [ oo ] 33,425,000 | ..... 712,944 [ | e 100.000
2099999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f COMMON SOCKS = AFfIIAEE. ......uiuuiruiiiiiiiiiis ittt skttt ninnts | ersoneersnnssese 33,425,000 | ..oovriirinniiiis T12,944 | oo 0 XXX
Any Other Class of Assets - Unaffiliated

I [ Boston [MA........ e N e 3,525,706 | oo | v 100.000
4699999. Total - Any Other Class Of ASSES = UNGIfIBEA. ...ttt eeteeee s b e s st sttt 0].. 3,525,706 XXX
4899999, SUDEOLAL = UNAFAIIBIEA. ...ttt sttt sttt 8k £ 84 R E 88 £LE £ E 4R 848 o8 1EE810EE4  £E1eEE84EE LR 4L LR HoLE 1R 8 4EEE 4L E84EEEoEE1EEEHEEE L8 4EEE4HEE4EEEHEEE 1A 8 4EEE4oEE1e 44E11EEEHeEEE4EEE LR oEEEHEEE oL EE4EEE LR 4EEE4EEE LA 4EEE LR £EEE LR £LE L8R E LR R LRkttt | eniraenes 8,090,000 | ..ooivriinnris 10,916,739 XXX
4999999, SUDLOtAL = AFfIIBEET. ... 11ttt etttk 8888888808k EeeE1eE R e e oL e E b ..33,425,000 712,944 XXX
5099999. Totals. ..41,515,000 ....11,629,683 XXX
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Foundation Medical
000000 00 O |Foundation Medical Partners Ill, LP..........cccccoovieiiniinnins Rowayton..........ccoceveee CT.. |Managers Ill, LLC 07/14/2008. | 08/27/2020. | ....oovevverrrererrnres | orvererereieernn | oriee 0 30,278 | .......... 30,278 | oo
Strategic Value Private
000000 00 O |Strategic Value Private Investors, LP Cleveland . |OH. | Investors 11/08/2017. | 01/09/2020. | ....vevoevrrrerrereiren | crverrerrieieireiens | cerees 0 [ | e 103,264 | ........ 103,264 | ..ovvvererererene
000000 00 O [MCM Capital Partners IlIl, LP...... Cleveland .| OH. |MCM Capital Partners Ill, LLC| 09/25/2015. [ 02/18/2020. | .........coorvereverereree | vererrrrrerrmnrirens | vvvenne 0 43,326 | .......... 43,326 [ .o
000000 00 O |Citymark Capital US Apartment Fund II, LP...........cc.ccocvunnee. Cleveland.................... OH. | Citymark Capital GP II, LLC.. | 05/31/2018. | 12/31/2020. | .....cccvvurererreinens | correrrmerrreeirneens | cevvee 0 271,455 | ........ 271,455 | .o
Strategic Value NBA
000000 00 O |Strategic Value FNBA Investors, LP Cleveland . |OH. |Investors 10/01/2019. [ 12/31/2020. [ ...veoveereeneneens | coreeneeesininnne | cenees 0 68,431 | ... 68,431
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated..........ccococnirinnne. 0 0 ] 01.... 0 0 0 0 516,754 | ........ 516,754
Surplus Debentures - Unaffiliated
COSE Health and Wellness
000000 00 0 |COSE Health and Wellness Trust Cleveland OH. | Trust 08/15/2016. | 12/31/2020. [ ....ooovveriviencirnii [onrrneniririnniiens | s 0 [ | e 11,450,000 |....11,450,000 |....ccccosurvmrrnens
2799999. Total - Surplus Debentures - Unaffiliated. ... ..o snnsenses oo 0 20 0. 0 0 0 0. 11,450,000 |....11,450,000 | ...ccoovrrinirnnns (V] 0
Any Other Class of Assets - Unaffiliated
000000 00 O |Employee Benefit Trust........ Boston.......cccoervriennnns | MA. | Fidelity Investments.............. 07/01/2004. | 12/31/2020. | ...ooovovvevvrnrnns | o | o 0 560,811 | ........ 560,811
4699999. Total - Any Other Class of Assets - Unaffiliated 0 0 ] 0. 0 0 0 0 560,811 | ........ 560,811
4899999. Subtotal - Unaffiliated.........ccccoovireririiniinniis 0 20 0 0 0 0 0. 12,527,565 | ....12,527,565
5099999. TOAIS........vvrererrerrreireisereseeessees et 0 20 0 | 0 0 0 0. 12,527,565 |....12,527,565
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2R 0 |U.S. TREASURY NOTES 1,494,258 |...110.883 | ...........cc. 1,663,245 | .............. 1,500,000 | ..coovvrenee 1,496,011 |......... 552 2.250 2294 |FA......| o0 12,748 | . 33,750 | 09/27/2017. | 08/15/2027.
912828 4N 7 |U.S. TREASURY NOTES 1,000,625 |...115.859 | ...ccooouunuce 1,158,590 | ....cccoouue 1,000,000 | ....cooueuee 1,000,482 |........ (58) [ -ooerrrererrerins [ e | s 2875 |..... 2.868 |MN......| oo 3,733 | o 28,750 | 06/25/2018. | 05/15/2028.
912828 4P 2 |U.S. TREASURY NOTES .1,000,703 |...100.914 ....1,009,140 ...1,000,000 .1,000,093 (248) | covovvvnerrerirenns | e | s 2,625 |.... 2.600 |MN...... 06/27/2018. | 05/15/2021.
912828 4R 8 | U.S. TREASURY NOTES .8,036,250 |...111.266 | .. ...8,901,280 | ... ...8,000,000 | ... 8,023,893 (X072 ) ) [T IR B 2875 |..... 2.803 |MN...... 06/27/2018. | 05/31/2025.
912828 5D 8 |U.S. TREASURY NOTES.......ccccsvimrmrrminnirennneiisnnsesssssseessssssssnneninns | vornne | oo | evvverveneee | 1A v | v 995,820 |...107.426 | .....ccoeene 1,074,260 | ...ovvvnnee 1,000,000 | .ovvrrereenes 997,600 |......... 828 | .o e | e 2.875 |..... 2.967 |MS...... 10/24/2018. | 09/30/2023.
912828 B5 8 |U.S. TREASURY NOTES ...999,609 |...100.146 ....1,001,460 ...1,000,000 ...999,989 131 | s | e | s 2125 |...... 2.138 | WJ....... 01/12/2018. | 01/31/2021.
912828 B6 6 |U.S. TREASURY NOTES ...988,906 |...108.020 | .. ...1,080,200 | ... ...1,000,000 | .... ....993,376 1,995 | i [ | s 2.750 |...... 2.974 09/19/2018. | 02/15/2024.
912828 F2 1 |U.S. TREASURY NOTES 1,017,656 |...101.492 | .............. 1,014,920 | .............. 1,000,000 | ..coovrrenee 1,003,170 |......... (4,199) | oo | e | s 2125 |...... 1.695 06/22/2017. | 09/30/2021.
912828 J2 7 |U.S. TREASURY NOTES ...992,656 |...107.066 ....1,070,660 ...1,000,000 ...996,726 WX T IR ISP IO 2.000 |...... 2.083 05/01/2015. | 02/15/2025.
912828 M5 6 |U.S. TREASURY NOTES 1,512,656 |...109.203 | .. ...1,638,045 | ... ...1,500,000 | ... .1,507,632 (1,474) 2.250 |...... 2.140 09/27/2017. | 11/15/2025.
912828 QN 3 | U.S. TREASURY NOTES......cccoveumirrmrirmernernnseesersssssnsesensssssenssessnssnenss | S0 | e | vevvvveinee | A o | e 938,852 |...101.094 | ..ccoovvvrnnee. 879,518 | ..vvvrcrins 870,000 | ..oovvrrrrns LY 1 RN IR (12,589) | ..vvvverrerrieinnes [ rovereneerneninseiiens [ v 3125 |..... 1.652 09/21/2015. | 05/15/2021.
912828 RR 3 |U.S. TREASURY NOTES .3,013,359 |...101.633 ....3,048,990 ...3,000,000 .3,001,281 (1,446) | cvoovvresei | e | s 2.000 |...... 1.950 12/22/2011. | 11/15/2021.
912828 TJ 9 |U.S. TREASURY NOTES .1,235,010 {...102.430 | .. ...1,280,375 | ... ...1,250,000 | ... 1,244,866 3,087 | oo [ e [ 1.625 |..... 1.883 09/27/2017. | 08/15/2022.
912828 VS 6 |U.S. TREASURY NOTES 1,028,867 |...106.148 | .............. 1,061,480 | .coovverne 1,000,000 | ..cooovrvnnee 1,013,248 | ......... (4,874) | oo | e | s 2500 |...... 1.979 09/21/2017. | 08/15/2023.
912828 WJ 5 |U.S. TREASURY NOTES 8,942,813 |...107.758 ....9,698,220 ...9,000,000 8,968,369 8,868 | ..o | e | s 2.500 |...... 2.610 01/30/2018. | 05/15/2024.
912828 WN 6 | U.S. TREASURY NOTES .2,006,875 |...100.770 ....2,015,400 ...2,000,000 .2,000,833 (GRS ) ) ST IR BN 2.000 |...... 1.898 11/28/2017. | 05/31/2021.
912828 X8 8 |U.S. TREASURY NOTES 2,026,211 |...111.543 ....2,230,860 ...2,000,000 .2,017,840 (2,585) | cvvvvreererrnrinens [ v | s 2.375 |..... 2.224 09/27/2017. | 05/15/2027.
912828 XD 7 |U.S. TREASURY NOTES ...102.477 1,000,000 34 | s [ [ 1875 [ 1.879 09/27/2017. | 05/31/2022.
912828 XG 0 |U.S. TREASURY NOTES ...102.992 500,000 2,281 | oo [ e [ 20002125 [ 2.608 .29 12/26/2018. | 06/30/2022.
912828 XQ 8 |U.S. TREASURY NOTES 2,016,250 |...102.945 ...2,000,000 .2,005,324 (3,287) | oo | cerrereneeiverinnins | 00002000 | oo 1.829 .16,739 08/08/2017. | 07/31/2022.
912828 Y7 9 |U.S. TREASURY NOTES 11,002,149 | ...111.625 1,000,000 .1,001,469 (296) | vvovvenerrerieens | e [ 000 2.875 [ 2.841 .12,031 08/29/2018. | 07/31/2025.
912828 YM 6 |U.S. TREASURY NOTES .1,053,359 |...104.809 ...1,000,000 11,049,412 (3,947) | oo | cerverreriisiiseies | 0001500 e 0.204 09/11/2020. | 10/31/2024.
912828 YV 6 |U.S. TREASURY NOTES ...104.863 .10,000,000 (1,358) | oo | veveereneenenineens | 00 1500 | e 0.250 12/28/2020. | 11/30/2024.
912828 YY 0 |U.S. TREASURY NOTES ...105.934 1,000,000 (4,639) | ..oovvvviiniinnis | e | e 1750 | 0.212 09/11/2020. | 12/31/2024.
912828 ZW 3 |U.S. TREASURY NOTES .....99.746 500,000 (1) ] e e [ 200,250 | oo 0.243 09/11/2020. | 06/30/2025.
91282C AZ 4 |U.S. TREASURY NOTES . ...100.141 . 10,000,000 (14) [ e [ e [ 0.0.375 |, 0.362 12/28/2020. | 11/30/2025.
91282C BA 8 |U.S. TREASURY NOTES A 9,987,500 |.....99.883 | .. ...9,988,300 | ... 10,000,000 46 | oo | e | 2000125 | L 0.167 12/28/2020. | 12/15/2023.
91282C  BC 4 |U.S. TREASURY NOTES......ccocisummimirmmsmmsnmmssnssnsssesssnsssssssssssnsssssssnssnse | sevnees | oo | vnseneeeas TA i | s 10,002,344 |...100.078 | .....c...... 10,007,800 | ...cccovenes 10,000,000 (3) | ceeeeererrnsninnies | | 2000375 [ 0.370 12/30/2020. | 12/31/2025.
0199999. U.S. Government - IsSUer Obligations...........ouiuiriiieiiniisirsiissiensss s seenssnnees 84,844,252 XXX | e 87,644,183 | ............ 84,120,000 0 (29,467) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
383756 2G5 | GNMAREMIC TRUST 2012-102 DN......oovurmrrrmremeirerineesensseissensssinsssns | enneen | oo | vevereeens A11A s | s 776,591 |...101.333 | oo 787,312 | e 776,955 | ..covvvcrrnnes 776,869 | ......... (51: 1 SUUPUTURIRRIONS IRUOORTORRTORN DO 1.500 |...... 1.510 |MON... 08/27/2012. | 09/20/2040.
38378E  JV 6 |GNMA REMIC TRUST 2012-65 MJ.....covirrrirrirriersnineierississesensseisesnnins | cereees ....441,247 |..101.120 426,197 ....427,687 (3,683) 2.500 |...... 1.684 | MON... 08/15/2012. | 07/20/2039.
38379W  5E 8 | GNMA REMIC TRUST 2016-62 LA.......oocverrereerrrinirierieseseeseeississenienes | cvrnens 11,259,776 |...102.078 | .. 1,235,381 | ... ..1,210,232 | .... 1,223,131 | s | e (18,271) | ovvvvererrrieennes [ eerereneerenineinens [ v 3.000 |...... 1.821 |MON... 07/25/2016. | 09/20/2045.
38379X KD 1 |GNMAREMIC TRUST 2016-83 AP.........ccoevucmirverirerinriineicnniserivenissinniins | cvveee [ oo | eviverinns | LA i | i 1,866,861 |...102.071 | .....ccoo.uce 1,828,388 | ....cccoouue 1,791,291 | v 1,810,812 |.....ce. (28,299) | ..-vvvevererrrriaes [ [ i 3.000 |...... 1.775 | MON... 07/28/2016. | 10/20/2045.
38379X Q9 4 | GNMA REMIC TRUST 2016-90 MA.......covviriirienirierriieninerieneeresnsiies | sevees .2,736,186 |...102.030 ...2,677,116 ...2,623,852 2,651,910 | oo | e (40,977) | .ovvrvereriirinns [ [ 3.000 |...... 1.777 |MON... 08/09/2016. | 10/20/2045.
38380F 4M 5 | GNMA REMIC TRUST 2017-099 JG......ovvumrerrerreenerierieserseesssissisessenes | sevis ..103.192 | .. ...3,021,694 | ... ..2,928,225 | .... 2,919,816 1,082 [ oo | e | e 2500 |...... 2.621 |MON... 08/22/2017. | 06/20/2047.
38380H PP 1 |GNMAREMIC TRUST 2017-149 CA......ccooovirriirrinirierirerineeissisnriesienes | v 104042 | e 2,883,536 | ...ccoovnnv. 2,771,511 | e 2,747,179 | ......... 9,035 | v [ e [ 2500 |...... 3.113 [MON... | ccccceee. 5,774 | i 69,288 | 01/25/2018. | 02/20/2046.
38381A X3 5 | GNMA REMIC TRUST 2018-153 VA......iviiieiimisrissrsismsssissesssssssssnsssnssnens | seneens ...105.620 ....3,866,140 ...3,660,424 3,700,806 R HLSTe) | IR (RN Fr 3.500 |...... 2.285 [MON... | ..........10,676 | ....... 128,115 | 03/26/2019. | 02/20/2030.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX ..16,730,537 .16,188,687 ...16,258,210 (114,104) | oo (U P 0 XXX XXX XXX | 38,473 | . 461,679 XXX XXX
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1'0Ld

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
0599999.  Total - U.S. GOVEIMMENL. ....t.tiutreiesersstieesessssisssssss s ans sttt ensssnnnrans | onseseres 101,320,745 XXX | e 104,374,720 | .......... 100,308,687 | ......... 100,994,574 | ..o [V (143,571) 0 0 XXX XXX XXX | e 240144 | ... 1,492,929 XXX XXX
All Other Gover ts - Issuer Obligation
46513X  FV 7 [ STATE OF ISRAEL......coooiiiiiieieiieiiesiieeississeissssssssessssisssssssisssssnes | seseees (o] I 11D s | e, 1,000,000 |.....99.999 | .....ccocovnnce. 999,990 | ..coovvvrne 1,000,000 | ..coovvvnnee 1,000,000 [ .oovermrereieriienis | eerrerineisesnineie | eereeeenessineines [ e [ e 1.213 | ... 2.396 | Do | v 1,010 | oo 21,559 | 05/01/2017. | 05/01/2022.
46514A  CD 9 | STATE OF ISRAEL......couiiiiiimiiiiriiisissisienississsnsssssssssssenssssesssesssssssssenes | avsens (o] IR .3,000,000 |.....99.997 ....2,999,910 ...3,000,000 .3,000,000 [ ..o | e | e | | 2.850 |...... 2.850 [MN...... . .......85,734 | 04/01/2019. | 04/01/2021.
0699999. All Other Governments - Issuer Obligations . 14,000,000 XXX | . ....3,999,900 | ... ...4,000,000 | ... .4,000,000 0 0 0 0| XXX XXX XXX .107,293 XXX XXX
1099999. Total - All Other Governments....... et | e 4,000,000 XXX | i 3,999,900 | ..o 4,000,000 | ..o 4,000,000 0 0 0 0 XXX XXX XXX | 15,418 | s 107,293 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3133EC  RH 9 |FEDERAL FARM CREDIT BANKS, SSOSTOOURTRURURTURRIRTORRN IO e e [ TA i | 2,019,160 |...105.429 | .............. 2,108,580 | ..oooveveen. 2,000,000 | . 2,005,886 | ......... (2,327) | oo | e | 0002450 | 2.325 | Do | 3,403 | 49,000 |12/16/2014. | 06/06/2023.
3133EF X8 5 |FEDERAL FARM CREDIT BANKS SO TPTORRORPRRTRTRTONNN ISP e e [ TA i | i 1,007,040 {...101.095 | ....cccovunee 1,010,950 | ..coovvvnneee 1,000,000 | ..coovrrenee 1,001,014 |......... (1,315) | cooveveveerrcrivees | vervrerencenenirneine | 000 1530 | i 1.396 [AO...... | verererrnn3,665 | e, 15,300 | 04/18/2016. | 10/05/2021.
3133EH N2 5 |FEDERAL FARM CREDIT BANKS........coocmiiiiirneineiieriesineeiseississssenes | eeens .2,981,790 |...105.528 ....3,165,840 ...3,000,000 | . 2,990,958 3,053 | covveereenneiienns [ e [ 002200 | 2.310 |MN...... - 12/04/2017. | 11/01/2023.
3133EH ZC 0 |FEDERAL FARM CREDIT BANKS, [ERPTORRIOTRN IO . 4,841,700 |...110.170 | .. ....5,508,500 | ... ...5,000,000 | ..ccoonnes 4877192 | oo | e 19,478 [ .o [ v [ 202400 | o, 2.868 |MS...... .120,000 |02/27/2019. | 09/21/2026.
3133EL M3 5 |FEDERAL FARM CREDIT BANKS SO RRTRRRRTITNN IO e e 2| LA i [ 9,975,000 |....99.278 | .....cooneee. 9,927,800 | ..vvvvnees 10,000,000 | ....ocvevecer 9,976,567 |......... 1,567 [ | e [ 001,050 | e, 1.083 [D.cvces | verrernni2,625 | e, 52,500 | 06/23/2020. | 06/22/2028.
3133EL N3 4 |FEDERAL FARM CREDIT BANKS.......cocostiimiiniierineineinsisessies s | aevis ..11,991,000 |...100.238 ..12,028,560 .12,000,000 ...11,991,633 B33 | . | e [ 200 0.875 | i 0.886 06/29/2020. | 06/22/2027.
3133EM FR 8 |FEDERAL FARM CREDIT BANKS (SRS IO . ...100.043 | .. ...2,501,075 | ... ...2,500,000 | ... 2,497,559 |........ 59 | i v [ 000.540 [ 0.560 11/18/2020. | 11/03/2025.
3133EM HW 5 |FEDERAL FARM CREDIT BANKS SOOI IO . ..100.052 | ..ooceveneee 10,005,200 | .....cceeee. 10,000,000 | ...ccveveee 9,992,592 |......... 92 | e | e | 0000700 | i 0.713 12/04/2020. | 11/30/2026.
3133EM KK 7 |FEDERAL FARM CREDIT BANKS........cccostvimiimerieriieinissinesiesienissenns | cevees .6,390,000 |...100.127 ...6,390,000 16,390,000 | ..oouvveriierierine | eeerrreinnienienis | e | s [ 0007500 [ 0.750 12/14/2020. | 12/16/2026.
3133EM KT 8 | FEDERAL FARM CREDIT BANKS.......c.cocviririreernrineriesinssensssessssnns | cenees .1,000,000 |...100.051 ...1,000,000 1,000,000 | e | ceerneernninenienns | e | e | 00 0.540 [l 0.540 12/11/2020. | 12/17/2025.
3133EM LT 7 |FEDERAL FARM CREDIT BANKS s | e .1,000,000 |.....99.895 1,000,000 [ .o e | e | | 200.2100 | 0.210 12/22/2020. | 12/28/2023.
3134GS 5L 5 |FEDERAL HOME LOAN MORTGAGE CORP. ...100.437 (75) [ e [ e [0 2,770 | e, 2.755 03/06/2019. | 03/11/2024.
3134GV  E7 9 |FEDERAL HOME LOAN MORTGAGE CORP........cccccosvurrriiiiniereeineissiinns | cevee . 199939 | 999,390 | 1,000,000 | oo 1,000,000 | i [ e | e | e | 2000500 | i 0.500 . 06/12/2020. | 06/10/2024.
3137EA DB 2 |FEDERAL HOME LOAN MORTGAGE CORP........ccccuvumerimrimerieinriinirinens | crivens - ..102.312 B31 [ o | e | 2002375 | e 2441 .11,083 01/12/2012.| 01/13/2022.
3130A0 XD 7 |FEDERAL HOME LOAN BANKS - ...100.431 A57 [ e [ [0 2,375 | 2.384 .38,831 04/09/2014. | 03/12/2021.
3130A3 GE 8 |FEDERAL HOME LOAN BANKS.........cocoviiirnriiireriisieniseissssisensnsssssensas | coreees e .8,113,200 |...109.525 8,066,486 | ......covverrvrerinns [ e (15,810) [ ..o | vevveereriveissenniiens [ 000 2,750 [ i, 2.528 .11,000 12/20/2017. | 12/13/2024.
3130A4 CH 3 |FEDERAL HOME LOAN BANKS .1,509,870 |...108.270 1,504,460 (1,000) [ cvooverrereriienn | cerererneeerineine | 0002375 | e 2.300 .10,588 04/16/2015. | 03/14/2025.
3130A6 AP 2 |FEDERAL HOME LOAN BANKS .3,548,265 |...103.639 3,512,374 (T127) | oo | e | 000002250 | e 2.036 .24,500 09/29/2015. | 09/09/2022.
3130A6 C7 0 |FEDERAL HOME LOAN BANKS - 5,220,600 |...110.400 BAT8AB | s | e (36,048) | ..o [ e [ 002,625 | 1.829 .39,740 10/29/2019. | 09/12/2025.
3130A7 CV 5 |FEDERAL HOME LOAN BANKS..........cocemirvnirierierineessnissisessesesssssnians | seeee - .1,989,600 |...100.156 .1,999,710 2,200 | oo [ e [ 1375 [ 1.486 .10,160 05/20/2016. | 02/18/2021.
3130A8 5X 7 |FEDERAL HOME LOAN BANKS.........cociviiirriiirerinisireniseissssiersssssssensns | coreees e .1,014,010 |...108.985 | .. ....1,089,850 | ... 1,008,174 | ......... (1,408) | oo [ vvervrveiivnicienins |00 2125 | 1.966 09/21/2016. | 06/12/2026.
3130A8 HK 2 |FEDERAL HOME LOAN BANKS.........cosvrerrrreerrneernnesssesssnenesssssessnsssssnneeess | sesnee e e [ TA i [ e 1,007,500 |...105.186 | ......c.o..ce 1,051,860 | ..coovvvrne 1,000,000 | ..coovvvenee 1,003,404 |......... (950) | cvvvnevrnerrerirnens | vvrernerinerirerenenns [ e 1750 [ 1.648 07/25/2016. | 06/14/2024.
3130A8 XY 4 |FEDERAL HOME LOAN BANKS.........cocoiiimiiieiieriseissnississeisesissesseians | seeie o .2,003,000 |...107.320 ...2,146,400 ...2,000,000 2,001,771 (292) | covovvvnriieiinnis [ e [ 1.875 [ 1.859 . 08/30/2016. | 09/11/2026.
3130AA  HE 1 |FEDERAL HOME LOAN BANKS........ccomivirriririnirierierieseseesseissesiesinenens | eeens - 6,145,200 |...106.676 | .. ....6,400,560 | ... ...6,000,000 | ... 6,070,910 | ......... (23,181) [ overeerericrnes [ e [ 202,500 | oo, 2.083 .150,000 |09/20/2017. | 12/08/2023.
3130AC  DQ 4 | FEDERAL HOME LOAN BANKS........cooiiiirireeinrineiiesieeesseesseissssesisesens | eeens wo e [ TA i | 984,950 |...111.834 | ..ccoocvvvenee 1,118,340 | oo 1,000,000 | ..coovvernnene 989,472 | ......... 1426 [ oo | e [ 02,375 | 2547 [MS...... | ooeeeeenn 7,323 | o 23,750 | 09/26/2017. | 09/10/2027.
3130AD RH 7 |FEDERAL HOME LOAN BANKS........ccovvviirirriernisssierssissesesssisssessessnnss | sevses e .3,929,200 |...110.471 ....4,418,840 ...4,000,000 .3,954,652 9,934 | oo | e | 002,875 | 3.165 .115,000 |05/15/2018. | 03/14/2025.
3130AK  JR 8 | FEDERAL HOME LOAN BANKS........ccooiviriereinirnerierieeesseesssissensesssesens | eeens - .8,000,000 |...100.000 | .. ...8,000,000 | ... ...8,000,000 | ... 8,000,000 | ..vouveurrrerireriree | eeerrernninenienins | e | e |00 0570 [ 0.570 12/11/2020. | 12/16/2025.
313378 JP 7 | FEDERAL HOME LOAN BANKS........cooriiiririinrieiiesiesisseesssissssesisenens | eeens e e [ TA i [ 2,574,166 |...101.521 | .............. 2,517,721 | o 2,480,000 | ...oocvvnee 2,491,453 | oo | i (18,311) [ v [ [ 002,375 |, 1.701 09/29/2015. | 09/10/2021.
3135G0 55 8 | FEDERAL NATIONAL MORTGAGE ASSOCIATION........ccovvvemrrieririerinins | crrens .9,985,000 | .....99.609 ....9,960,900 .10,000,000 .9,986,051 1,051 [ [ v [ 200,500 | oo 0.531 08/24/2020. | 08/14/2025.
313560 K3 6 | FEDERAL NATIONAL MORTGAGE ASSOCIATION......cccovvvrerereerrrineinees | eeens . e .1,538,200 |...108.950 | .. ...1,634,250 | ... ...1,500,000 | ... 1,521,865 | ......... (3,883) | oo | e | 2002125 | 1.836 09/14/2016. | 04/24/2026.
3135G0 K6 9 | FEDERAL NATIONAL MORTGAGE ASSOCIATION........ccovvverriererierinin | crvens e [ TA i [ 996,580 |...100.390 | .....ccovvenee 1,003,900 | ..cocovvrvneee 1,000,000 | ..coovvernneee 999,731 | ..coveuee TO7 | o | ververieeenenisnins | 001250 | e 1.328 10/21/2016. | 05/06/2021.
313560 Q2 2 | FEDERAL NATIONAL MORTGAGE ASSOCIATION......cccvvvrmerereerrinernees | eeens 1,002,000 |...108.125 ....1,081,250 ...1,000,000 1,001,192 (195) | covvvrerrerreriieees | vvresernerirereineens [0 1.875 [ 1.853 09/27/2016. | 09/24/2026.
3135G0  ZR 7 |FEDERAL NATIONAL MORTGAGE ASSOCIATION........cocovivvrrreererieinenns | cervs ...108.762 ..10,876,200 .10,000,000 (81,155) [ v | vevveeeriveiineniiiens | 0000 2.625 |, 1.748 06/15/2016. | 09/06/2024.
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3135GA 4P 3 | FEDERAL NATIONAL MORTGAGE ASSOCIATION........covvererrrrrrernrierinnes | coreees .8,034,400 |...100.529 ....8,042,320 ...8,000,000 .8,033,706 (B94) [ v | cerveeeriseisnineiiens [ e 0.650 |...... 0.425 | MN...... . .. | 12/17/2020. | 11/18/2025.
3136G4 B9 3 | FEDERAL NATIONAL MORTGAGE ASSOCIATION......cccvvvrmerereereireriens | reeens . .2,000,000 |.....99.604 | .. ...1,992,080 | ... ...2,000,000 | .... 12,000,000 | .eoureeerrerierirene | e | s | e | e 0.500 |...... 0.500 |JJ....... . . | 07/24/2020. | 07/29/2024.
3136G4 NR 0 | FEDERAL NATIONAL MORTGAGE ASSOCIATION.........ccoommvvirrvireriins | ceveens e 2| LA | 1,001,200 |...100.193 | ... 1,001,930 | .coovveonns 1,000,000 | ...coovvvneee 1,000,000 [ oooovvverrrircriirens | e | eeveineneineneinns [ e | e 1750 | FA..... 09/11/2017.| 02/16/2021.
3136G4 X2 4 |FEDERAL NATIONAL MORTGAGE ASSOCIATION........vvvimererrereinnnriens | reeens - ...10,014,800 |...100.115 ..10,011,500 .10,000,000 ..10,012,399 (2,401) | covoeererieinein | v | e 0.600 |...... 0.525 |FA....... 09/09/2020. | 08/29/2025.
442435  4Y 6 |[HOUSTON TEXAS UTILITIES SYSTEM....... JEOTURTRRIIN B - ...103.764 | .. 3,112,920 | ... ...3,000,000 | .... 3,000,560 |......... (G1SK) ) IUUTUURIUR INPRRRRIRN BN 3.228 |..... 3.214 |MN...... 03/13/2014. | 05/15/2022.
46246K  J2 9 |IOWA FINANCE AUTHORITY REVENUE et | . . 101.969 | .o 1,784,458 | .....ccoene 1,750,000 | ..oovreee. 1,750,000 | cooveveviierririnreens | v | e | e [ e 3.730 |..... 3.730 [FAooo| s 27,198 | ... 65,275 | 09/17/2013. | 08/01/2021.
469487 CN 0 |JACKSONVILLE FLORIDA SPECIAL REVENUE..........ccooovvemeeiieinerinirienes | seveee - .2,397,890 |...103.306 ..2,272,732 ...2,200,000 | ..ovvernees 2,200,000 | coeouvrrererrerenrnnns [ e e | e | o 4.990 |...... 4990 |AO...... 27445 | ... 109,780 | 09/13/2013. | 10/01/2021.
880591 ER 9 | TENNESSEE VALLEY AUTHORITY . [ERSTRRTON IO . . .5,093,550 |...109.806 | .. ...5,490,300 | ... ...5,000,000 | . 5,039,978 | ..o | e (10,135) | ..ovvenriiienins | | e 2875 |..... 2.647 |MS...... 42,326 | ........ 143,750 | 05/21/2015. | 09/15/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... [FSSTRTRRTRONY I 165,174,413 XXX | s 169,146,895 | .......... 163,720,000 | ......... 164,260,625 | ....oovveviiniiinnn 0 ] s (163,352) 0 0] XXX XXX XXX | e 563,372 | ..... 2,199,445 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31394Y  F3 3 |FHLMC REMIC SERIES 2796 LB........c.coconiviriiiirinnineniesissiiseinsiinens | sevee [ A11A s | s 116,608 |...104.281 | ....cccovvrenee 118,525 | oo 113,660 | cooovvverrnnes 114,580 |......... (229) | cvvvveerrerienns [ e [ 4500 | 3.871 | MON... 05/20/2009. | 05/15/2024.
313950 RE 3 | FHLMC REMIC SERIES 2977 AY 1A e | e 276,399 |...104.933 | ..ccocovvrrnnee. 279,972 | oo 266,810 | ...cooocrrnne 270,283 | ......... (794) | oo [ v [ 0500 [ 3.681 | MON... 02/08/2010. | 05/15/2025.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.. 1A. ....290,263 |...100.850 ..283,962 ...284,910 (943) [ oo [ | 20002.000 |, 1.422 |MON... 09/19/2012. | 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA.. 1A. ...710,408 |...106.224 | .. ..676,579 | ... ..693,233 | ......... (3,150) | cvvvvereerreeirieens | ververerneernerineins | 00003500 | oece 2.323 | MON... 12/14/2011. | 02/15/2041.
3137AJ)  HW 7 |FHLMC REMIC SERIES 3960 YH 1A e | e 345728 |..101.244 | .................342,536 | .ccooovirrrn. 338,327 | ovrveris 339,943 |......... (1,014) | oo | e | 200.2.000 | oece 1.434 |MON... 09/20/2012. | 08/15/2040.
3137AN  2J 3 | FHLMC REMIC SERIES 4019 EA. 1A. .3,334,362 |...103.418 ..3,330,719 | . 3,333,012 (796) | cvvovveeerierienns | v [ 0000 3.500 [ e 3.444 |MON... 11/26/2018. | 10/15/2040.
3137AP  BF 6 | FHLMC REMIC SERIES 4033 ED 1A. ...699,590 |...101.241 679,944 | ..o 682,814 (3,479 | oo | cerrereneensnineins | 00002500 | oo 1.846 | MON... 07/22/2014. | 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA.. 1A.. ....393,468 |...102.730 375,626 (8,130) | cvvvvvreererrerreens [ revermriverivineirerns [ 200 3.000 | 1.993 |MON... 10/24/2012. | 12/15/2040.
3137AV. 28 5 |FHLMC REMIC SERIES 4122 PA.. 1A. 1,773,291 |...101.978 1,761,456 (988) | ovvvvernerrerirnens | vvreverinerirerenenns [0 1500 [ i 1.371 |MON... 11/26/2012. | 02/15/2042.
3137AW  6M 2 | FHLMC REMIC SERIES 4125 KP.. 1A. 2,073,498 |...103.964 ...2,001,869 2,019,455 | oo | e (19,323) [ .ovvveevveineinns [ e [ 002,500 | oo, 1.836 |MON... 12/17/2012. | 05/15/2041.
3137AW VA 0 | FHLMC REMIC SERIES 4145 UC 1A. .1,605,531 | ...102.244 ...1,613,093 11,608,363 390 | .o | v [ e 15000 | i 1.601 | MON... 03/20/2013. | 12/15/2027.
3137AY  6Z 9 |FHLMC REMIC SERIES 4150 ND. 1A. .1,996,664 |...102.402 2,008,275 2,002,758 2514 | s | [0 1750 | 1.912 |MON... 05/24/2016. | 07/15/2041.
3137AY SG 7 |FHLMC REMIC SERIES 4165 TD.. 1A. .2,154,964 |...100.886 ...2,246,949 2,182,712 21,837 | v | | 215000 i 2,908 | MON... 01/24/2018. | 12/15/2042.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC 1A. .1,626,470 |...101.635 ...1,698,109 11,663,451 8,829 | .o [ e [ 1500 | 2.446 |MON... 07/22/2013. | 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD 1A. 1,330,548 |...103.155 1,313,108 1,321,782 (2,124) | oo | e | 2000.2.000 | e 1.727 |MON... 05/22/2013.| 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA - AI1A L 1,213,417 |...104.015 ...1,207,756 .1,210,966 (819) | cvvrnrererrerienns [ v [ 0000 2.500 [ e 2.384 | MON... 09/25/2013. | 05/15/2028.
3137B3  FF 0 |FHLMC REMIC SERIES 4226 GV........cocostrerrimeeierieineesssisessessesesseenns - | TAL .3,348,529 |...101.110 ..3,371,312 13,367,202 | oo | e 13,625 [ .o [ ernerisninerieninns [ 0:3.000 | e, 3.388 | MON... 02/25/2019. | 09/15/2036.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE e A1A L 1,694,682 |...104.341 | .. ..1,654,609 | .... 1,672,916 |... (3,827) | cvvvvveererrveireens [ vvrnrveisineiienins [ 00 3.000 | 2.202 | MON... 02/20/2014. | 08/15/2031.
3137B7  TL 3 |FHLMC REMIC SERIES 4306 A.........coovveriermiriirieriesereesenissisessessnnenns | aevee [ A11A s | s 610,382 |...102.143 1258 | oo 583,748 | ..covvverinns 591,062 |......... (4,750) | cvoovvercercniienns | eererereneenenirneins | 00003500 | oece 2.311 | MON... 05/21/2014. | 03/15/2041.
3137B9  FL 4 |FHLMC REMIC SERIES 4314 KA........cooooiiiiriiereiieneeieseeieceiiesesiesesis | i 1A. 1,991,313 |...101.241 ....1,969,857 ..1,945711 1,954,094 | s | e (15,284) | ..o | cerrvieeriineriiienes [ 200:3.000 | e 2.388 |MON... 06/24/2014. | 12/15/2039.
3137BA 3T 7 | FHLMC REMIC SERIES 4329 KA........ovvumrieerinirierienieesserisssiesseneesenns | eeens . AI1TA L 1,157,786 |...101.414 | .. .. 1,144,298 | . ..1,128,343 | ... 1,134,237 | ... (9,321) | oo | verrereneeerineine | 0000:3.000 | ece 2.347 |MON... 06/25/2014. | 01/15/2040.
3137BB A9 1 | FHLMC REMIC SERIES 4337 BA........ovvuiimerineineeieniseisesissinessessssenns | oeeens [ 1A e | e, 3,539,268 |...102.814 | .............. 3,473,855 | ..ovvvrnnens 3,378,776 | .ovvvvnnes 3,467,457 | oo | i (31,055) [ .oveveerrrinerrns [ e [ 223,000 | e, 1.801 |MON... 05/05/2016. | 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA........oocoviriirerrinnienisisissisersnseeesssssees | sevses e 1A. 1,499,024 |...101.308 ....1,483,854 ...1,464,696 AAT1E70 [ [ e (12,020) [ ..oovvrerverrniiens | vevveereniseisinniiens [ 003,000 [, 2.363 | MON... 07/23/2014. | 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE..........cccoovvereereiirierierineesseeissisersenes | eeens - | TAL .1,960,952 |...102.122 | .. ..2,019,286 | ... .1,977,327 | . 1,971,299 | ... 5,594 | oo [ v [ 000 2.500 | e 2.790 |MON... 03/13/2017.| 01/15/2043.
3137BN  Z8 0 | FHLMC REMIC SERIES 4569 A.........ovvumiirrireireeineiseiiesiesisssssssisssssnes | oeeens [ 1A e | s 4,533,549 [...103.018 | ..cooorrrenes 4,520,626 | .....ocevenn 4,388,190 | ..ccooonven. 4,462,972 | oo | s (36,240) | ...vvovervrireiens [ e [ 202,500 | oo 1.689 [MON... | ...ccco..n 9,142 | ........ 109 705 |07/21/2016. | 11/15/2040.
3137BQ  UP 0 |FHLMC REMIC SERIES 4601 NK.........ccccosivumminnrierieriieississiienieseieenns | cevee - 1A. 6,609,934 |...102.228 ....6,823,304 ...6,674,594 6,613,727 3,793 | oo [ e [ 01950 [ 2.425 |MON... .10,846 .119,308 | 01/14/2020. | 09/15/2045.
3137BR 6T 7 | FHLMC REMIC SERIES 4608 HA............covourireireineierieeieeesseeiseissssenes | eeens - | TAL .2,608,155 |...100.802 | .. ...2,557,930 | ... ...2,537,579 | .... 12,555,641 | oo | e (31,814) [ v [ e [ 202,500 | e 1.698 | MON... ..5,287 | ..........63,439 | 09/19/2016. | 06/15/2041.
3137BR  ZF 5 | FHLMC REMIC SERIES 4615 TA.......coovviierriinirneiirerieneeeissiserienisenees | eeens [P TA e | s 5,422,986 |...104.237 | .............. 5,560,660 | ....coonne. 5,334,632 | ...cocvvnn 5457973 |........ 34,558 | ..ocvervirrinis | v | 0000:3.000 e 2.593 |MON... | .cccovunee 13,337 | s 160,039 | 07/26/2019. | 02/15/2046.
3137BV  EH 5 | FHLMC REMIC SERIES 4655 HA...........oovoerereerrineierierineessesissisensenes | eeens [ P 1A e | e, 1,265,112 |...100.533 | ....cccoonnee 1,225,515 | coovoovrrrne 1,219,018 | oo 1,227,391 |......... (21,422) | .oveoveererrneinns | e [ 023,500 | oo, 1.880 [MON... | .cooovvrenee 3,555 | v 42,666 | 07/20/2017. | 01/15/2042.
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CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3137BX LE 0 |FHLMC REMIC SERIES 4672 QA.........covvuniiiernrininnieissssseessesssseessensnns | cerses 1A. .5,441,280 |...102.608 ....5,440,378 ...5,302,100 .5,450,283 3,006 .o e | e 3.500 |...... 2,016 | MON... 15,464 .185,573 | 08/22/2019. | 08/15/2045.
3137BW  YH 1 |FHLMC REMIC SERIES 4674 A........ovvvuerierireereeinsiseriesieeeseesssssssniens | eeens 1A. .2,158,980 |...101.204 | .. ...2,133,634 | .. ...2,108,250 | .... 2,126,625 (VX727 0 SRR TR PO 3.000 |...... 2.084 | MON... .5,271 ...63,248 | 09/26/2017. | 12/15/2042.
3137BY  XF 2 | FHLMC REMIC SERIES 4690 CA.........oovvuerireirneirneinerieriesiseessenississnees | reevene | oo | sevieneenns 1A e | e, 7,309,219 |...106.171 | ..ovvvvneve. 7,550,279 | cooovvirnnens 7411432 | s T2TT,977 | o | i (32,004) | ..vevrereirieines [ e [ e 3.000 |...... 1.818 [MON... | .......... 17,778 | ........ 213,343 | 10/25/2019. | 11/15/2036.
3137F1 XN 3 |FHLMC REMIC SERIES 4898 HP..........cccosvvurriririerierereeiseineriesiesssneenns | sevee 1A. 4,151,456 |...106.367 ...4,488,721 ...4,220,032 4,172,647 14,385 | e [ [ 3.000 |...... 3.505 | MON... 10,550 | .veeee 126,601 | 12/18/2018. | 05/15/2046.
3137FA ZM 3 |FHLMC REMIC SERIES 4717 BA......ccoinieieeieierieeinsrienississesssssssssenes | avnees 1A. 4,159,501 |...104.841 | .. ..4,248024 | ... ...4,051,873 | ... 4,146,126 (TA110) | oo | e | s 3.000 |...... 2.082 | MON... 10,130 | v 121,556 | 12/16/2019. | 02/15/2047.
3137FA ZV 3 | FHLMC REMIC SERIES 4717 BP......cccvvvrreiiereiennsierssississnssssssnsnieninns | avnvens o0 [ vernsiinns TA i | e 6,014,229 |..104.841 | .............. 6,142,225 | .............. 5,858,610 | ...coverene 5,994,890 |......... (20,410 [ .vvoverrveriniiees | e [ e 3.000 |...... 2,082 [MON... | .cooouee 14,647 | ........ 175,758 | 12/16/2019. | 02/15/2047.
3137FD  KH 4 | FHLMC REMIC SERIES 4759 NA........covvviirireerrinernserieseneessesissisensenes | eeens 1A. .2,924,430 |...102.683 ....3,025,584 ...2,946,529 | . 2,932,960 KT (T U USRI PO 3.000 |...... 3.340 |MON... 01/23/2019. | 08/15/2044.
3137F3 W8 3 |FHLMC REMIC SERIES 4764 WJ........ccooviurinriieineineiiseiseeiesississesinns | aevins 1A. .3,062,779 |...102.664 | .. 3,167,135 | ... ...3,084,952 | ... 3,073,923 3101 | o e [ 3.000 |...... 3.260 |MON... 03/27/2018. | 01/15/2045.
3137F4  7J 5 |FHLMC REMIC SERIES 4782 L.......ccovveririirinirirerirereneeisnisssssesienesnenses | sveeee | oo [ crverienes TA e | s 2,005,491 |...101.287 | ...oocvvneve. 1,985,996 | ....ccoovnne 1,960,761 | .ooovvvenee 1,985,591 [ ..o [ e (18,177) | v [ [ v 4.000 |...... 2.530 | MON... 12/18/2018. | 09/15/2044.
3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA.........ooooieirriinerieriesiseesseissisessesisnennas | seeis 1A. ....768,046 |...100.964 ..746,971 739,839 ...748,319 (12,261) | oo | e | s 4.500 |...... 2.068 | MON... 06/25/2018. | 08/15/2044.
3137FG 2Q 7 | FHLMC REMIC SERIES 4801........coomivirirriiierieniieriesississsisssisenienes | evens 1A. .2,555,923 |...101.774 | .. 2,548,308 | ... ...2,503,889 .2,529,302 e (12870) [ e [ [ 4.000 |...... 2.895 | MON... ...8,346 .100,156 | 10/26/2018. | 01/15/2044.
3137FG  BD 6 | FHLMC REMIC SERIES 4811 VB.....co.vvvvreimeererenerienieniseessenssssssensenines | cvevens | oo | sevveneinns 1A e | e, 5,328,504 |...100.504 | .............. 5,235,915 | v 5,209,658 5,232,892 | ..coovvvererincinns | e (52,543) | ..ververerrnnines [ e [ e 4.000 |...... 2.961 |MON...| .cccovnnee 17,366 | ........ 208,386 | 09/24/2018. | 08/15/2029.
3137FL KM 5 |FHLMC REMIC SERIES 4869 AJ.........cooomrivirrieirieeiiesseissseissseisessinns | s 1A. 5,558,747 |...109.581 ....5,938,688 ...5,419,451 5,557,394 (1,837) [ cooreereerriienees [ e | e 3.500 |...... 2.798 | MON... .15,807 .189,681 | 04/25/2019. | 04/15/2049.
3138L9 AT 9 | FN AMBIT ottt esssssaes | reeens | TAL .2,979,504 | ...106.937 ....3,102,804 (8,110 2530 |...... 2.100 |MON... 04/20/2016. | 03/01/2025.
31415Y LW 7 |FNMAPASS-THRU POOL 993241.......cccomuummerierirneerneineenersssesneessssensenns | ceveee [ oo | aeernerenn A11A i | s 102,335 |...106.141 | oo 103,293 | 97,317 | 99,748 | e (UZ10) ] IO ITRRIN PO 4.000 |...... 2.042 | MON... 09/15/2010. | 06/01/2024.
31417Y  GK 7 |FNMA PASS-THRU 15 YEAR.... 1A. ...221,324 | ...106.103 (SXEc) | ISOUTOINTURTORN EOPSPORPIOPRPORRTONN DO 4.000 |...... 2.880 |MON... 01/25/2011. | 10/01/2024.
3136B7 B3 4 |FNMA REMIC SERIES 2019-069........cc0nvvrmrerermereerienienisseessssasersenenenes 1A. 4,413,306 |...105.056 | ............. 4,421,252 | ............ 4,208,472 | ... 4,823,315 | oo | s 10,009 [ .oocvvveeriienins [ e | e 2500 |...... 1.334 |MON... 05/21/2020. | 12/25/2049.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ 1A.. ...104.342 (709) [ vvveerericirvenenn | eerveererneieeinniens | c0enni 500 [ i 4.029 | MON... 02/24/2010. | 12/25/2024.
31398M Q2 5 |FNMA REMIC TRUST 2010-36 BC... 1A. ...108.691 (6,781) | oo | verrrereneernenirneins | 004000 | 3.151 |MON... 12/13/2018. | 04/25/2030.
3136A2 AR 4 |FNMAREMIC TRUST 2011-110 EC 1A. ...102.191 (4,808) | ..o | cererineiineinneins | 00000 2.000 | e 1.558 |MON... 02/25/2013. | 04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB...... 1A. ...102.090 (1,533) | oo | cerrerenervenineins | 00002500 | oo 1.466 | MON... 07/09/2012. | 03/25/2039.
31397S XM 1 [FNMA REMIC TRUST 2011-40 KA. 1A. ...105.892 (1,281) | oo | cevrereneensninneins | 0003500 | oece 2.959 |MON... 06/15/2011. | 03/25/2026.
3136A0 LP 0 [FNMA REMIC TRUST 2011-70 ND... 1A. ..100.217 X (1,535) | cvoveeererrneinenns [eovernrverisnneienns | 2003500 | i 3.056 | MON... 10/20/2011. | 04/25/2037.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA. 1A. ...104.097 964,658 . (23,045) | ..oveoevrvrincrnns [ e [ 023,500 | oo 2.407 |MON... 08/15/2012. | 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA 1A. . ...102.824 4,312,492 4,239,543 L AAAA | i | [ 202,000 2.577 |MON... 12/20/2016. | 11/25/2042.
3136AA  5A 9 | FNMA REMIC TRUST 2012-149 ND 1A. 2,488,262 |...104.442 ...2,488,262 2,488,262 | ..o | e | e | e | 00020000 [ 2.000 |MON... 10/24/2016. | 06/25/2042.
3136AA 6K 6 | FNMA REMIC TRUST 2012-151 YA....cooiiiieriierinniserieniesesseessssisensens | eeens 1A. 1,511,410 |...102.693 ...1,470,735 .1,489,783 (6,320) | cvvovereerenireins | cererereneeieninneins | 0000 2.000 | oece 1.443 |MON... 04/22/2013. | 01/25/2028.
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA.......evviierieirienieisissienssssseensssisesennns | aeseees A1A L ....634,560 |...101.175 634,758 | ... ....634,711 32 | e | e 20022000 e 2,007 | MON... 01/18/2012. | 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB......cotveuerierrrerierineeseeieesinensenssseesnenns | ceeeene | oo | seesveeand A11A s | s 673,722 |..101.776 | ..ccorverrrneen 682,700 | ...covvvrrrnens 670,787 | .ovvvverin 671,547 |......... (855) | cvvvneernerrerinens | vvrenerinerirerinenns [ 0000 2.250 [ e 2.155 | MON... 03/19/2012. | 10/25/2040.
3136A4  2C 2 |FNMA REMIC TRUST 2012-34 PB.......cooomriimiireiineirneeineineissssissiseesssnens | aevins 1A. ...987,126 |...103.134 ...1,010,484 979,778 ...982,468 (1,010) [ oo | e | 2002000 | e 1.855 | MON... 03/27/2012. | 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG.......cccoirerrmerierirererensseieneriesiesesneenes | sevee AI1TA L .2,053,597 |...103.848 | .. 2,121,350 | ... ..2,042,745 | .... .2,049,569 (766) | vvvvveeereerienes | evriverirerirerinenns [ 0000 2.500 [ e 2.320 |MON... 05/27/2014. | 04/25/2041.
3136A5 P6 7 |FNMA REMIC TRUST 201253 PB........ovorirrereineireenneinerssnsssssensssessenss | ceneeee | oo | aeerneeean A11A s | 1,037,615 |...102.592 | ......c.o..c. 1,036,650 | ..cocovvunc 1,010,459 | ..coocvvvenee 1,018,745 | ......... (5,908) | covvverrerrerrein | eervrereneeieniineins | 000002250 | e 1.686 | MON... 07/16/2012. | 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG.......evvvrrerrrieierrnersensiersssssiensssssees | cereees 1A. ....469,553 |...103.820 (1,363) | cvevvrevrrvvererreinne | ceverrereerecinenine [ 0002 3.000 | oo 2,636 | MON... 04/21/2014. | 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 201296 PD......cccvvvurerereeremimmerierisenesseesssisseniens | seveene 1A. ..121,174 | ...101.569 ...7114,849 (2,457) | oo | e | 0000 2.000 | oece 1.680 |MON... 08/27/2012. | 07/25/2041.
3136AC  ES 6 | FNMA REMIC TRUST 2013-10 DE.......cccosiieriiniricrieiinnisnicssisesiienienins | cvevee | oo | crviinniis TA e | i, 3,132,941 |...103.060 | ..............3,221,259 | ..............3,125,615 | ............. 3,129,148 | ......... (1,768) | oo | eerrererinseinneins | 0000.2.000 | oo 1.940 |MON... 04/21/2016. | 10/25/2041.
3136AH U9 9 | FNMA REMIC TRUST 2013-133 VT.....cvoiiiirimrierienircnisesisnrinesienisninns | reeens 1A. .2,645,058 |...104.043 ...2,674,074 ...2,570,162 2,587,167 | oo | e (15,355) [ ..ovevvvervrinrines [ e [ 03,000 | oo, 2.419 |MON... 01/27/2014. | 05/25/2025.
3136AC  WN 7 | FNMA REMIC TRUST 2013-20 CA......cvomrriirmerieeieirseississessesesseesssnians | eeens 1A. .3,558,163 |...104.660 | .. ....3,647,602 | ... ..3,485,191 | ... .3,521,871 (23,179) [ v [ e [ 2000:2.500 | e 2.000 | MON... 04/19/2016. | 01/25/2043.
3136AD  MZ 9 | FNMA REMIC TRUST 2013-30 JA......cooeirierirrirnieinninirierieneneessnisssienenes | cvevene | oo | cvvvenninns TA e | e, 2,395,481 |...100.208 | ............. 2,567,684 | ............. 2,562,354 | ............. 2,436,280 | ...ovverrerririinnns | s 13,972 [ [ [ 201500 | e, 3.206 | MON... 10/16/2015. | 04/25/2043.
3136AD  EY 1 |FNMA REMIC TRUST 2013-36 AB......cocovvvrirrrimeererinsineesensseessenissssnens | eeens 1A. 1,718,243 | ...104.652 ....1,750,049 ...1,672,256 1,689,742 | e | e (10,184) [ ..vvveerveinernes [ e [ 223,000 | oo, 2.393 | MON... 10/23/2013. | 05/25/2032.
3136AD V4 8 | FNMA REMIC TRUST 2013-41 WG.......covvirieriiinisnisesiesicensisniiens | s 1A. 2,740,778 | ...104.615 ....2,859,223 ...2,733,091 2,737,096 (1,424) | oo | e | 20002500 |, 2.437 | MON... 06/04/2014. | 11/25/2042.
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3136AD  5Q 8 |FNMA REMIC TRUST 2013-50 MN 1A. , ...102.821 ....5,044,495 ...4,906,114 4,942,692 | ..o [ veeneeend(5,005) | o | [ e 2.500 |...... 1.980 10,221 122,653 | 11/15/2019. | 01/25/2033.
3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA. 1A. ...101.003 | .. ...1,403,258 | ... ..1,389,323 | .... 1,396,731 | v | erereeenene(15,937) | oo | e | s 3.000 |...... 2.065 03/28/2017. | 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND........cvvuueimmiinrirnerineineiseesssessensenessenss | ceneee | oo | aeeraeeen A11A s 2101509 | oo 2,612,839 | covviren. 2,573,998 | ..oocvvnne 2,577,976 | cooovvvverreerneiennen | e 27,570 [ o | e | e 3.000 |...... 2.375 06/24/2014. | 03/25/2040.
3136AQ UM 0 [FNMA REMIC TRUST 2015-92 VA.......vvimrierieiririeeieeseeieesiensesssenens 1A. ) ...101.759 ....5,700,268 ...5,601,733 5,658,871 | v | e (124,3T2) | oo | e e 3.000 |...... 1.625 .168,052 | 08/25/2016. | 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25 A.. 1A. , ...102.910 | .. 2,132,977 | ... ...2,072,662 2,103,155 | oo | erereeerenn(80,989) | oo e [ s 3.000 |...... 1.583 ...62,180 | 08/19/2016. | 11/25/2042.
3136AT  JR 6 | FNMA REMIC TRUST 2016-49 PA.........ovovrriierieieerssinsssniesmssenessnnens | avnvns [ oo [ vernniinns TA .. 105.258 | ..o 4,106,703 | ..ooovvnnee 3,901,559 | ..o 3,952,814 | o | eeeneennn(21,269) [ e e | e 3.000 |...... 2.369 05/24/2017. | 09/25/2045.
3136AT CK 8 |FNMA REMIC TRUST 2016-50 BN 1A. ...102.676 ..14,561,740 14,182,223 | .o 14,652,815 | oo | i (44,989) | ...voonvererrieines [ e [ e 3.000 |...... 2.340 09/23/2019. | 02/25/2046.
3136AU  MC 2 |FNMA REMIC TRUST 2016-94 MN 1A. ...103.958 | .. ..4,195625 | ... ..4,035,884 | ............ 4,016,027 | .o | 8820 | i | [ 2.500 |...... 2.772 01/26/2017. | 05/25/2045.
3136AV L6 4 |FNMA REMIC TRUST 2017-17 EA....civoirinriceiininernerissisenienissesssninnnns | vevene | oo | seveeneines 1.A ...100.505 | ..oovrvnne 2,227,689 | ..oovvveneen 2,216,496 (2,847) | oo | e | s 3.000 |...... 1.548 06/25/2019. | 11/25/2041.
3136AV. V9 7 |FNMA REMIC TRUST 2017-22 BE 1A. ...102.477 ....2,469,557 ...2,409,865 2,444,598 | ....oovvrierecnnes | e (30,001) [ +ovvverermeernreirnee [ erererneerseniseiiens [ v 3.500 |...... 2.181 04/26/2017. | 08/25/2040.
3136AW EJ 2 |FNMA REMIC TRUST 2017-28 A.. 1A. , ..103.332 | .. ...2,079,987 | ... ..2,012,916 | .... .2,037,675 (21,830 3.500 2.266 11/27/2017. | 05/25/2045.
3136AX  FG 5 |FNMA REMIC TRUST 2017-54 P.....cccoovereerrrinirierierineesnseissisessensnees | cvevens | oo | sevveneinns 1A s 2105116 | e 6,155,044 | .............. 5,855,477 | covovvveres 5,910,761 | oo | e (18,034) | ..vvvneererreinnes [ e [ v 3.000 |...... 2.542 175,664 | 05/29/2019. | 05/25/2046.
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH 1A.. ...102.535 ....1,318,729 ...1,286,125 .1,304,069 (17,100) | oo | e | s 3.500 |...... 2.118 .......45,014 | 10/26/2017. | 05/25/2044.
3136B1 DG 6 |FNMAREMIC TRUST 2018-11B VC 1A. \ ...103.965 | .. ....3,675,080 | ... ...3,5634,921 | ... 3,574,711 (B2,189) | oo | e | s 4.000 |...... 2.832 141,397 | 04/27/2018. | 04/25/2029.
3136B1 ML 5 |FNMA REMIC TRUST 2018-22 BA.......cooiereeerierineereesseisenssssissesnennns | svevnee | oo [ ceeerienes 1A s ..101.308 | oo 1,544,758 | ..oovvvnne 1,524,814 | .....ccooouc. 1,537,621 [ .ooveeeeereericnin [ e (11,487) | v [ [ e 4.000 |...... 2.936 |MON... | ............5,083 | ......... 60,993 | 07/26/2018. | 05/25/2044.
3136B4 3E 6 |FNMAREMIC TRUST 2019-37 TC....covvvumrierinriierierieiiesisssiesiesesseans 1A. , ...106.744 ....7,530,800 ...7,055,010 7,171,394 (2,057) | cooovereriirinei | e | s 2.500 |...... 2.038 .14,698 176,375 | 08/22/2019. | 03/25/2037.
3136B8 5H 8 |FNMA REMIC TRUST 2020-16 JG.... 1A. ] ...102.950 | .. ...4,991,807 | ... ..4,848,768 | ... 4,986,993 (P20 ) R RN JO 2.000 |..... 0.877 ..8,081 | ..........56,569 | 05/21/2020. | 01/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. e XXX | 230,319,212 | .......... 222,465,684 | ......... 224,856,102 | .....ccoeveennennd 0 (797,085 XXX XXX | XXX | e 526,700 | ..... 6,226,295 XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securiti
3137BH  XJ 1 |FHLMC REMIC SERIES K-045 A2 2109611 | e 10,961,100 | ....ccooeue. 10,000,000 | ........... 10,369,238 | ...oovvevvrerrinrinens | errererenn(89,839) | oo | e | 200 3.023 | i 2.041 302,300 | 06/14/2016. | 01/25/2025.
3137BM  TX 4 [FHLMC REMIC SERIES K-052 A2 111433 ..11,143,300 .10,000,000 210,395,676 | ..o | eereeeene(85,183) | s [ [0 30151 [ 2.202 315,100 | 05/06/2016. | 11/25/2025.
30291K AN 0 |FREMF MTG TR 2013--K30 B , ...106.117 7,428,190 7,000,000 T,044,815 | e | e (19701) | s v [ 0000 3.556 [ covaes 3.270 .252,814 | 03/12/2015. | 06/25/2045.
30261N  AE 0 |FREMF MTG TR 2013-K25 B, , ...104.562 ....7,423,902 ...7,100,000 TA51,434 [ i [ eeneeeein(36,679) | e [ e | 2003619 | i 3.193 261,398 | 05/04/2015. | 11/25/2045.
30291H AE 7 |FREMF MTG TR 2013-K28 B \ ...105.140 ....8,936,900 ...8,500,000 8,578,664 | ....oovverrvrcrrernne | erreenene(22439) | s [ [ 000 3.609 [ 3.152 301,704 | 07/26/2019. | 06/25/2046.
30291y AJ 2 |FREMF MTG TR 2013-K29 B , ...105.527 7,386,890 7,000,000 7,056,345 | oo | ereerenne(26,940) | oo [ | 200 3476 | 3.091 \247,544 | 04/13/2015. | 05/25/2046.
30291M AN 6 | FREMF MTG TR 2013-K31 B, , ...106.210 ....7,434,700 ...7,000,000 7,052,646 | oo | e 23,527) | s [ [0 3,631 [ 3.284 258,129 | 05/21/2015. | 07/25/2046.
30265A AN 4 |FREMF MTG TR 2013-K33 B , ...106.121 ...1,428,470 ...7,000,000 18,968,663 | ....ouvvvurrrerierinee | o984 | s [ [0 3498 [ 3.685 248,907 | 06/24/2015. | 08/25/2046.
30291R  AA 3 |FREMF MTG TR 2013-K34 B , ..106.747 | .. 7472290 | ... ...7,000,000 (21,161) [ i | e [ 0003733 [, 3.431 265,700 | 02/16/2016. | 09/25/2046.
30292K AN 9 |FREMF MTG TR 2014-K717 B...cvvvoreieircrieneeeieeieeiseeieesesiesseeeseeens 101490 | v 4,059,600 | ....coouvennn 4,000,000 | .oooreerni4,008,220 | oo | e (12,377) [ v [ e [ 203,630 | oo 3.336 147,678 | 02/23/2018. | 11/25/2047.
30286X AN 9 |FREMF MTG TR 2015-K43 B ...109.220 ..10,922,000 10,000,000 2 (79,349) | e | |20 3733 [ 1.249 |[MON... ]| ........31,106 | ......... 94,386 | 09/03/2020. | 02/25/2048.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. XXX . 90,597,342 | ... 84,600,000 . .......(407,011) XXX 2,695,660 XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS............cruiisrriierisiers i sseseenas XXX | s 490,063,449 | .......... 470,785,684 | ......... 475,751,899 | ..o 0 (1,367,448) XXX 11,121,400 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
06747Q B8 3 | BARCLAYS BANK PLC......ccooivuirierinercrineieeisesnsnsensssessessssssssensessenes | oneees | G revirneens 2|1.FFE........ ..99.298 | .....c......1,985,960 | oo 2,000,000 | overrreri2,000,000 | eeonieeniinerienirne | e | e | e | e 1.050 |...... 1.050 07/28/2020. | 07/31/2023.
10373Q  AJ 9 |BP CAPITAL MARKETS AMER INC.......cccoovviniriierinririninnincicnniiecineniienes | covveee | G| v 1| 1.FFE......... ..103.979 | ..o 1,559,685 | oo 1,500,000 | cooovreren 1,498,847 | oo | erverinneeren858 [ | s [ 3.245 |...... 3.306 12/18/2018. | 05/06/2022.
10373Q  BA 7 |BP CAPITAL MARKETS AMER INC ...103.433 ...1,000,000 2520 |...... 3477 12/19/2018. | 09/19/2022.
05565Q CP 1 | BP CAPITAL MARKETS PLC......citiiiirireeieinneeiesissssensesisseessssisssssenes | eeens IR ...109.825 500,000 (1,815) | covvrereerreineenn | e | s 3.814 |..... 3.401 01/13/2015. | 02/10/2024.
278062 AC 8 |EATON CORP PLC......cccovuviirirerinrieeienirnsiessnssiensenisssssesssssssessensnnes. | wonenee | G veverenens 1|2.AFE........ ..104.345 | ..............3,130,350 | ..coevunnee. 3,000,000 | coeerrrerni 2,995,435 | oo | 2,388 | e s [ s 2.750 |...... 2.836 03/28/2017. | 11/02/2022.
377372  AH 0 | GLAXOSMITHKLINE CAP INC ...105.298 vl ,052,980 ..1,000,000 | cooovvreeren995,323 | i | 2,012 | e | s | s 2.800 |...... 3.020 08/20/2014. | 03/18/2023.
377373  AD 7 | GLAXOSMITHKLINE CAP PLC ...103.425 ....1,551,375 ...1,500,000 (2,150) 2.850 |...... 2.701 12/05/2012. | 05/08/2022.
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478375 AG 3 |JOHNSON CONTROLS INTERNATIONAL. ...108.467 5,157,606 v, 755,000 | oovierernd,807,052 [ oo [ e QTR | [ ISR PO 3.625 |..... 3.268 [JJ.ocre | 85,705 | e 172,369 | 02/13/2018. | 07/02/2024.
641062 AE 4 |NESTLE HOLDINGS INC ...112.305 5,615,250 ...5,000,000 | .............4,979,991 | ......... 3814 | oo e [ 3.500 |...... 3.593 [MS......| oo 47,153 | 175,000 | 09/26/2018. | 09/24/2025.
65557C AS 2 |[NORDEABKAB....... ...100.771 2,015,420 2,000,000 | .............1,999,479 | ........ 1,262 2.250 |...... 2.315 [MN......| oo 4,250 | e 45,000 |05/23/2016. | 05/27/2021.
771196 BB 7 |ROCHE HOLDINGS INC ..101.552 | .. 3,046,560 | ..............3,000,000 ...3,003,021 |........ (5,105) | cvvvuverrrimrereren | cevererisniierieninn | s 2.875 |...... 2.699 |MS......| 022,042 | ..o 86,250 | 06/23/2015. | 09/29/2021.
806854 AH 8 | SCHLUMBERGER INVT SA........ccoveenenn. ..108.564 | ....covvnne 1,085,640 | ..coovvvrne 1,000,000 | ..cooocerneene 998,878 |......... 358 | o | e | e 3.650 |...... 3.691 | D | 3,042 | 36,500 | 11/26/2013. | 12/01/2023.
82620K AU 7 [SIEMENS FIN NV ..112.827 1,692,405 ....1,500,000 ..1,499,002 |......... T42 | e | v [ e 3.400 |...... 3412 [MS......| o 14,875 | 51,000 | 03/07/2017. | 03/16/2027.
90352) AA 1 |UBS GROUP FDG SWITZ AG ...104.062 1,040,620 1,000,000 | ................999,992 |......... 3 | s [ [ 3491 | ... 3.491 [MN......| e 3,685 | oo 34,910 | 03/16/2017. | 05/23/2023.
904764 AU 1 |UNILEVER CAP CORP ...106.643 6,398,580 6,000,000 | ...cccoccc.6,328,1871 | oo | v (15,887) | ..cvvvvercrinrinns [ e [ e 2.000 |...... 0.997 | JJ.ccies | 051,000 | 20,000 | 09/15/2020. | 07/28/2026.
88579Y AY 7 [3MCO 111432 4,582,084 4,112,000 | 4,537,309 [ [ e (32,521) | overeereriieines [ e [ v 2875 |...... 1224 |AQ...... | e 24,957 | e 59,110 | 06/23/2020. | 10/15/2027.
00037B AF 9 |ABBFINUSAINC ...118.024 1,180,240 1,000,000 (80) [ .oneverererrerins [ e | s 3.800 |...... 3.789 |AO...... | coeereen9,289 | oo 38,000 | 05/21/2018. | 04/03/2028.
002824 BA 7 |ABBOTT LABS. ...102.692 1,026,920 ..1,000,000 476 2.550 |...... 2.600 25,500 | 03/09/2015. | 03/15/2022.
00724F  AC 5 |ADOBE SYS INC.....c.ccvvvrvririirrrinrins ...110.104 6,606,240 6,000,000 [(CT1SK) ) U IR Do 3.250 |...... 3.189 195,000 | 08/22/2019. | 02/01/2025.
00751Y  AC 0 |ADVANCE AUTO PARTSINC..... ...108.545 3,256,350 3,000,000 | ...ccceee.. 3,039,345 | oo | v (12,489) | ..o [ [ 4.500 |...... 4.019 |JD..cooo | v 11,250 | e 135,000 | 02/04/2016. | 12/01/2023.
001055 AL 6 |AFLACINC ...107.820 3,994,731 13,705,000 | .o 3,794,293 | oo [ s (34,764) | ..o [ e [ v 3.625 |...... 2.606 09/20/2017. | 06/15/2023.
009158 AY 2 |AIR PRODS & CHEMS INC ...105.851 4,234,040 4,000,000 (6,394) | coooverereineinn | e | s 1.850 |...... 1.551 06/12/2020. | 05/15/2027.
010392 FE 3 |ALABAMA POWER CO ...101.496 1,065,708 ..1,050,000 ,049,888 261 [ e | e | s 3.950 |...... 3.976 05/18/2011.| 06/01/2021.
02079K AA 5 |ALPHABET INC ...101.295 1,924,605 1,900,000 914824 | [ (38,219) 3625 | ... 1.577 04/29/2016. | 05/19/2021.
02079K AJ 6 |ALPHABET INC .....99.943 4,997,150 5,000,000 | . 5,000,000 | ...couvverriciierinns | e | e | s | 0.800 |...... 0.800 08/25/2020. | 08/15/2027.
023135 AZ 9 |AMAZON COM INC ...108.219 1,082,190 ....1,000,000 | ............. 1,001,315 |......... (1G1515) ) SRRSO ISPOPIRRPORROR DO 2.800 |...... 2.760 04/02/2019. | 08/22/2024.
025816 BM 0 | AMERICAN EXPRESS CO ..103.177 3,095,310 3,000,000 3,003,296 | ......... (2,131) | oo | e | s 2500 |...... 2425 08/21/2017. | 08/01/2022.
0258M0 EL 9 |AMERICAN EXPRESS CR CORP ...114.094 1,140,940 ..1,000,000 1144 | s v 03,300 | e 3.446 04/27/2017. | 05/03/2027.
02665W DJ 7 |AMERICAN HONDA FINANCE CORP........ ...107.709 3,231,270 3,000,000 1,086 [ .ovvereerererins [ e [ 2000:2.350 | e, 2.393 01/08/2020. | 01/08/2027.
02666Q J7 9 | AMERICAN HONDA FINANCE CORP ...102.497 1,024,970 ......1,000,000 302 [ e [ 00.3.800 [ 3.832 09/13/2011. | 09/20/2021.
03076C  AF 3 |AMERIPRISE FINANCIAL INC ..110.216 6,465,270 ....5,866,000 | ...........5,998,868 | ......cccomrrrrmmrirerrs | crrrirrenns (44,952) | ...oovvrvrincinns [ v [ 04000 | e, 3.147 11/06/2018. | 10/15/2023.
031162 BV 1 |AMGEN INC ...109.766 5,488,300 5,000,000 | ..ccoeeer 5,127,547 | i | e (35,336) [ ..ovvverevrririins [ e [ 2003625 | 2.831 09/14/2017. | 05/22/2024.
032654 AH 8 | ANALOG DEVICES INC. ...105.309 | .. 5,265,450 | ..............5,000,000 (1,397) | oo | e | 0002875 | e 2.845 04/27/2015. | 06/01/2023.
037833  AK 6 |APPLEINC.......ccosvvvmvrrnnee .104.896 | ..coovvenne 1,804,211 | oo 1,720,000 | ..cooovvvnnee 1,708,366 |......... 4,888 | ..o | e | 0002400 e 2.704 11/22/2013. | 05/03/2023.
037833 BG 4 |APPLEINC.... 111497 500,238 | ......... (50) | cvvverneererrnrireens [ evvermrrieiisnsninenns [ 2003200 | i 3.188 05/13/2015. | 05/13/2025.
037833 BU 3 |APPLEINC.... ...105.013 . ...1,999,300 |......... 312 [ | e | 0002850 | i 2.867 02/16/2016. | 02/23/2023.
037833 CM 0 |APPLEINC.... ..102.276 3,000,000 2,999,965 |......... 31 [ [ | 20002500 | 2.501 02/02/2017. | 02/09/2022.
037833 DB 3 |APPLEINC.... L A11.842 cevreeennnnn 1,000,000 | i, 999,216 | ......... 105 | v [ v [ 0000 2.900 [ e 2.913 09/05/2017. | 09/12/2027.
038222 AL 9 |APPLIED MATERIALS INC................ 113255 | 5,662,750 | c.ovvvrnnens 5,000,000 | ..ooocrvnees 5,616,022 | ..ooovvvererciieriinnns | i (51,328) [ ..veveerveineins [ e [ 200.3.300 | e, 1.168 06/24/2020. | 04/01/2027.
039483 BL 5 | ARCHER DANIELS MIDLAND CO......ccovvuiirnmrinimiieiresisesesssssessssernnss ..109.018 5,450,900 ......5,000,000 4,709,520 | e | s 45,845 | ..o e |00 2.500 | 3.654 09/07/2018. | 08/11/2026.
05348E BA 6 |AVALONBAY CMNTYS INC MTN BE ...112.007 ....1,000,000 997,669 | ......... 322 3.391 05/03/2017. | 05/15/2027.
06051G  FS 3 |BANK OF AMERICA CORP.. ...113.980 5,000,000 15,308,859 | ..o [ s (62,935) [ ..o [ e [ 03875 | 2442 10/29/2019. | 08/01/2025.
06406R  AA 5 |BANK NEW YORK MELLON CORP........ccccomivimirimriririeriinenienisesessssinniens ...102.370 ....1,000,000 A37 [ s [ [ 002,600 | o 2.646 01/31/2017. | 02/07/2022.
06406H CQ 0 |BANK NEW YORKMTN BKENT..... ...116.330 (7,548) | oo | cerrerirneineriineins | 000003950 | oece 2.242 08/21/2019. | 11/18/2025.
06406H DA 4 |BANKNEW YORK MTN BKENT..... ...109.764 ..4,668,000 215 [ e | e | 00000 3.000 | e 3.005 <. 140,040 | 08/25/2016. | 02/24/2025.
07330M AA 5 |BB&T CO. ...115.233 4,650,000 | ...c.oeeern.4,900,009 | oo | e (39,581) [ oeverneereeenernns | eerveenenirseineinnns [ 2000.3.800 | e, 2.781 |AO...... | 29,941 | .. 176,700 | 09/09/2016. | 10/30/2026.
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075887 BK 4 |BECTON DICKINSON & CO ...104.931 2,046,155 ......1,950,000 (2,058) | cvvovvevererrrrieens [ v [ s 3.300 |...... 3.185 [MS...... | .........21,450 | ... 64,350 | 04/24/2015. | 03/01/2023.
084670 BC 1 |BERKSHIRE HATHAWAY INC..... ...102.131 1,531,965 ....1,500,000 (8,914) | oo | e | s 3.750 |...... 3.130 |FA.oooo| 21,250 | oo 56,250 | 08/08/2013. | 08/15/2021.
084670 BS 6 | BERKSHIRE HATHAWAY INC..... L1731 2,234,620 2,000,000 (5,387) [ cveorvvererrirenees [ e | e 3125 |...... 2810 [MS.....| ........ 18,403 | ......... 62,500 | 04/01/2016. | 03/15/2026.
09247X AL 5 |BLACKROCK INC ...109.840 7,359,280 | ..............6,700,000 | .......c.....6,855,651 | ooooverceririeriinnns | e (45,708) | ...vvovvvrrrereernes [ e [ v 3.500 |...... 2.740 |MS.....| .........67,003 | ........ 234,500 | 12/04/2017. | 03/18/2024.
09256B AD 9 |BLACKSTONE HOLDINGS FINANCE LLC.......ccoonerieererinrinerienerncernsnins | seve ..108.682 | ..o 5,434,100 | .ovvvrnneens 5,000,000 | ..ooerrere5,207,619 | oo | e (93,747) | .cvevererrveines [ [ v 4.750 |...... 2724 |FA.....| 89,722 | e 237,500 | 10/18/2017. | 02/15/2023.
097023  BQ 7 |BOEING CO...coooiiiiiiieisniciessissies i sssesssssssesssssnnss | cessns ...101.761 1,526,415 ....1,500,000 3,169 | i v | e 1.875 |..... 2.101 05/16/2016. | 06/15/2023.
097023 BT 1 |BOEING CO...ccocoureurvrrimrircimeeissiinessessseesesssssssessessesssssssssssssssesssesses | eeens ...101.680 3,050,400 3,000,000 7,336 | oo [ e [ oo 2125 |...... 2.381 02/14/2017. | 03/01/2022.
110122 AT 5 |BRISTOL MYERS SQUIBB CO........ccccosruimiiniriciiiriiesissiissisiississiiesinns | s ...102.635 835 | e | e [ e 2.000 |...... 2.176 07/27/2012. | 08/01/2022.
110122 CN 6 |BRISTOL MYERS SQUIBB CO........cccourermriirierireeneeseeisessessesesesssenenns | cvens 112513 | ..............6,750,780 | ..............6,000,000 | ...........8,775,300 | ..covrrorerirerirrrenns | verrvnnnnd (41,540) | ..vvovereriieines [ [ 3.200 |...... 0.707 09/17/2020. | 06/15/2026.
110122 CX 4 |BRISTOL MYERS SQUIBB CO.......oevuuirmrierieriieeneeseesssssessesesessssenns | ceeees ...105.355 (4,907) | oo | e | s 3.550 |...... 0.317 09/11/2020. | 08/15/2022.
12189L  AM 3 |BURLINGTON NORTHERN SANTA FE ...105.022 (1,861) | oo | cerirereneeverineins | 00000 3.000 | oo 2.601 03/01/2016. | 03/15/2023.
134429 AY 5 | CAMPBELL SOUP CO.....corirmririereririneinersesssessesssseesssssssssssssesssesenas | sveees ...103.334 3,100,020 ..3,000,000 | coooerernrnn2,967,820 | oo | s 19,464 | ..o [ crneeisrseriiennnns [ 002,500 | oo, 3.199 11/24/2014. | 08/02/2022.
142339 AG 5 |CARLISLE COS INC.....coouiiriiiiiniiieiieeiseisseississssesssesessssssissssesssensss | svseees ...109.615 5,480,750 5,000,000 | .oorrerere 4,954,413 | i | i 10,612 [ .ovevvereeeiens [ evveiiserseiiniiens [ 0.3.500 | oo 3.752 03/20/2018. | 12/01/2024.
14912L 7D 7 | CATERPILLAR FINANCIAL SERVICE.........cccoocommirimmirmerieriseessniserssesienns | crnens ..101.213 1,012,130 ....1,000,000 (5,118) | cvvrvereereririenn | vervrererneernenirneins | e 1931 | 0.251 |AO...... | v 4,828 | e 9,655 | 09/11/2020. | 10/01/2021.
14913R 2G 1 | CATERPILLAR FINANCIAL SERVICE........ccooemiiirireirnreneriesieseseeissines | sevee ...101.036 5,051,800 5,000,000 (1,519) | coveveneeneeiineis | cerrereneensninseins | e 1100 | i 0.989 [MS...... | coovreee 18,347 [ i 09/15/2020. | 09/14/2027.
15189X AQ 1 |CENTERPOINT ENERGY HOUSTON ...108.128 1,081,280 ..1,000,000 112 | s [ [ 002,400 [ 2413 24,000 | 08/08/2016. | 09/01/2026.
166764 AH 3 | CHEVRON CORP NEW.......cooocviririereiniiieriesieessesssisssssesssssesessssises | svsees ...106.356 5,317,800 5,000,000 (4,841) | oo | e | 2003191 | 3.089 , 159,550 | 06/25/2015. | 06/24/2023.
171340  AH 5 |CHURCH & DWIGHT INC......ccvviiiiriieiniineieeeisnssieresiseeensssssessssenes | coveees ...104.257 3,127,710 3,000,000 4,538 | e e 202,875 | 3.038 [AO...... | coovreuee 21,563 | ... 86,250 | 02/18/2015. | 10/01/2022.
17252M AN 0 [ CINTAS CORP NO 2.....svviuimririeeieeisisessesssessessssssssssssssssssenssnens. | svenees ..115.218 5,760,900 ....5,000,000 (6,982) | ..oovvrverceiieins | cererereneenerirneins | 0003700 | e 3.523 [AO...... | woovrrrnes 46,250 | ........ 185,000 | 03/12/2019. | 04/01/2027.
17275R - AV 4 [ CISCO SYS INC....oouieiiiiieieiiesieeiiesie e essssisssssssenes | aesias ...103.998 6,759,870 6,500,000 | ..cc0veeern 8,573,858 | ..o | e (49,416) | ..vvvverveireiens [ e [ 023,000 | oo 2.203 195,000 | 05/04/2016. | 06/15/2022.
17275R AW 2 [CISCO SYSINC. . 113.224 1,132,240 ..1,000,000 266 | ..o | e [ 20000 3.500 | onie 3.532 35,000 | 06/10/2015. | 06/15/2025.
172967  KG 5 | CITIGROUP INC.....cooorierrrimeirerieeriesieeiseesessssssssssesssessssessssssssssesssessns | svsees ...113.636 4,573,849 4,025,000 | ..oovreernid, 245,407 | oo | i (40,583) [ ..ovvvneererieries [ e [ 03700 | e, 2.534 148,925 | 12/12/2019. | 01/12/2026.
189054 AU 3 |CLOROX CO DEL....couiirivririireriiiseresisrsesssiessssssesessssssssssenssssssssesssens | avseses .110.717 4,578,148 ceerd,135,000 | i 4197704 [ [ (15,740) [ ..ovovvrervervniens | cevveererveisenninens [ 0003500 [, 3.064 [JD.......| e 6,432 | e 144,725 | 11/22/12016. | 12/15/2024.
12572Q  AE 5 |CME GROUP INC.......ovviiririieineiieiiessiesisissesessessssessesessssesssssssenes | seveen ...104.586 3,780,784 ....3,615,000 (25,775) | .oevereererencrnes [ v [ 023,000 | oo, 2.247 [MS......| 031,932 | e 108,450 | 09/11/2017. | 09/15/2022.
191216 CU 2 |COCA COLA CO....oouririeniiieirciiseiseisesiessiesssessssesssssssssesssessssssssssanes | seseees ...103.293 5,164,650 5,119,433 | ......... (9,267) | covoverververrneis | eevereneeisrinneins | e 1450 | i 1.064 [D..oocee | vorrrnnnn6,042 | e 42,292 | 06/25/2020. | 06/01/2027.
19416Q EC 0 | COLGATE PALMOLIVE CO......ovvuuiriirierirrerieisniseriesiessseesssssssssesinenes | seveen ..104.127 ..520,635 | ... 505,244 | ........ (2,186) | cvvvvvercereriienns | ververencenenineine | 0002100 | e 1.640 750 | i 10,500 | 08/25/2016. | 05/01/2023.
20030N  BJ 9 [COMCAST CORP ......oooomiimririnerieniseeiseesssssssssesssessssesssssssssessesssnsenas | svseees 110019 [ e 1,721,797 | oo 1,565,000 | ..cooorvnnee 1,561,803 |......... 935 [ oo | v | 2003600 | i 3.669 |MS......| v 18,780 | ..o 56,340 | 02/19/2014. | 03/01/2024.
20030N BN 0 [COMCAST CORP .......coririiriiriiernrisienissisiessesssssssesssssssesessssssssesssnes | connens ..111.574 3,347,220 ......3,000,000 ...3,348,595 |........ (23,105) [ v | vrvvrereriveisnnniens [ 0003375 [, 0.674 |FA.....| v 38,250 | .ovveriirieirennes 09/15/2020. | 08/15/2025.
20030N  BW 0 [COMCAST CORP ......coomemrirrmerieniresiseessssssessenssessssessssssssssessesssssenas | svonees ...107.601 1,076,010 ....1,000,000 999,274 | ......... 111 2.363 07/12/2016. | 01/15/2027.
205887 BR 2 | CONAGRABRANDS INC.......cccooviiiiciiiiiciinisisiissiiesiiesissiiseissiinss | s ...105.175 1,095,923 1,042,000 ...1,050,206 |......... (3,386) | ..o | e | 00003200 | e 2.805 11/27/2017. | 01/25/2023.
20826F  AA 4 | CONOCOPHILLIPS CO......ovveurvmrirrirrireeisisserieseseseseesssssssessesssessssseses. | sevee ...103.428 1,034,280 | ..............1,000,000 | ................999,892 |......... 53 [ coeveeenneriinnnees [ e | 00002400 | 2.406 12/21/2012. | 12/15/2022.
22160K AL 9 |COSTCO WHOLESALE CORP .......cooviiuiererreimerieeissesensssisseesssssssssnnes | sevie 2 A07.597 | 3,227,910 | covverens 3,000,000 | .............3,082,759 |......... (24,753) | ..veoeerveineinns [ e [ 002,750 | e, 1.862 10/11/2019. | 05/18/2024.
126408  HH 9 [CSX CORP.....cooieiiciericisesie st sensnnss. | cvseses ...113.028 6,781,680 +0.6,000,000 | .ovoireee8,770,940 [ oo [ e (42,240) [ ..o | v [ 0000 3.250 [ 1.090 08/25/2020. | 06/01/2027.
231021 AR 7 |CUMMINS INC.....coiririvrrimrimerierieseiensesessessesssssssessesssssesssssssssensenes. | eeens ...108.354 1,083,540 ....1,000,000 | .............1,005,016 | ......... (1,888) | cvvvvereerreirvenns | ververerneernsrineinns | 000003650 | oonce 3.439 02/24/2014. | 10/01/2023.
231021 AU 0 | CUMMINS INC.....ooomvirrriireiiseisseisssisesessesesssssssesesssssssssssssssseens | aveeens ...100.724 6,849,232 6,800,000 | ............6,819,177 | ......... (1,427) | oo | e | 2000750 | e 0.687 08/26/2020. | 09/01/2025.
244199 BH 7 |DEERE & CO..ovvimieciiiiiiesieni et | enees ...108.991 3,814,685 13,500,000 | .oveeree 3,778,727 | oo [ s (34,663) [ ..o [ e [ 02,750 | i, 0.820 06/19/2020. | 04/15/2025.
24422E TV 1 |DEERE JOHN CAP CORP .....ooomiiirieireinsiiesiesisessesississssessssssssnsans | seeees ...103.394 1,033,940 1,000,000 408 [ .o [ e [ 02,150 | 2.193 09/05/2017. | 09/08/2022.
24422E VA 4 |DEERE JOHN CAP CORP ...102.423 1,024,230 ..1,000,000 (5,234) | cooovereveeriiris | verrerenerneninnine | 000 1.950 | i 0.230 09/11/2020. | 06/13/2022.
250847 EJ 5 |DETROIT EDISON CO.....cootrmurirrirerinienenserissssessssesssssessssssssssesssssesns | reeens ..102.724 1,027,240 | .... 1,000,000 169 | oo [ v [ 0000 2.650 [ 2.668 06/19/2012. | 06/15/2022.
254687  FK 7 | DISNEY WALT CO....cootvriiiiiiiniiciisississiiesisiiesississsisssisssssssssenins. | enees . 104.288 | ......coo.ec 3,862,827 | ...cccoonuve. 3,704,000 | .............3,679,419 |......... 6,412 | o | e | e 1750 |, 1.938 10/21/2019. | 08/30/2024.
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25468P DM 5 [DISNEY WALT CO ..ot ssssesessessssssensns | avseses ...922,220 |...105.034 ....1,050,340 ...1,000,000 ....949,999 8161 | oo e [ 1.850 |...... 2.825 |JJ....... ...7,760 06/22/2017. | 07/30/2026.
25746U DF 3 | DOMINION ENERGY INC.....ovvvrrirrireereriensiesienisssssesssssssessesssesesssesas | seenees .1,662,330 |...113.646 | .. ..1,704,690 | ... ...1,500,000 | ... 1,649,699 | e | e (12,631) | oevvreererrieenes [ [ e 3.600 |...... 1.846 |MS...... veeeenen. 15,900 ...26,400 | 06/16/2020. | 03/15/2027.
260543  CJ 0 |DOW CHEM CO....ccoovvrvreerrrerieirnenissississrississensssissssssssessssessssssssssnns | ovneens | oo | eereveenens | 2.0 FEiiviiis | v 5,179,250 |...109.539 | .............. 5,476,950 | ..ovvvvnnc. 5,000,000 | .oocvvnees 5,082,804 |........ (22,104) | .ovovvereerreines [ [ e 3.500 |...... 2.998 |AO...... | woovrernes 43,750 | ........ 175,000 | 05/25/2016. | 10/01/2024.
26138E AS 8 | DR PEPPER SNAPPLE GROUP INC.......ccovevirererinrinrierieneeesenisssnins | sevee 2,223,399 |...112.075 ...2,447,718 ...2,184,000 | . 2,208,336 (CE: 70 ) [TUTIRIRTIN ISR B 3.400 |...... 3.141 |MN...... 09/28/2017. | 11/15/2025.
26442C  AS 3 | DUKE ENERGY CAROLINAS LLC......coovvireerierneierieriseesseesssissensesinees | sveeees N 1,296,854 |...112.072 | .. ...1,456,936 | ... ...1,300,000 | ..oocernees 1,298,035 299 | i | e | e 2.950 |...... 2.978 | JD....... 11/14/2016. | 12/01/2026.
278642  AE 3 |EBAYINC...oiiioiiicieceinsnsinsisssnieisnssssenssssssssssssensssssssesssssssssessens | ovenies | oo | cervseenen T | 2ZA FE s | vovviienis 2,087,436 |...102.926 | ......ccc..... 2,187,178 | oo 2,125,000 | ...coovonees 2,116,446 | ......... 5,342 | oo [ | e 2.600 |...... 2.870 |JJ....... 03/24/2015. | 07/15/2022.
278642 AL 7 |EBAY INC....oooiiiieiieiiericeissise et isssssssssss st sssssssnssssssenes | eeens .2,028,580 |...109.237 ....2,184,740 ...2,000,000 2,013,588 (3,799) | cvvvvererreineins | ceeereerseinerieninn | s 3450 |...... 3.233 |FA....... 11/08/2016. | 08/01/2024.
532457  BP 2 |ELILILLY & CO...ccoiiiiiciiiiciecicecsissississiessssisssssssissienes | s e ...999,650 |..111.414 | . LA114140 L ...1,000,000 | .... ....999,765 33 [ s [ | e 3.100 |...... 3.104 |MN...... 05/04/2017. | 05/15/2027.
291011 BE 3 |EMERSON ELEC CO......cccoovvrerimrrcrienierserinnrnenieneseessnsssnsesensnseens | vnees | oo | ceervvenensd | TF FEuveiiiii | i 1,365,546 |...104.288 | .............. 1,460,032 | ..coovvrnne 1,400,000 | ..cooovvvenee 1,389,351 |......... A788 | oo | v | e 2625 |..... 2.998 |FA....... 09/15/2015. | 02/15/2023.
30231G  AC 6 | EXXON MOBIL CORP........ccouirmrireirniinsineniesisseessssissssessesesssesssssssines | seens .1,035,840 |...107.861 ....1,078,610 ...1,000,000 11,012,739 [C0LS 72 ) UURRIRII IR Do 3.176 |..... 2.725 |MS...... 12/12/2014. | 03/15/2024.
30231G  BC 5 | EXXON MOBIL CORP.......coouirirriririinniierierieeesseisssiesiesesesesssissiees | evens .1,007,090 |...105.286 | .. ...1,062,860 | ... ...1,000,000 | .... .1,005,187 (1,403) | cvvoverririneien | e | e 2.019 |..... 1.867 |FA....... 1,571 08/21/2019. | 08/16/2024.
31428X  BF 2 [FEDEX CORP.....cccsvvivriiernrinerieriresenensssissnssssssssnensssssssssssssssssssessenens | sessene | oo | evonneenee] [ 2B FEuiviiins | v 3,014,040 | .. 111.719 | o 3,351,570 | coovvrrrnens 3,000,000 | .oocrernes 3,007,724 |......... [QI10X) ) ORI IR Do 3.250 |...... 3.194 |AO...... | oovrvnnee 24,375 03/21/2016. | 04/01/2026.
316773  CP 3 | FIFTH THIRD BANCORP........cccosviriiiiiiiicisriciiesississsissiiesiesiniies | s .5,160,700 |...110.570 ....5,528,500 ...5,000,000 | . 5,065,282 (20,454) | .ovvoeveerins | e [ e 4.300 |...... 3.829 |JJ....... .98,542 12/21/2015. | 01/16/2024.
337915 AA 0 |FIRSTMERIT CORP......cccoiiviiemnirieimeriseesinesiessssessssssssssnsessessssssssssanes | eeens .2,075,500 |...107.220 | .. 2,144,400 | ... ...2,000,000 | ..oceonee. 2,023,763 | ..ooevirerercernninnns | e (10,720) | ..vvvveerrrrreernes [ e [ e 4.350 |...... 3.754 |FA....... v 35,625 | ..........87,000 | 10/15/2015. | 02/04/2023.
337738 AM 0 |FISERV INC....ceooiriiiecrineirncniseineiienissisensssissesssssssssesssessssessssssnsssnnns | ovneens | oo | eenvveenenn2 | 2B FE v | v 3,025,950 |...104.625 | .............. 3,138,750 | coovvvrnnens 3,000,000 | .oocrvnees 3,005,362 |......... (I .X) ) ISR IR Do 3.500 |...... 3.377 |AO...c.. | wovvrennee 26,250 | ........ 105,000 | 05/28/2014. | 10/01/2022.
337738 AQ 1 |FISERV INC.....oooiiiiieriniiceiesitiesisssie e sssessssessenssssessssssssaens | oevens .3,002,580 |...108.920 ....3,267,600 ...3,000,000 .3,001,454 (509) | cvvvvvverieerienns | e | s 3.800 |...... 3.781 | AO...... 28,500 | ... 114,000 | 09/25/2018. | 10/01/2023.
343498  AB 7 | FLOWERS FOODS INC.......oviurmririmeiineriensesssssesensssssssessessssssssssssssssens | reeens 4,976,650 |...111.472 ....5,573,600 ...5,000,000 14,985,500 2,235 | oo [ [ 3.500 |...... 3.556 |AO...... | 43,750 | ... 175,000 | 10/24/2016. | 10/01/2026.
34959) AG 3 |FORTIVE CORP.........cocuuuuuen. .. 111.169 ....4,446,760 ...4,000,000 24,597 | oo | e [ e 3.150 |...... 3.933 .126,000 |08/23/2018. | 06/15/2026.
369550 AU 2 | GENERAL DYNAMICS CORP........ ...103.151 1,031,510 1,000,000 1,191 2250 |...... 2.377 11/21/2012. | 11/15/2022.
3733IN  AH 4 |GEORGIA-PACIFIC LLC 111129 ....5,556,450 ...5,000,000 1,075 [ | e | e 3.600 |...... 3.626 06/27/2018. | 03/01/2025.
375558 AW 3 | GILEAD SCIENCES INC.. ...108.993 ...5,000,000 | ....c.e.....5,058,444 | oo | i (18,232) | ..vveveererirines [ e [ v 3.700 |...... 3.288 |AO...... | .cc......46,250 | ........ 185,000 | 11/24/2015. | 04/01/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC ...106.713 3,000,000 (20,122) 3.625 |..... 2.898 .108,750 |06/22/2017. | 01/22/2023.
38141G WC 4 | GOLDMAN SACHS GROUP INC... ...100.811 500,000 232 | o e | e 3.000 |...... 3.049 01/26/2017. | 04/26/2022.
406216 BD 2 |HALLIBURTON CO.... ...106.850 500,000 (B71) | cverreeererierienns | v [ 000 3.500 [ e 3.307 10/28/2013. | 08/01/2023.
437076 BC 5 |HOME DEPOT INC. ...109.653 5,000,000 T80 | s | e | 2003750 | 2.066 09/29/2016. | 02/15/2024.
437076 BG 6 |HOME DEPOT INC.....ovivirririereriienerieniesessesseseesiesiensssesssssssssesssenes | seveene ...996,320 |...103.122 ...1,000,000 BAT | oo | e | 00002625 | i 2.683 05/28/2015. | 06/01/2022.
437076 BM 3 |HOME DEPOT INC...oovivrmririirersrisesiesieseseesssssssssessesssessssssssssesssenes | seesens 1,522,920 |...111.795 ...1,500,000 . (2,591) | oo | e | 2000:3.000 | ece 2.797 06/22/2017. | 04/01/2026.
438516 BL 9 [HONEYWELL INTERNATIONAL INC.....cccovoriririrrirnrierinirnsirerssiseeerssninsenns | cereees .3,457,830 |...110.388 | .. ....3,863,580 | ... ...3,500,000 | ... .3,472,991 4214 | e | e 202,500 e 2.644 09/26/2017. | 11/01/2026.
452308 AP 4 [ILLINOIS TOOL WORKS INC.......covveuerrmirimrerinemenmessssessensesisseessssssnsens | sevee 2,759,763 |...101.288 | .............. 2,638,552 | ..ovvvennen 2,605,000 | ...oocverece 2,616,989 |......... (25,792) [ ..vveveervvinernns [ v [0 3.375 |, 2.357 02/23/2015. | 09/15/2021.
452308  AX 7 [ILLINOIS TOOL WORKS INC......ccvtvuurerrirmrineineiserisssseesseeisseessssssssnns | seees 2,527,827 |...110.502 ....2,524,971 ...2,285,000 | . 2,509,859 (17,968) | oo | e | 000002650 | e 0.854 07/15/2020. | 11/15/2026.
454889  AS 5 |INDIANA MICHIGAN POWER CO......ccovrerermiriirierireriineesenissisessessneess | sevees .2,303,300 |...117.420 | .. ...2,348,400 | ... ...2,000,000 | ..occeonne. 2,289,519 (13781 | o | e | 000003850 | i 1.685 08/21/2020. | 05/15/2028.
458140  AM 2 [INTEL CORP.......ovviueiriieeiineiieeiessessssise st isssssssianns | sesia 1,493,595 |...104.730 | ..cccovvnnee 1,570,950 | ..cooovvvrne 1,500,000 | ..cooovrvenee 1,498,610 |......... B83 | oo | e | 2002700 | e 2.749 12/04/2012. | 12/15/2022.
458140  AS 9 [INTEL CORP.....cotiiieireiirtieirsieissis et nssssssnes | avseses .1,544,660 |...113.153 1,697,295 ...1,500,000 1,534,843 (7,853) | cvevvrevvrvererrcinne | cverrevnerecinenies [ 0003700 | i 3.137 08/22/2019. | 07/29/2025.
45866F AA 2 |INTERCONTINENTAL EXCHANGE INC.......cocoomivieriieniriseiseriseiesirssens | sevee ...518,920 |...109.728 500,000 | .... ....509,804 (3,304) | oo | ceverereneenerineins | 2004000 | e 3.259 02/28/2018. | 10/15/2023.
459200 HP 9 |INTERNATIONAL BUSINESS MACHINES.........ccccocorivmineirirninineieiennns | e 1,495,710 |...108.039 | ..ccovvvrnee. 1,620,585 | ..ovocerne 1,500,000 | ..cvvvreee 1,498,747 |......... A6 | e [ 003375 [ 3.409 08/08/2013. | 08/01/2023.
459200 JR 3 |INTERNATIONAL BUSINESS MACHINES..........cccovirimmrimerimriininnincinens | veveens ...994,690 |...112.831 ...1,128,310 ...1,000,000 ....996,570 50T [ | ververirneenenennins | 0000003300 | e 3.363 01/24/2017.| 01/27/2027.
459200 KH 3 |INTERNATIONAL BUSINESS MACHINES..........cocomirumrirmmrineirneeineincinens | seeee 4,095,800 |...103.859 | .. 4,154,360 | ... ...4,000,000 | ... 4,088,631 (7,189) | oo | cerrereneensninneinns |00 1700 | e 1.327 06/22/2020. | 05/15/2027.
478160 BS 2 | JOHNSON & JOHNSON.......civirieriiireerireriereseissieesiesiesssesssnissssinens | seveens 1,000,000 |...100.094 | .............. 1,000,940 | ...ccovvnneen 1,000,000 | ..coovvrenee 1,000,000 [ ..oovevueeerrinnnirenin e e [ [0 1,650 | 1.650 [MS.....| ..ccee.....5,500 | oo 16,500 | 02/25/2016. | 03/01/2021.
478160 BT 0 [JOHNSON & JOHNSON.......oeverirririmerienieeeseesssisessessssessessssisssnsnnes | seveen ...514,600 |...103.590 500,000 (2,288) | cvoovereereriiein | cerirereneensnineins | 000002050 | e 1.572 07/19/2016. | 03/01/2023.
478160  CP 7 | JOHNSON & JOHNSON........ccvomrimiiiiiiierierinississiesissisesissiissiiens | seviens .8,102,800 |...100.496 ...8,000,000 (4,109) | coooevvrviriniienis | e | 20020950 | e 0.755 09/21/2020. | 09/01/2027.
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46625H  JJ 0 | JPMORGAN CHASE & CO.....ocvviiirirrieiniieiesssiseeesisisssssssssssssssessnes | sersees - ...106.880 3,206,400 ......3,000,000 | ............2,979,787 |......... 8,146 | ..o e [ 3.375 |...... 3.679 |MN...... e 16,875 | L 101,250 | 12/18/2014. | 05/01/2023.
46647P BT 2 | JPMORGAN CHASE & CO.....ccoovvermriirmerieriseesesssssssesiessessssesssssssssssens | svenees - ...101.130 5,056,500 ....5,000,000 | .............5,015,642 |......... (1G]015) ) SURRTOURIORN IONSPIRRRTIRRORN BN 1.045 |...... 0.990 11/18/2020. | 11/19/2026.
485170 AV 6 |KANSAS CITY SOUTHERN.......coovuerriirriireiereiinseiiesesiesesiesssissssieens | e o ...104.179 3,345,188 3,211,000 | ............3,194,194 | ... 6,708 | oo | e | s 3.000 |...... 3.231 11/17/2016. | 05/15/2023.
49327TM 2K 9 [KEY BANK ...ttt enessnsas | aeeien - L A11.287 2,225,740 | ..............2,000,000 1,997,715 | ......... AT3 | e [ [ 3.300 |...... 3.328 05/27/2015. | 06/01/2025.
49327TM 28 2 [KEYBANK ....ciiiriietceie ettt snissnnas | sesien . 102,905 | oo 1,029,050 | ..coovrvrne 1,000,000 | ..cooocerneene 999,901 |......... (57 ISTUITRIIONS IR DO 2400 |...... 2.407 06/06/2017. | 06/09/2022.
49326E  ED 1 | KEYCORP....ocoiiiieieiiseieeisisissie st sssssssessssssssessnnes. | onnens - ..101.048 2,728,296 ....2,700,000 2,112,292 | ......... (52,097) [ .vvverrveririnees | cevveereriseisnrnsirens [ e 5.100 |...... 3111 06/11/2013. | 03/24/2021.
494368 BH 5 |KIMBERLY CLARK CORP.......cocovviriririreimeiiesiiesienisssisesssssssensenssssenas | sevien - ...102.474 1,024,740 1,000,000 998,023 | ......... 1847 | s | e | e 2400 |...... 2573 02/06/2012. | 03/01/2022.
494368 BQ 5 |KIMBERLY CLARK CORP.......ccocoeiiiriiiiiiciisiisiiesisisisssissiesisiias | sriiens ...107.973 497,063 | ......... 856 | ...cvoerieriieiis | e | s 2.650 |...... 2.800 10/22/2015. | 03/01/2025.
494368 BY 8 |KIMBERLY CLARK CORP.......cccovviieirimiiieriesniesieniseesessssssisensessnssenas. | seveen . ...119.862 ..1,700,000 | .............2,016,540 |......... (21,386) | .oveveerrererieernes [ e [ e 3.950 |...... 1.358 06/16/2020. | 11/01/2028.
539830 BG 3 |LOCKHEED MARTIN CORP.......ccsvvuerrerireireernnineriensesesseessesssssssssseees | eeens - ...105.091 1,795,000 | ............1,794,576 |......... 198 | coveeierierienes [ e | s 3.100 |...... 3.112 12/16/2015. | 01/15/2023.
539830 BH 1 |LOCKHEED MARTIN CORP.. . ...113.590 2,271,800 ..2,000,000 ,980,999 3,365 3.550 |...... 3.759 | WJ....... 06/20/2018. | 01/15/2026.
548661 DP9 |LOWES COS INC.....ovurvirireireinerissisesiessesesesssssssessesssessssssssssssssnens | eeens - 112191 2,586,003 2,305,000 | cooverrern 2,441,588 | s | e (11,901) | ovvereererrveines e [ e 3.100 |...... 2.085 [MN......| wovveenee 11,512 06/24/2020. | 05/03/2027.
55279H AK 6 | MANUFACTURER AND TRADERS et | ol ...108.775 1,087,750 1,000,000 (8,731) | cvvvveererrvrirenns [ evvermnirerisnnnirenns [ s 2.900 |...... 2155 |FA..cooo| oo 11,681 08/22/2019. | 02/06/2025.
571676 A 4 |MARS INC DEL......ovviierririireiinsiieeiesissesessssssessesssssssssssssssessenssesens. | oeeens - ...100.380 4,517,100 ....4,500,000 (180) | cvvvrremermerienns | veerrneerinerienens | e 0.875 |...... 0.866 | JJ.cors | v 18,047 [ oo 07/13/2020. | 07/16/2026.
57636Q AB 0 |MASTERCARD INC......covuiiiurirerireetnniseiseisesesesssssseesesssssssesssssssssesaes | eeens - ...109.577 5,517,202 5,035,000 (20,042) | ..voovereerneines [ e [ e 3.375 | ...... 2.931 [AO...c.. | wvvrerne 42,483 169,931 | 05/08/2017. | 04/01/2024.
579780 AJ 6 |MCCORMICK &COINC.... . ...106.897 1,068,970 ..1,000,000 N2 [ | e | 00003500 | e 3.603 | MS. 1,667 35,000 | 08/14/2013. | 09/01/2023.
58013M  EY 6 |MCDONALDS CORP .......ccoiiimirmrirseieeisissesssesssesssesssesssssessssssssssssssesens | oesens - ...113.909 6,834,540 6,000,000 | ..ooerrer 8,483,874 | oo | e (43,931) [ ovvveererinernns [ e [ 03700 | e, 1976 [ | v 93,117 111,000 | 08/24/2020. | 01/30/2026.
585055 BS 4 |MEDTRONIC INC. .112.221 2,636,071 2,349,000 | ....ccco.. 2,324,968 | ......... BT [ | e [ 003,500 | 3765 [MS..... | oo 24,208 | ......... 85,241 | 10/18/2018. | 03/15/2025.
58933Y AA 3 |[MERCK&COINC . - ...100.067 4,002,680 ....4,000,000 | . 3,999,986 | ...ooverrercerrrinnns | e (31,198) [ v [ e [ 03875 | e, 3.884 | JJors | e 71,472 07/14/2015. | 01/15/2021.
58933Y AQ 8 [MERCK & COINC ..ottt ssssssssssnsssens | aesia o ...102.291 1,022,910 1,000,000 ...1,000,458 (403) | cvvveeeierienes [ e [ 20002.350 [ e 2.308 |FA....... 03/27/2015. | 02/10/2022.
59156R  BH 0 |METLIFE INC.....ccccoovvrrmrrrerirerircnnne ...109.908 1,099,080 ..1,000,000 ,005,162 (1,464) | c.oovervvcrinis | cerrerineevericneine | 00003600 | oo 3432 |AO...... 06/03/2014. | 04/10/2024.
594918 AW 4 | MICROSOFT CORP.......cccosirmrirrireessnissersesiesesseesssssssssssessssssssssssssses | reeens ...109.217 1,419,821 1,300,000 ...1,297,867 B71 | oo | vevveriineeneninnins | 0003625 | i 3.684 | JD....... 12/03/2013. | 12/15/2023.
594918 BB 9 |MICROSOFT CORP......eovtiririirirniiersisseiessssisisessss s ssesssssssses | oessns ...108.634 1,086,340 ......1,000,000 210 [ oo e 002,700 | 2.724 |FA....... 02/09/2015. | 02/12/2025.
594918  BQ 6 |MICROSOFT CORP.......cccovvvirirrerresrisneriesiesesseessssssssssessesssessenisssssnes | eeens . ...104.310 2,607,750 ....2,500,000 1,073 [ [ e [ 202,000 | oo 2.046 |FA....... 08/01/2016. | 08/08/2023.
608190 AJ 3 |MOHAWK INDS INC O o ...106.218 3,717,630 3,500,000 (5,189 [ oo [ e | 2000.3.850 | 3.687 |FA...... 09/07/2018. | 02/01/2023.
617446 8V 4 |MORGAN STANLEY.......oooirimriiiererirciseriessiessensssessesssssessesssessssssens | reeens - ...100.744 | .. 5,037,200 | ..............5,000,000 23 | e [ [ 200,985 [ 0.993 | JD....... rerrereren 2 8T8 [ e 12/09/2020. | 12/10/2026.
61747TW  AF 6 | MORGAN STANLEY.......iiiiiieimerinriieeiesiseissesssssssessesessesssssssssesssenens | seseees . ..100.298 | ...oovvvnne 1,002,980 | ..cooovvvrne 1,000,000 534 | o | ververineeneninsninns | 0005750 | s 5.806 | JJ.ccers | i 28917 | oo 57,500 | 01/20/2011. | 01/25/2021.
61945C  AC 7 [ MOSAIC CO..ouvrirriinirsieissisiesssiesessssiessssssssssssssssssssessessssssesssssenss. | onnens e ...109.146 3,274,380 ......3,000,000 v [ e (19,115) [ v | vevveererveiseiniens [ 0004250 |, 3.533 [MN......| o 16,292 | ........ 127,500 | 10/18/2016. | 11/15/2023.
637432 NG 6 |NATIONAL RURAL UTILS COOP FIN et | s - ...111.380 5,854,133 ....5,256,000 . OO IO (49,072) 2.201 [MN...oo.| v 28,470 | ........ 170,820 | 12/16/2019. | 11/01/2025.
637432 NL 5 |NATIONAL RURAL UTILS COOP FIN ceete s | s o ...106.958 1,069,580 1,000,000 999,088 |......... 277 | oo | e [ 20002.950 | oeec 2981 |FA..ooo| v 11,800 | .ooovee 29,500 | 01/31/2017. | 02/07/2024.
638612  AK 7 |NATIONWIDE FINANCIAL SERVICES INC........ccccvvverirririeerserinerirenienens | reeens - ...101.086 | .. 4,761,150 | ..............4,710,000 2 B732,306 | oo [ e (93,260) | ..ovvvverrrircries [ e [ 05,375 |, 3.330 [MS......| woovrrnned 67,510 | ........ 253,163 | 09/19/2014. | 03/25/2021.
654106 AC 7 |NIKEINC I . 2104162 | 4,698,748 | .....ovevenn 4,511,000 21,659 | ooveverncenneins | e | 200002250 | e 2773 [MN..co. | v 16,916 | ........ 101,498 | 02/16/2017. | 05/01/2023.
654106 AF 0 |NIKE INC B e ...109.369 3,281,070 ......3,000,000 30,252 | oo | e [ 20002375 | 3.655 [MN......| cocceeene 11,875 | o 71,250 | 06/22/2018. | 11/01/2026.
666807 BM 3 | NORTHROP GRUMMAN CORP.......ccoveumrirmrmmenienireesenssssssessenssessssnsans | reeens - ...108.766 3,262,980 ....3,000,000 19,973 [ [ [ 002,930 | e, 3724 | Jdors | i 40,532 | .......... 87,900 | 07/25/2018. | 01/15/2025.
680223 AJ 3 |OLD REP INTL CORP. ..114.012 3,420,360 3,000,000 (30,999) [ ..ovvevvvriries [ [ 4875 |, 3.662 |AO...... 08/17/2016. | 10/01/2024.
68389X AP 0 |ORACLE CORP ...103.943 1,559,145 ....1,500,000 (1,425) | oo | cerrerneeverinnins | 00002500 | oo 2.399 |AO...... 11/28/2012. | 10/15/2022.
68389X AU 9 |ORACLE CORP ...109.455 2,189,100 2,000,000 (17,774) | v [ e [ 2023400 | oo, 2421 | W....... 04/18/2016. | 07/08/2024.
68389X BN 4 |ORACLE CORP . ...114.109 3,560,201 ..3,120,000 (19,731) [ oovereevvrvrinns v [ 00.3.250 | oo, 1.261 |MN 08/26/2020. | 11/15/2027.
70450Y  AD 5 |PAYPAL HOLDINGS INC......ccovvririrrireereinsrsesiesenessessssssessessssssssninns | seeee - ...109.920 | .. 5,496,000 | ... 5,000,000 (25,880) [ ..evvvnernrinernns [ eerreerieniineineiinns [ 200:2.650 | oo, 0.894 |AO...... 09/09/2020. | 10/01/2026.
693304 AP 2 |PECO ENERGY CO....cooouiririiriririciniieiessssiesssissiessssssssessssssssssssesssssses | cevses . . 103.014 | 515,070 | .oovrevvirnnns 500,000 (3,180) | cvvvvvreererreirenns [ revernriveriveneiienns 002375 | 0.282 |MS...... 09/11/2020. | 09/15/2022.
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713448 CG 1 |PEPSICOINC.... 1EFE. ...105.581 442,071 | ......... 3456 | .o e | e 2.750 |..... 3.602 [MS......| e 4125 | e 12,375 | 11/22/2013.| 03/01/2023.
713448 DN 5 |PEPSICOINC.... 1.EFE.. ...109.016 . ..3,019,411 | ......... (3,299) | cvvvvvernrrneineies | e | s 2.375 |...... 2.250 |AO...... | v 16,823 | oecene 71,250 | 08/21/2019. | 10/06/2026.
717081 DH 3 |PFIZER INC, 1.FFE... ...106.569 065,690 1,000,000 997,491 | ......... 969 | oo | e | s 3.000 |...... 3.107 [ D | e 1,333 | 30,000 | 09/18/2014. | 06/15/2023.
717081 ES 8 |PFIZERINC 1| 1.FFE... ...107.881 3,236,430 | ..............3,000,000 ..2,999,902 | ......... 29 | oo [ e [ 2.950 |...... 2.951 [MS......| e 26,058 | ... 88,500 | 03/05/2019. | 03/15/2024.
B9349L  AG 3 |PNC BANK.....oiiitiiciiceteieiieitss st essssisssssssssssssessssssnsens. | anenes | oo | vevsneeens 2|1.GFE ...104.175 1,041,750 | covoovrrnne 1,000,000 | ..cooocerneene 998,125 | ......... 983 [ cooerierirneernenis | e | e 2.700 |...... 2.806 |MN......| woocereennd,500 | ..o 27,000 | 05/07/2013. | 11/01/2022.
69353R EF 1 |PNCBANK 1.FFE... .. 110.171 3,144,280 ....2,854,000 | ......cooce 2,950,553 |......... (24,361) [ .o | e [ s 3.300 |...... 2.352 [AO...... | e 15,959 | Lol 94,182 | 08/25/2016. | 10/30/2024.
69353R EW 4 |PNC BANK 1.FFE... ...100.469 018,760 4,000,000 | ... 3,999,832 |......... 505 [ cooereerirneerenns | veverienineeenins | e 2.150 |...... 2.163 |AO...... | woovvernee 14,811 | oo 86,000 |04/26/2016. | 04/29/2021.
693506 BQ 9 |PPGINDSINC.............. 1.GFE ...105.928 177,840 3,000,000 | .............3,019,295 | ......... (5,185) [ cvvoueveerrrireneis [ e | e 2400 |...... 2210 |FA.oo| v 27,200 | ..oooonee 72,000 | 11/21/2019. | 08/15/2024.
74005P BA 1 [PRAXAIRINC ...101.857 ...1,500,000 | .............1,499,241 | ........ B58 | oo | e | e 2450 |...... 2.496 02/01/2012. | 02/15/2022.
742718 EQ 8 |PROCTER AND GAMBLE CO........... ...101.276 500,304 ((G1515) ) EUURTUURTOR IVSIORRORN BN 1.700 |...... 1.627 11/02/2016. | 11/03/2021.
743315 AN 3 |PROGRESSIVE CORP OHIO........ ..102.177 412,453 (27,936) | ..ovevvvrvrinrines [ e [ 03750 | e, 3.088 04/17/2014. | 08/23/2021.
69362B AY 8 [PSEGPWRLLC............. ...101.480 500,791 (1,681) | oo | cerreeeneeneniineins | 4150 | e 3.798 09/22/2011. | 09/15/2021.
744448 CL 3 |PUBLIC SERVICE CO COLO ...108.024 080,240 1,000,000 998,494 | ........ 318 | e | e [ 2000 2.900 | e 2.937 05/05/2015. | 05/15/2025.
74460D AC 3 |PUBLIC STORAGE L1779 1,117,790 +..1,000,000 | ..oee0ree0 1,000,000 [ coooeonveaiirerienin [ [ e [ 0. 3.094 | 3.094 09/13/2017.| 09/15/2027.
74456Q BK 1 |PUBLIC SERVICE ELECTRIC GAS CO ...108.201 ,082,010 1,000,000 486 [ . [ [ 003,050 | e 3.106 11/04/2014. | 11/15/2024.
74456Q BL 9 |PUBLIC SERVICE ELECTRIC GAS CO ...109.378 1,093,780 ..1,000,000 103 | oo [ v [0 3.000 [ 3.012 05/06/2015. | 05/15/2025.
747525 AT 0 |QUALCOMM INC ...107.691 469,177 4,150,000 (6,094) | cooovereercriieis | e | 20002900 | e 2.736 08/24/2017. | 05/20/2024.
74834L  AX 8 |QUEST DIAGNOSTICS INC.....cooiieiiiciiniierierissiessssseissiesssssssessesssens L1171 ,335,130 3,000,000 5,854 | .o v | 220.3.500 [ 3.735 03/06/2019. | 03/30/2025.
751212 AC 5 |RALPH LAUREN CORP ..112.399 1,123,990 ....1,000,000 1,335 [ [ e [ 03750 | e, 3.915 09/19/2018. | 09/15/2025.
755111 BY 6 |RAYTHEON CO.................. ...108.631 ,530,999 4,171,000 7,985 | oo [ v [ 00032150 [ e 3.374 131,386 | 04/25/2018. | 12/15/2024.
774341 AJ 0 |ROCKWELL COLLINS INC ...108.009 4,320,360 ..4,000,000 LABAT3 | | e | 20023200 e 3.637 ..128,000 | 03/12/2018. | 03/15/2024.
776743  AF 3 |ROPER TECHNOLOGIES INC ..119.273 963,650 5,000,000 | ..ooerrern5,975,884 | oo | erereennne(38,116) | i [ [ 04200 [ 1431 09/10/2020. | 09/15/2028.
79466L AE 4 | SALESFORCE COM INC ..106.531 | oo 832,655 | ..rirn.500,000 | 505,138 | e | eeenenne(2,239) [ [ 200 3.250 [ 2.764 03/08/2019. | 04/11/2023.
808513 AL 9 | SCHWAB CHARLES CORP NEW, ...109.327 +.2,665,000 | ..oovrerrnn2,670,245 | oo | e (1,237) [ | e | 000.3.000 | oo 2.947 03/01/2016. | 03/10/2025.
808513 AU 9 | SCHWAB CHARLES CORP NEW. . 113.244 1,000,000 | ..oooceeee 1,004,274 | i [ i B54) [ e [ [ 20.3.2200 | 3.130 12/07/2017. | 01/25/2028.
828807 CN 5 | SIMON PPTY GROUP LP.......ccooviviriiiieiiriesierisseissessssssessesessessnins ...104.301 cevrereneees 1,565,000 | v 1,561,817 | s | e 182 | i [ [0 2,750 [ 2.851 12/19/2012. | 02/01/2023.
828807 DC 8 | SIMON PPTY GROUP LP.......ccoonieiriiieiieiieeiesiseissssssssssessesissesssias ..111.070 1,110,700 | .oooovrvrne 1,000,000 ) [ e | e | 2003375 | s 3.286 06/22/2017. | 06/15/2027.
828807 DE 4 |SIMON PPTY GROUP LP.. 111752 2,793,800 .....2,500,000 ) [FESTSTSTRUURTORIN IVURPPORPRORRPRRORN IVPOOR: X £ T IO 3.375 02/05/2020. | 12/01/2027.
832696 AH 1 |SMUCKERJM CO ...103.027 3,090,810 ....3,000,000 1866) | ovvoeeerierieees [ s [ 000 3.000 | 2.941 05/08/2015. | 03/15/2022.
855244 AJ 8 | STARBUCKS CORP ..100.122 | ..............7,008,540 | ..............7,000,000 | ............7,000,312 | .ccoocevriirriririirians | v (37,055) [ ..o [ [ 202,100 | e, 1.565 05/11/2016. | 02/04/2021.
855244 AP 4 | STARBUCKS CORP 114,617 ...573,085 | ... 104 | oo [ e [0 3.500 [ 3.527 04/16/2018. | 03/01/2028.
857477 AN 3 |STATE STR CORP......... ...110.959 1,109,590 | ..cooovrerne 1,000,000 103 | coveeeerierinens [ v [ 0000 3.300 [ e 3.312 12/10/2014. | 12/16/2024.
857477 AZ 6 |STATE STRCORP......... ...103.126 2,062,520 ......2,000,000 (3,587) | cvvvrevrrevererreinne | ceverreierercinenins [ 000 2.653 | i 2.464 06/21/2017. | 05/15/2023.
857477 AL 7 |STATE STREET CORP ...106.333 2,817,824 ....2,650,000 8,575 | covverrrrenrrriinnne | e [ 03100 | 3.464 11/22/2013. | 05/15/2023.
863667 AH 4 |STRYKER CORP............. .. 111,557 ,577,850 5,000,000 | oooereeere 927,719 | s | i 13416 | o | e [ 200 3.375 | e 3.704 06/04/2018. | 11/01/2025.
867914 BS 1 |SUNTRUST BKS INC.......cccooovrrririraririnnns ...113.236 3,397,080 ....3,000,000 BAT [ e | e | e 8000 | e 4.021 04/24/2018. | 05/01/2025.
871829 AQ 0 |SYSCO CORP ...103.061 ,030,610 1,000,000 997,930 1,383 [ o [ e [ 02,600 | e 2.747 06/06/2012. | 06/12/2022.
87612E AZ 9 |TARGET CORP. ...102.764 1,027,640 ..1,000,000 ,010,833 | oo [ s (10,232) [ ..o [ e [ 202,900 | oo, 1.843 04/01/2016. | 01/15/2022.
87612E BL 9 |TARGET CORP ...107.046 ,070,460 1,000,000 ...1,068,112 (888) | vvvveerrerrnerireees | vvrenernerirerinenns [ 0000 2.250 | i 0.607 12/11/2020. | 04/15/2025.
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87236Y AF 5 | TD AMERITRADE HOLDINGS CORP.......cccovvuriiriniieinnieiersssiesessssinsenns | cereees 1.FFE. .3,343,099 |...112.050 ....3,588,961 ...3,203,000 | . 3,323,081 | e [ e (17,448) [ ..o | e [ e 3.300 |...... 2,645 |AO...... .105,699 | 11/07/2019. | 04/01/2027.
87236Y AH 1 |TD AMERITRADE HOLDINGS CORP.......cccovrvmierrimeemerieesssesenssninseinnes | aeeie 1. FFE.]| oo 11,022,660 |...109.787 | .. ...1,097,870 | ... ...1,000,000 | ..ccoonee. 1,014,702 [CICTC) ) TR IR BN 3.750 |...... 3.258 |AO...... 02/21/2019. | 04/01/2024.
882508 BH 6 | TEXAS INSTRS INC.....cooiiiiiiiireiiiineiieeiseisesissssesssessssisssssssssesssenes | eeens 1EFE. i | s 1,026,780 |...103.707 | ...cccovunee 1,037,070 | .coooovrvnne 1,000,000 | ..coovvvnnee 1,023,659 |......... (B,121) | oo | e | s 1.375 | ...... 0.789 |MS...... 06/12/2020. | 03/12/2025.
872540 AP 4 | TUX COS INC....ooivuiriririrrirerinirieriesieseseessesesssie e ssissssessesssnenss. | eeens 1.FFE.......... .3,371,585 | ...104.603 ....3,661,105 ...3,500,000 BA457,402 | oo | s 17,089 [ .o [ e | e 2500 |...... 3.035 |MN...... 08/19/2015. | 05/15/2023.
89233P 5T 9 | TOYOTAMOTOR CREDIT CORP......ccoomirierirrireessienserseniesesseessnisssnsens | sevien 1.EFE......... .2,150,000 |...103.143 | .. ....2,062,860 | ... ...2,000,000 | ... .2,028,184 (26,821) | ..vvrvererrieinnes [ e [ v 3.300 |...... 1913 [....... 04/18/2016. | 01/12/2022.
07330N AT 2 | TRUIST FINANCIAL CORP......covurrveiireierinnieirssisissssssssessssesssssssensenes. | connens 1FFE | e 1,058,780 |...105.983 | .............. 1,059,830 | .ovvevrrne 1,000,000 | ..o 1,057,954 |......... (7225 | RN IO PSP 2.150 |..... 0.623 [UD.cove | v 1,493 [ e 12/11/2020. | 12/06/2024.
91159H HC 7 |U S BANCORP MTNS BK ENT.....ccoovivrrieimerinirieereniseesseesssssensenssssenns | ceeeees 1.EFE........ .1,539,307 |...103.062 ....1,597,461 ...1,550,000 | ..ocernee. 1,548,284 1,373 [ e | e | e 3.000 |...... 3.094 |MS...... 13,692 | ..........46,500 | 11/20/2013. | 03/15/2022.
91159H  HK 9 |U SBANCORP MTNS BK ENT......ccooouiriirriireiiireiinceiiesesiesesieessiesenes | oeeees L2|1GFE | e .3,622,570 |...110.594 | .. ...3,870,790 | ... ...3,500,000 | . 3,556,379 | ..o | e (14,522) | ..o [ [ e 3.600 |...... 3.125 |MS...... .38,500 .126,000 |03/01/2016. | 09/11/2024.
907818 DY 1 |UNION PAC CORP........covririrrirrereinirierierisseesssssssssessesssssssssssssssenines | eonenes | oo | vevereeens 2| 2AFE. i | i 996,690 |...109.242 | ........c..... 1,092,420 | ....covvvnnee 1,000,000 | ..cooovernnene 998,584 | ......... 323 3.250 |...... 3.288 |JJ....... 08/07/2014. | 01/15/2025.
907818  EY 0 |UNION PAC CORP.......otveurimitrireireeiseisessesisseesssssssssss s sssssssisnes | oseens 2.AFE....... .5,952,000 |...118.720 ....5,936,000 ...5,000,000 5,920,713 | oo | e (31,287) | ovvreereerseines [ e [ i 3.950 |...... 1.342 [MS...... 09/25/2020. | 09/10/2028.
911312 AQ 9 |UNITED PARCEL SERVICE INC......coovivirriririiinniienieriseeiesinsieesienens | reeees 1.GFE. 1,498,170 |...103.726 | .. ...1,5655,890 | ... ...1,500,000 | ... .1,499,579 232 [ v | e | s 2450 |...... 2466 |AO...... 6,750 | 03/03/2017. | 10/01/2022.
911312 AY 2 |UNITED PARCEL SERVICE INC......ccccosvvrrrrrenerinrrnerneniseesensssssnsensnenens | eveeens | oo | sevvesnend [ TG FE i | s 499,820 |...109.155 | ....oovvvvurrenns 545775 | ..ovvvreriens 500,000 | ..oovvrnrerns 499,890 |......... L/ TN ISR IO 2400 |...... 2.404 |MN...... 10/19/2016. | 11/15/2026.
913017 CR 8 |UNITED TECHNOLOGIES CORP .1,000,000 |...112.166 ...1,121,660 ...1,000,000 1,000,000 | o | e | s | s | 3.125 |...... 3.125 |MN...... 05/01/2017. | 05/04/2027.
90331H MS 9 |US BK NATL ASSN MINNEAPOLIS.. ...996,630 |...108.834 | .. ...1,088,340 | ... ...1,000,000 | .... ...998,514 340 | o | e | e 2.800 |...... 2.839 |WJ....... 01/22/2015. | 01/27/2025.
90327Q°  CY 3 |USAA CAP CORP.....c.covvumrrrrrineirserinsisnrsessesesseessssisenssssessssessssssssesseses | teevens | oo | sevennens] [ 1B FEviiiiins | v 998,910 |...100.724 | .....cceevenee 1,007,240 | .cooovvvnne 1,000,000 | ..coooeernnne 999,905 | ......... 224 | o | e | s 2.000 |...... 2.023 | Do | v 1,667 | o 20,000 | 05/23/2016. | 06/01/2021.
92343V BR 4 |VERIZON COMMUNICATIONS INC .3,358,800 |...112.684 3,380,520 ...3,000,000 13,163,928 (57,270) | .ovevvvreririrines [ oo [ e 5.150 |...... 3.032 |MS...... .154,500 |06/19/2017. | 09/15/2023.
92826C AC 6 |VISAINC. ..ot ...515,250 |...104.642 500,000 ....504,346 (2,356) | cvvvoverrerneinenes | eererenrneienieninn | s 2.800 |...... 2.301 | JD....... 03/01/2016. | 12/14/2022.
92826C AL 6 |VISAINC ...106.432 ....8,514,560 ...8,000,000 8,469,765 (4,555) | cooooveovirrinni | e | s 1.900 |...... 0.912 |AO...... 12/09/2020. | 04/15/2027.
931142 EE 9 |WALMARTINC... . 117.785 ..11,778,500 .10,000,000 11,847,621 (67,579) | ..overeerveernernes [ e [ 203700 | e, 1.043 |JD 09/22/2020. | 06/26/2028.
94106L BE 8 |WASTE MGMT INC ...112.902 ...1,716,110 ...1,520,000 (12,903) | oo | e | 2003150 | i 1.408 |MN...... ..6,118 06/17/2020. | 11/15/2027.
94974B  EV 8 |WELLS FARGO CO ...101.056 249 | oo | e | e 4600 4.626 |AO...... .11,500 03/22/2011. | 04/01/2021.
94974B  FC 9 |WELLS FARGO CO ...103.676 (3,371) | oo | eerrereneensninneins | 20003500 | oece 2.789 493 01/09/2017. | 03/08/2022.
94974B  GA 2 |WELLS FARGO CO ...109.521 276 [ oo [ e [ 00.3.300 [ 3.332 10,267 09/02/2014. | 09/09/2024.
94974B  GL 8 |WELLS FARGO CO L7178 (5,401) | oo | vervrereneenenineine | e300 | e 3.599 .18,992 06/22/2017. | 07/22/2027.
96332H CE 7 |WHIRLPOOL CORP .. . ...105.775 . (38472 | oo [ e [ 700 | 3.323 11,750 11/25/2014. | 06/01/2022.
98419M AJ 9 |XYLEMINC 2,838,330 |...112.419 2,881,932 17,829 | s [ [0 3.250 [ 4.013 .16,250 06/13/2018. | 11/01/2026.
064149  C8 8 | BANK NOVA SCOTIA HALIFAX.....ccoiurerrrremerserinesiensesissesssssssssesssenes .1,006,880 |...100.092 .1,000,029 (844) | covvveerrerieens [ e [ b375 [ 4.288 04/20/2011.| 01/13/2021.
559222 AQ 7 |MAGNA INTERNATIONAL INC .3,039,180 |...109.557 | .. ....3,286,710 | ... .3,018,433 (5,350) | cvvovereererrnrerrnns [ eorermriverinnnriierns | 2000 3.625 | i 3.421 12/01/2016. | 06/15/2024.
78012K  ZG 5 |ROYAL BANK OF CANADAL........coocvmmrirmrimeensninernerirenssenssssisssssensssssnenss | sevveee | G | evvvnvnnes [ 1.0 FEuviiiiiis | v 1,299,701 |...102.738 | ..cocvvvrnee 1,335,594 | ... 1,300,000 | ..coorrenee 1,299,909 |......... 725 U IRSURRRRRO IOOot2 ¢ | I B 2.757 01/25/2017. | 02/01/2022.
78013X W2 0 |ROYAL BANK OF CANADA 1,020,140 |...109.032 ....1,090,320 1,000,000 1,012,287 (4,187) | oo | | 2003700 [ 3.231 02/06/2019. | 10/05/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. oorr.817,364,760 XXX . 645,245,310 | ..........598,325,000 | ........611,834,511 | .0 [ e (1,927,302) 0 0 XXX . ....15,957,525 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated). ... ereirrririsiisieisieriierisesssssissenssssss s ssssssssnsns | aensseeed 617,364,760 XXX [ s 645,245,310 | ......... 598,325,000 | ......... 611,834,511 | .o 0]... (1,927,302) | coooovvverireens (V)] 0 XXX XXX | oo 4,516,903 |....15,957,525 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. . ..v..verressersserssserssens s ees st | eeniines 871,383,425 XXX | s 906,036,288 | .......... 850,165,000 | ......... 864,831,500 | ..o 0 ... (2,120,121) 0 0| XXX XXX XXX | oo 5,297,364 |....19,295,513 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ..o | ceniines 242,899,886 XXX [ 247,049,749 | ......... 238,654,371 | ......... 241,114,312 | o0 | (911,189) | v (V)] I 0| XXX XXX XXX | e 565,173 | ..... 6,687,974 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUNLIES. ............ovviiviiiiiisiiessiies s sssssssssssssssnnns | consirid 88,216,922 XXX ] s 90,597,342 | ............ 84,600,000 | .......... 86,635,172 | o0 | i (407,011) 0 0| XXX XXX XXX | 246,013 | ..... 2,695,660 XXX XXX
8399999. Grand Total - Bonds.... B [ 1,202,500,233 XXX | e 1,243,683,379 1,173,419,371 | ...... 1,192,580,984 | ....cccoovvriverrnen0 | e (3,438,321) | covoervrrirens (V1 0] XXX XXX XXX | ... 6,108,550 | ....28,679,147 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 585,943,333 1B . ....9,206,990 1C . 1D ... 34,673,625 1E .....68,215,769 1F ........148,749,049 1G ..119,432,084




Lol

Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

Codes 6 7 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
2A .......107,388,767 2B .. .59,713,147
3A 3B ..
4A 4B 0
5A . 5B 0
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3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscell is (Unaffiliated) Perpetual Preferred
G05384 20 4 | ASPEN INSURANCE HOLDINGS LTD.....oevveeumrreermmrressmensessmsessesssessessennes | e C o 20,000.000 | ...cvvverrnnrrennns 1:26.260 | oo 525,200 |....... 26.260 525,200 507,641 3516 3516 | oo | e 17,559 17,559 3AFE........ 12/16/2020.
04686 20 0 |ATHENE HOLDING LTD.....ovcvveerrrrerrcrreesnenresssssessssnensessssensssssseessssssensens | wrnnee | C [ v 15,000.000 | .covveorvucrrierianes ...26.950 404,250 26.950 404,250 379,920 5273 24,329 24,329 2CFE.... 09/18/2020.
04686 40 8 | ATHENE HOLDING LTD.....covvverrrreerrnresrssersssnessesssssnsssssensssssssesssssssenness | wevenne | C [ ovrenns 5,000.000 ...25.240 126,200 25.240 126,200 124,850 ....1,350 1,350 2DFE... 12/15/2020.
11272B 10 3 |BROOKFIELD FIN T UK PLC.......oocvrerreiimerrcirsenresiseneessesnessssesssssssmsssssssnns | evivene | C [ 20,000.000 v [ 25890 | s 517,800 |....... 25.890 517,800 499,800 ..18,000 18,000 2.FE 11/18/2020.
G16252 26 7 |BROOKFIELD INFRASTUCTURE PARTNERS LP.........coocommrreiiinerrcerenniinns [ i Cl. 20,000.000 | ...ovvverrnnreenns 126660 | oo 533,200 |....... 26.660 533,200 505,804 5979 27,396 27,396 09/17/2020.
060505 58 3 |BANK OF AMERICA CORPORATION [V 10,000.000 ...24990 |.............249,900 | ....... 24.990 249,900 249,854 46 46 2.CFE... 12/14/2020.
06055H 40 0 |BANK OF AMERICA CORPORATION [0 20,000.000 ..26.550 |.................531,000 |....... 26.550 531,000 499,100 | oo [ e [ e [ s 31,900 31,900 2CFE.... 10/28/2020.
174610 40 2 |CITIZENS FINANCIAL GROUP INC........ccoiivmmmmrrrrivveensisnsssesssssssssasnsssesssssenes | wovveens [ 15,000.000 ..26.730 | ................400,950 | ....... 26.730 400,950 365,294 | ..o 4,687 | ..o 4,687 35,656 35,656 3AFE.... 07/23/2020.
20452E 20 0 |EQUITABLE HOLDINGS INC [ 20,000.000 ..26.640 | .................532,800 |...... 26.640 532,800 498,338 | ..ooorriirrerrriins [ s 10,664 | ..o [ v 34,462 34,462 3.FE 09/03/2020.
38144X 60 9 | GOLDMAN SACHS GROUP INC [V 20,000.000 25170 | ...ccoeeerr.....503,400 | ...... 25.170 503,400 500,398 3,002 3,002 3AFE....... 12/22/2020.
43010E 50 3 |HIGHLAND INCOME FD.......comtirviemcrreirmerreisserssssnssssssnessssssesssssssessssssneees | coveenes [V 20,000.000 ...26.240 26.240 524,800 BA54T5 | oo | coveireenind 4,883 9,325 9,325 1.EFE...... 12/28/2020.
61747S 50 4 |MORGAN STANLEY [V 20,000.000 ..24.950 |.................499,000 |....... 24.950 499,000 500,578 BT [ e [ orrerreiieeneeiis [ e (1,578) (1,578) 2CFE.... 12/11/2020.
76882G 20 6 |RIVERNORTH DOUBLELINE STRATEGIC [V 20,000.000 ..24.980 |................499,600 | ....... 24.980 499,600 499,156 | ..ooorreeererreiins [ s 1,002 444 444 12/14/2020.
82669G 20 3 | SIGNATURE BANKNEW YORK N Y.....ooimmrveiimmrmeimnrmensmeressasessesssnenssssnns | e [V 15,000.000 ..25.650 | ... 384,750 | ... 25.650 384,750 373,500 | covvveeerrerineennns | ceveireerensieenenns | ceesseersessseenenes | s 11,250 11,250 3AFE....... 12/11/2020.
89832Q 69 5 | TRUIST FINANCIAL CORP [V 22,000.000 ..21670 |...........608,740 | ....... 27.670 608,740 556,734 8,563 52,006 52,006 2BFE....... 08/05/2020.
902973 73 4 |USBANCORP [V 20,000.000 e 25230 | ... ..504,600 | ....... 25.230 504,600 500,000 | ..o A083 | oo | e | e 4,600 4,600 2AFE...... 10/20/2020.
94988U 15 1 |WELLS FARGO CO NEW......ccommiivviviimmmmiisinsssicsssssssssssssssssssssssssssssssssssnnnns | woneeees v | e 20,000.000 | ..ccooonvrrrriiieens 126420 | i 528,400 |....... 26.420 528,400 499,328 5,938 29,072 29,072 2BFE.... 09/14/2020.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 7,874,590 XXX | 7,874,590 | ..o 7,575,770 | .o 17,377 | oo 50,505 | ..o 0 ] e 298,819 0 0 298,819 0 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
008252 84 3 | AFFILIATED MANAGERS GROUP INC........ccoovvvuimmmmiiinnriiisnssiissesisissnnies | coneeies [ 20,000.000 24.97 499,400 26.370 527,400 499,400 6,399 0 2.FE 09/18/2020.
084423 88 8 |BERKLEY WR CORP e 15,000.000 25.00 375,000 |....... 26.280 394,200 375,000 | covveveeenreiiiennes | crrenenins 4,383 0 2.FE 09/16/2020.
25746U 84 4 |DOMINION ENERGY INC. 2,233.000 25.80 57,679 | ... 26.180 58,460 57,679 0 2CFE.... 12/11/2020.
233331 82 6 |DTE ENERGY CO....oirveuurreererreiserssisnessessssesssssssessssssessssseesssssssssssssnes | soveeses [V 21,000.000 25.00 525,000 | ....... 27.140 569,940 525,000 6,635 0 2.FE 09/22/2020.
524901 60 0 |LEGG MASON INC. I I 3,788.000 25.25 95,675 | ....... 25.610 97,011 95,675 2,581 0 2AFE...... 08/12/2020.
744320 88 8 |PRUDENTIAL FINANCIAL INC [V 20,000.000 25.00 500,000 | ....... 26.480 529,600 500,000 5,730 0 2.FE 08/18/2020.
842587 88 3 | SOUTHERN CO.....coouuuimirisimrisssmsrssssssssssssssssssssssssssssssssssssssssssssssssennes | soseenes o 15,000.000 25.00 375,000 | ....... 26.920 403,800 375,000 0 2.FE 09/15/2020.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 2,427,754 XXX 2,580,411 2,427,754 6,635 | ..cocene 19,093 0 0 0 0 0 0 XXX XXX
8999999, TOtal - PrEfEITeA SHOCKS............cvveeeeirveiieirieiierieiiesieiiae i esssssssnssiss | osesssssssessssssssssssssesssssssssssssss s sssssssessssssssssssssnsnens | cooneneees 10,302,344 XXX | 10,455,001 | ........... 10,003,524 24,012 69,598 0 ... 298,819 0 0 298,819 0 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A e 0 L1 T 0 L (O 0 L[> I 0 1E e 524,800 L SN 0 LT 0
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
G1151C 10 1 |ACCENTURE PLC IRELAND........coooirviieimnimerierieesiesssesissssssssssssesssesssseesssssssssssnsnenes | seveens Cl 7,900.000 | ...............2,063,559 |..... 261.210 | oo 2,063,559 | ..oovvverinee 1,076,796 | ...vvrvercerrriniinnes 17,919 410,976 | ovvooeeeieiiens [ e 410,976 | ..o 09/30/2020. | .oovvvnviririnee
M0854Q 10 5 |ALLOT COMMUNICATIONS LTD......coiiuiireiieiiresiseeissiseisesssesisessssissssssssessssssssens | seveees Cl 7,890.000 | ....ccocveeee.n..83,003 | .o 10.520 ....83,003 ....39,828 ..15,938 15,938 06/28/2017.
G29183 10 3 |EATON CORP PLC.......coiumiiiiririiiieiissiiesiesissesssssssse st essssesssssesssse e sesesessssssssans | soreeens (o 21,950.000 | ...............2,637,073 |..... 120.140 | .... 2,637,073 | .... 1,688,143 | ... 42,322 560,379 | ..o | e 560,379 | ..o 09/21/2020.
GB5960L 10 3 | MEDTRONIC PLC.......ovuiieieimimeieresiieesssiseesessssssesssessssesssssssssessesssssesssssssssssssnens. | soneeens [oF 20,880.000 | ...............2,445,883 |..... 117140 | v 2,445,883 | ....ocovvvenee 1,780,519 12,110 28,321 163,203 | oo | e 163,203 | oo 09/30/2020.
641089 40 B [NESTLE S A ..ottt ssssssssssssnessnns | vosesens Cl . 30,200.000 45,402 266,449 | ...coooovivervinins | e 266,449 | ....... 10/19/2020.
GB518L 10 8 |NIELSEN HLDGS PLC........coouirirrircereieriesiesissesssissssesssesssessessssssssssessssessesssssssns | soneeens C 4,390.000 (1,344) | oo | s (1,344) | ........ 12/29/2020.
GB564A 10 5 |NOMAD HLDGS LTD....covouiiiiiiiiiiiiiniiisiiiesi i ssssssssssssssssssssses | consiens Cl 9,626.000 X .52,724 52,724 | ........ 06/10/2020.
G7S00T 10 4 |PENTAIR PLC......oiiiiiiiciieseiesieise ittt sssessssensensssessninns | sevinens Cl 2,372.000 | .coovereennn 125,929 | Lo, 53.090 ..125,929 1,803 17,126 17,126 |........ 07/26/2019.
68235B 10 9 |180 DEGREE CAP CORP........cooumiririitmeiireirerissisessessseesessssisssssesssssssssssssssssssssssnses | sevsees o 135,448.000 | ..................300,695 | ......... 2220 | ... ..300,695 | ... ..194,236 17,220 17,220 |........ 11/09/2020.
00287Y 10 9 [ABBVIE INC ..ot ensnss | venssans O 26,800.000 | ...............2,871,620 |..... 107.150 | covvrcirne 2,871,620 | ..ooovvrnnee. 2,509,262 | ..o 61,030 362,358 | .o | e 362,358 | ..o 12/10/2020.
003881 30 7 |ACACIA RESH CORP.......ccrtririmriieriieeieeissisesssssssessesssssesssssssssssssessessssessssssssssens | vovssene | oo | evvene 70,283.000 | ..ooovrrernnn 276,915 | ..o 3.940 ..276,915 ..184,087 ..94,061 94,061 03/23/2020.
006351 30 8 |ADAMS RES & ENERGY INC [ 20,204.000 | .. ..486916 | ...... 24.100 | ... .486,916 | ... ..482,878 18,085 (55,223)| ........ 168,799 | oo (224,022) | ....oovorriiriinins 07/16/2020.
009158 10 6 |AIRPRODS & CHEMS INC........coouiviriiieiiririreriessiessiensesessessssssssssssenssessssssssssessnses | coveeens [V 9,395.000 | ..oovvvuvenes 2,566,902 |..... 273220 | oo 2,566,902 | ...covrrenes 2,244,185 | ..oovvvrieriens 26,324 322,717 | v | v 322,717 |........ 09/28/2020.
018581 10 8 | ALLIANCE DATA SYSTEMS CORP.......cccostiirrimerierireeireesssissessesssesesessssissessesssssssenes | seseinns [V 4,217.000 | .. ..312,480 | ...... 74.100 ..312,480 ..257,314 900 ..55,165 55,165 | ........ 12/07/2020.
02005N 10 0 [ALLY FINLINC...coooiiiririiiiieiiesicrierisssissiiesi s ensssssssssssssssesssesessnss. | sereeens IV 4,009.000 | .. 142,961 | 35.660 | ... 142,961 | ... ..110,653 3,047 ..20,446 20,446 |........ 08/07/2019.
02083X 10 3 |ALPINE INCOME PPTY TRINC....ccoirirereeririnirierienesseesssesssssessessssessssssssssssssesssnnes. | seveens [V 7,893.000 | oooririrrnes 118,316 | ...... 14.990 | .o 118,316 | covvvevrcrirs 140,437 | oo 4,852 (225 ) O SN (V225 P ) ) 11/13/2020.
031162 10 0 |AMGEN INC COM.....oiiimiimiiiiiriiecise it ssessssssssss | eneinn o 13,100.000 3,011,952 | ..... 229.920 ...3,011,952 ...2,518,316 82,520 (112,676) .(112,676) | . .. | 03/02/2020.
032332 50 4 |AMTECH SYS INC....cooirirrerieiirieiiesiesiseessssissessessess s ssssssssssessenssssssssssssssens | sevesens [ 59,692.000 | .. ...380,835 | ........ 6.380 | ... 380,835 | ... 302,614 (18,508) ..(18,508) | . .1 01/31/2020.
00187Y 10 0 |APIGROUP CORP.......coovurtrrireirnrineiiesiesiseessssssisse s ssssss st issssans | anvsees I 30,789.000 | .oooorverrirnns 558,820 | ...... 18150 | .vvvverirnnne 558,820 | ...covvrerrinnes 336,495 | ..o 217,076 | v | e 217,076 04/08/2020.
037833 10 0 |APPLE INC.....otiuuiiiriciiriceissisiie ettt nisssssessenes | oneiens [ 36,240.000 4,808,686 |..... 132.690 ...4,808,686 ...1,590,610 28,948 2,158,834 ..2,158,834 .. | 02/28/2020.
03966V 10 7 | ARCONIC CORPORATION.......covuureumrrrmeireesersaessessessseseseessssssssssesssesssssssssssssssssssens | aeveees o 14,286.000 425,723 185,531 240,192 . 240,192 .| 09/15/2020.
039653 10 0 |ARCOSA INC......cooviiiiiiiiiiirissisiesiceiesisissssssss s essssesssssssissssesssssssessssssisesssens | cennins [ eon | coviea 8,103.000 1,745 ..84,109 84,109 10/16/2019.
049430 10 1 |ATLAS TECHNICAL CONSULTANTS IN.... 10,710.000 (29,050) .(29,050) . .1 10/07/2020.
05366Y 20 1 |AVIAT NETWORKS INC NEW. SO VPO UV O 12,883.000 262,330 | .ooveericineins | e 262,330 02/26/2020.
00246W 10 3 [ AXT INC..ouiiiriiiirerieieissiesiesi ettt esessessssessenssenenns | eovieens | oon | veveee 24,750.000 139,253 | .o 10,058 | oo 129,195 | oo 11/04/2019.
05580M 10 8 |B. RILEY FINANCIAL INC . .2,700.000 ..38,078 38,078 11/10/2020.
060505 10 4 |BANK OF AMERICA CORPORATION.... s | R 135,270.000 83,662 (311,509) | cvvvvvvervrirvernnns | e (311,509) | ovovvevrirrierinrieinas 11/16/2020.
05544A 10 9 |BG STAFFINGINC........ccooevvvnnee 3,301.000 330 ..14,003 14,003 10/16/2020.
090672 10 6 |BIOTELEMETRY INC .3,689.000 105,048 ..105,048 .| 10/30/2020.
09215C 10 5 |BLACKKNIGHT INC 3,234.000 ..86,419 86,419 03/24/2020.
09260C 30 7 |BLACKROCK FDS Vl...otviuivueimrireinerisersessesssssessessssssessesssssssssssssssssssessesssesssssnns | soneeens o 778,179.524 7,859,613 80,640 | ..o | e (139,226) | ...eovvvrrircrinnns . (139,226) | . .. [ 12/31/2020.
09247X 10 1 | BLACKROCK INC......ovtiiiriiiiiiiinsissisisisssie e ssssssssssssessessssssesssssssssssensnns | onsses | s 3,340.000 | .. .2,409,944 48,497 737,514 . 737,514 .. | 02/28/2020.
11135F 10 1 |BROADCOM INC.....comeiuiirriiiieeieeieisenssessssssesssesessesssssssssssesssessssssssssssssssesssesssnsess | sonesens [V 5,765.000 | ...ovvunerenes 2,524,205 76,963 T14,216 | oo | e T14.216 | oo 02/28/2020.
117043 10 9 |BRUNSWICK CORP......coooiiiiitiiniiieiie st | seviens [V 3,050.000 ....232,532 2,885 .61,618 61,618 |....... 03/13/2020.
129500 10 4 [CALERES INC....cooiiiiiiriiiieieni it ssesssenssnins. | sevinens [V 4,930.000 ..16,464 16,464 | ....... 11/23/2020.
13765N 10 7 | CANNAE HOLDINGS INC......couieuirireiireireniseiseisesieeessessssisessesssssssssssssessssssssssssssnss | seseenns JIO 5,383.000 ..38,112 38,112 |........ 11/29/2018.
15872M 10 4 | CHAMPIONX CORPORATION.......couurirrirmrianiiiierieneseeissisessesssssssessenssssssessensssens | coveens [ 20,280.000 .62,121 62,121 12/10/2020.
159864 10 7 |CHARLES RIV LABS INTL INC.....ccivimiimeiiniiieeienieesesiesssesiessesssesssssssessenssesssssesas | seveens [V 1,070.000 123,453 | oo | e 123,453 | oo 03/19/2020.
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166764 10 0 [CHEVRONTEXACO CORP.......ccoviiiircriieierieisinsiessssssssesssiessssssssssssssesssssessesssssses | osssnne | ver | ovvnee 25,000.000 | ..ccoverreneee 2,111,250 | .....84.450 | ..............2,111,250 | oo 2,062,513 | oo 122,744 54,546 | ... 738,866 | ....cccoenn (G123 710) 1 IR 03/26/2020. | .....covvvreree.
171484 10 8 |CHURCHILL DOWNS INC......couivmriririenienieeserisssisessenssssesssssesssessensssssssssssssssessnes | sevsnene | or | cvevenes 1,350.000 262,967 115,259 115,259 .| 07/30/2020.
17275R 10 2 |CISCO SYSTEMS.... 9,335.000 ,760,241 45,766 (68,250) 11/13/2020.
17306X 10 2 |CITITRENDS INC......coovireirinrirerienirsrireiienrienienes [ 11,195.000 556,168 374,528 . ... | 08/19/2020.
174610 10 5 |CITIZENS FINL GROUP INC......cooirimiririrerireeiieisssiesiesessessessssisesssssssessssssssessssnns | sevsens e 103,060.000 ...3,685,426 133,017 (43,365) (43,365)| ... ... | 09/24/2020.
192176 10 5 [COFFEE HLDGS INC......cooviiiiiiicieiissiesinsississisisisssessssssesesssssssessesssssssssesssnsssssenss. | onssee e 102,078.000 391,980 (51,394) (51,394) | ... . | 10/28/2020.
191912 40 1 |COHEN & STEERS REAL ESTATE SEC........cccosiiiirierierinenseissriesiessssessssesssssssens | seveees .|.....374,809.248 ...6,109,391 144,937 530,885 | ...vovrvrerierins | e 530,885 |... 12/11/2020.
197641 10 3 |COLUMBIAFINL INC....coooiiiiiiiiiisiiciecesiessiissiesissssssissssssssssssssssssssas | sovienns | s | oo 33,934.000 528,013 (8,304) [ oo | s (8,304) | ... 10/22/2020.
20337X 10 9 | COMMSCOPE HLDG CO INC......orvrrrirrereriereneriesisesesssessssssessesisesessesssssssessesssesssnees | sevenene | oe | cveeres 5,050.000 | ..ovoncrirrrinns 67,670 | ... 13400 | ...ccocoovireere87,670 | oo 87,683 | s (13) (K)o 12/11/2020.
205477 10 2 | COMPUTER TASK GROUP INC.......cocsturriirierieeineissniseisenssssnessssssssesssssssssnssssssns | voveiene [ oo | evvens 34,155.000 209,029 ..32,106 32,106 |........ 12/04/2018.
20602D 10 1 [ CONCENTRIX CORP........covrrieiriireiiniineiresisisissssessssssssesssssssssessssssssssssessssssssesssnsssses | vevennss | oo | severen 3,230.000 318,801 ..32,854 32,854 | ... 12/15/2020.
221006 10 9 |CORVEL CORP......oveiieireieiseiteetieniesisseesesssesssesssssssssssssssssssssssessssssssssssssssssssesssnens | consnne | eon | cvvvenes 1,105.000 117,130 .42,640 42,640 |....... 06/12/2020.
223622 60 6 |COWEN INC......ccooiiiiiiicieicistissi s sssssssssisssiesssenssennss | ennins [ eon | covie 5,240.000 136,188 1,048 ..53,658 53,658 |........ 02/05/2018.
125919 30 8 |CPIAEROSTRUCTURES INC......cooivirirririririinesienieseseesenssesssesssesessesssssssssssessenes | sovnens | oee | verene 36,757.000 | ...ccooovererr. 140,816 | ... 3.831 | i 140,816 | oo 127,578 | e ..22,835 82,295 | ..o (59,460) | ..vvvvereererrriairines 04/16/2020.
224633 20 6 |CRAWFORD & CO.....oouriuiirineineiseeiisiiessssisesssssssessesssesisssssssssssssssssesssssssssssssses | conseene [ eon | aeveones 4,069.000 203 [ s | e 4,067 | oo ... | 11/02/2020.
126650 10 0 |CVS/CAREMARK CORPORATION.......ccotviuivimrimrimiisiiensriesiresessesssssessssesssenssssesnnsens | eovvens | oee | verens 44,800.000 69,238 (36,623) ... | 10/16/2020.
23283R 10 0 [CYRUSONE INC......ovveurirrireeieiesssisssesiississssssssssses s ssssssesssssssessssssssssssssssns | soesnns | ons | soervens 1,250.000 2,513 | oo [ s 9,650 ... | 11714/2018.
239360 10 0 |DAWSON GEOPHYSICAL CO......ccoooviiiiririiiiiniissiicsiesississsisssiessesssssssnssssssssssenes | convens [ oo | ovvene 28,608.000 ..32,480 . .| 01/13/2020.
25264R 20 7 |DIAMOND HILL INVESTMENT GROUP.........coovvvrieiirinermiieeinenieniseesserssssssensenssssens | eovenens | een | vovevienes 723.000 8,676 .20,114 20,114 03/16/2020.
254423 10 6 |DINEEQUITYINC..... 1,333.000 534 ..28,954 28,954 03/25/2020.
254709 10 8 |DISCOVER FINL SVCS.......oiiiiiniiesiieiineississsissssssiesssssssssssssssssssssssssssssssssssensssnss | vovssens oo | eovens 25,805.000 34,580 484,813 | oo [ s 484,813 10/15/2020.
254687 10 6 | DISNEY WALT COMPANY .....ooviimiririrrireesnninnessessessssessssssssssessessssessssssssssssssssssnens | vovesene [ oo | evvene 22,540.000 13,860 973,663 ... | 09/22/2020.
25787G 10 0 |DONNELLEY FINL SOLUTIONS INC.....ccovviriiiriirrirnriernnisirerisissssessserssssseesssssssssensens | vevenes | oo | vovens 18,725.000 137,756 137,756 .| 03/09/2020.
233331 10 7 |DTE ENERGY CO...cooivimiriieriiinierieisseiessiesssessesessesssssssssesssesssssssssssssessesssessssnnss | conerne | eon | cvvveen 4,232.000 4,592 9,007 .48,354 48,354 12/11/2020.
Y2187A 15 0 |EAGLE BULK SHIPPING INC 5,130.000 (11,812)] ... .| 01/27/2020.
26969P 10 8 |EAGLE MATERIALS INC.....cooviuiirirririiciiieienississiissiesesiessessssssssssssessessesssssssnnses. | vevinene | ee | cveenes 3,600.000 625 ..74,465 03/19/2020.
28618M 10 6 |ELEMENT SOLUTIONS INC......ovuuiimirimiiieererissisensessesssessssessessssssssssessesssssssessses | seessene [ oo | evvene 39,041.000 692,197 1,952 233,219 | v | e 233,219 |........ 02/05/2020.
29089Q 10 5 |EMERGENT BIOSOLUTIONS INC.....ccvviivririieinnieirerisisiessssssnssssessssssssenssssssssssnnns | voenns | oo | sever 1,520.000 136,192 17,190 17,190 |........ 12/01/2020.
29272W 10 9 |ENERGIZER HOLDINGS INC.......cvuriireiriirierisereseessssssssesssssssenssessssssssesssesssesssenes | sevenene | oe | cveenes 3,122.000 131,686 3,008 | oo [ s 8,156 | ovooerceiriiens | e 8,156 05/07/2020.
313148 30 6 |FEDERAL AGRIC MTG CORP.. . 2,219.000 4,172 .40,817 40,817 12/01/2020.
315910 86 9 |FIDELITY EMERGING MARKETS FUND......ccoviviriirieriiirieriesieeesssssssssesiensesesenes. | eveiens .|.....206,707.051 18,341 2,226,885 | ..oooveeveriiinns | e 2,226,885 12/07/2020.
320557 10 1 |FIRST INTERNET BANCORP.......ccccosiuiirieimerinerieniesissesssssssssensesssssesssssssssssssesssesens | sovesene [ oo | evve 14,044.000 3,194 17,742 77,742 09/15/2020.
339382 10 3 |FLEXSTEEL INDUSTRIES INC....covviiiriririernirneieisnisisesiseisssssiesssssssssesssssssssessssssnnses | eonenins | ee | ovvenns 9,417.000 4,571 152,095 | ..ooivviveniciees | e 152,095 |... 02/13/2020.
350060 10 9 |FOSTER LB CO...oouiieierriieeireeiseenseisessesiesssesessssssssssessesssessssssssssssessssssessssessssssnns | vovviene | oo | vevee 15,152.000 (P21 15) R N (27,986) | ... 12/21/2020.
357023 10 0 |FREIGHTCAR AMER INC.......coiiiiiiiiiririniissisciesieinsissiiesiesissesnssssissessesssenens | conviens [ oo | evven 24,905.000 ..36,859 28,392 | oo 8,467 12/12/2018.
35905A 10 9 [FRONTDOOR INC.....ooivirririiiiiiierierisseisssiesiessesesssssssssessessesssesssssssssssesssnsssens | vevevene | ee | cveenes 5,560.000 ..67,841 67,841 |........ 04/06/2020.
36467W 10 9 | GAMESTOP CORP NEW.......oiiiiiimiirerieeiieisesisseessesssssssssssessssessssssssssssssessssssssssssssnsns | sevsnene | ee | cvsnenes 3,177.000 47,501 47,501 |........ 03/18/2020.
36467 10 8 | GAMING & LEISURE PPTYS INC.......cvvviriririenrinniieriesiseeisnisssissesssessenssesessssssssens | eovnnees | ver | eoveenns 4,843.000 13,407 [Z25:1:10) ORI I (2,580) | ........ 12/24/2020.
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Y2685T 13 1 | GENCO SHIPPING & TRADING LTD.....oovvrivrriiiririiirineieienssiesssssssesesssssssssssessssssene | vevenees O 13,339.000 | ..o 98,175 | ........ 7.360 | .o 98,175 | v 123,550 | .o 3,135 (26,748) | oo | e (26,748) | ........ 02/20/12020. | ....ccvovvvnrec.
384556 10 6 | GRAHAM CORP......coouiimreiiicrieriesieessisess st ssseentenes | oveien o 11,047.000 3,645 (I 1010 O I (3,400) | ........ 03/12/2020. | .oovvvnvirirines
317609 35 2 | GRANDEUR PEAK INTERNATIONAL OPPORTUNITIES FUND.........ccoovumiiriierirneiriniins | eveens ... |..1,074,933.563 L Y A T IR 1,195,016 [ oo | e 1,195,016 | ..o 12/30/2020.
40619L 10 2 |HALL OF FAME RESORT & ENTERTAINMENT CO ceevereneenns | e [ 23,056.000 (3,689) [ ..o | s (3,689) 11/16/2020.
40619L 12 8 |HALL OF FAME RESORT & ENTERTAINMENT CO SSSTRRNEN IO [ 23,056.000 11/16/2020.
404139 10 7 |HC2 HOLDINGS INC....oviriiriririireriiieiesisisesssiessssssesesssisssessssssssssssesssssessesssssssssenss. | sevenens O 34,501.000 LGA12473 s 3.260 112,473 ..35,832 11/17/2020.
437076 10 2 |HOME DEPOT INC COM......oivimiimrmmiernenieeisesiseesenssssssesssesssssesssssssssesssessssssssessssssnes | sovesen [ 12,600.000 | .. 3,346,812 | ... 265.620 | .... ...3,346,812 62,985 466,151 09/18/2020.
438516 10 6 |HONEYWELL INTLINC.....coviiiiiiiiiiissicciecicnssie s | oneiens o 19,700.000 | .....ccoouues 4,190,190 |...... 212.700 | oo 4,190,190 61,521 794,204 09/02/2020.
441593 10 0 |HOULIHAN LOKEY INC.....coooivirrimiriciiieriieeiesisessesssssssesssesssssessessessssessesssssessssssssssnes | covesen [ 29,485.000 1,982,277 | ... 67.230 ...1,982,277 ...1,667,201 18,965 315,075 .. | 09/30/2020.
44244K 10 9 |HOUSTON WIRE & CABLE CO......ccouuieurirrineineesesisessensesissesssssssssssssessssssssssssssssnns | aeveees o 85,268.000 ...237,898 | ........ 2.790 | .... 237,898 | ... 190,014 100,351 | ........ 180,887 | ... . .. | 11/03/2020.
443201 10 8 [HOWMET AEROSPACE INC........ovviiiviiiernnisieississiesiessssssesssssssesessssssssssssenssssesss | vevsenes [ 6,576.000 | ................ 187,679 | ...... 28.540 | .ooviviinne 187,679 | oo 137,559 | o 132 .10,782 10,782 |........ 08/07/2019.
449253 10 3 [IAAINC ..ot | ennia [V 4,190.000 | ..coovvvverrrnn 272,266 | ... 64.980 ..272,266 ..133,461 ..96,717 96,717 03/19/2020.
4489IN 10 9 |IAC/INTERACTIVECORP NEW.......covoiiiiriciiiiiiiniisiesiesississisiiessssssessssisniies. | corenens [V 2,410.000 | .. ...456,334 |..... 189.350 | ... ..456,334 | ... ..284,259 172,075 | oo | e 172,075 | oo 09/04/2020.
45409B 80 0 [INDEXIQ ETF TRu...cooiiieiiriirieerierieeeiessesisessesssesssessesessssssesssssssesssessssssssssssssssssssenes | coveens ver | +.255,453.000 | .cooonernee. 8,514,248 | ... 33.330 | oo 8,514,248 | .......ccc..... 8,235,575 | ..oovveerieririereenns ..33,209 33,209 |........ 02/06/2019.
45688C 10 7 [INGEVITY CORP.....oiieiietiiicetseiseesests ettt | ceseens [0 860.000 ....65,128 ...45,464 ..19,664 19,664 10/02/2020.
461148 10 8 |INTEVAC INC...ooiiiiiiiriiiiiiiesiesie st nisssssessenns | oneien [ 43,943.000 .316,829 | ... ..215,309 rer | e [ | 6,591 | oo | e 6,591 | oo 12/20/2018.
461203 10 1 |INVACARE CORP.......oooiieiieristieeiesiseisesssssi st sss st snsensesssesens | esesen [ 14,582.000 | ....ooovvirerrnn 130,509 | ........8.950 | oo 130,509 | oo 60,040 | ..coovveririrrirnens 365 Q07 R (1,021) | ........ 12/19/2018.
46137V 61 3 |INVESCO EFT TR FTSE RAFI US 1000 s | e o 136,041.000 ..18,120,661 |..... 133.200 .18,120,661 .15,466,178 357,608 882,906 882,906 .. | 11/07/2018.
46138G 66 4 |INVESCO ETF TR INVESCO S&PSMALLCAP...... SOOI IO o 80,673.000 | .. 6,542,766 | ...... 81.102 | .... ...6,542,766 ...3,856,330 58,327 | oo | eeereeens 1,050,548 | ...coovvvririininne . .. | 11/07/2018.
46269C 10 2 |IRIDIUM COMMUNICATIONS INC.....oeruuivmrinrireireiseisesiesssseesesssessessesssssesssssssenns. | ceeeens [V 6,240.000 | .oovvrvnrirne 245388 | ...... 39.325 | oo 245388 | ...oocovreern 155,448 | i ..91,634 91,634 |........ 08/02/2019.
46432F 84 2 |ISHARES CORE MSCI EAFE ETF.....cotiiiiieiierinrieisnisesiesiesesssisssisesiessesssensssnions | coveens o 157,376.000 ..10,873,108 | ...... 69.090 .10,873,108 206,505 605,898 605,898 .. [ 12/09/2016.
464285 10 5 |ISHARES GOLD TRUST......ivuuirieriierierinsisessssssssssessesesssssssssssssssssesssssssssssssssesssenes | sosesen ver | +.451,191.000 | ...............8,180,093 | ......18.130 | ..ccc0oee0rnn.8,180,093 | oo 5,098,454 | oo | e [ e | e 1,637,823 | ..oovvvceririieins . ...1,637,823 .| 02/19/2019.
46564T 10 7 [ITERISINC. ..ottt sensnnns | seenies | e 18,876.000 ..12,458 12,458 06/16/2015.
46609) 10 6 |J ALEXANDERS HOLDINGS INC. 13,785.000 3,377 (31,292) | .1 01/18/2018.
46625H 10 0 |J P MORGAN CHASE & CO.....oovvvmiiiiiiieisciieeiseiie sttt isssins | coneeens [ 35,100.000 90,778 119,419 119,419 .. [ 10/15/2020.
46590V 10 0 |JBG SMITH PPTYS IV 4,110.000 3,699 (35,428) (35,428) | . .. | 05/23/2019.
47803T 62 7 |JOHN HANCOCK FDS III.. . . wer | .....406,685.601 31,560 2,707,308 2,707,308 .. [ 12/21/2020.
478160 10 4 | JOHNSON & JOHNSON......covouiirrirriiiiiiiieiiesie st ssessssesseness | eneien I 24,065.000 85,002 278,108 . 278,108 .. | 10/19/2020.
48716P 10 8 |KEARNY FINANCIAL CORP MD......coooivirrimiererineriessesiseessssssssssessenssssesssssssssnessens | sevnens | oee | veens 36,440.000 ..384,806 ..370,575 7,819 | | v 8,963 | oo | e 8,963 |........ 10/19/2020.
493144 10 9 |KEY TRONIC CORP.. 37,069.000 ..255,776 ..238,871 .54,121 54,121 12/16/2019.
49428) 10 9 |KIMBALL ELECTRONICS INC.. [V 3,703.000 (A4 I B B,777) | oo 07/25/2019.
494274 10 3 | KIMBALL INTLINC...ooouiirueiuieeiierieetesieisessesssse st ssssssssssssssssssessssssssssssssenes | eveenns [V 3,216.000 1,158 (28,044) ..(28,044) |. .. 1 07/20/2015.
50050N 10 3 |KONTOOR BRANDS INC......cooiririiereriiinirnnieisessiesssisssessssisssssssesssssessessssssssesssssns | nevsenes | s 8,070.000 | .. .2327,319 | 40.560 | .... 327,319 | ... ..165,228 3,924 162,091 . ..162,091 .| 06/08/2020.
502431 10 9 |L3HARRIS TECHNOLOGIES INC.........overrerriirmerieeiseeenseisssssessessssssseessssssessesssenes | coveeen [ 17,080.000 | ...oovvvvneees 3,228,462 |..... 189.020 | .oovvvernvne 3,228,462 | ...ccoovrrnnes 2,199,415 | cooovvvrercireens 47,158 (44,521) | ovvorverricriens [ e (C7XC7 ) L N 09/28/2020. | .oovvvnviririnee
511795 10 6 |LAKELAND INDS INC....coooiiiiiiiiriiniiciesiinissi e | oneiens [V 6,439.000 | .. ...175,463 ...67,881 105,922 | ..o | e 105,922 | .o 12/10/2019.
514766 10 4 |LANDEC CORP........ccootiiiriiriririitiiesiieitesiesisssis s ssssssssssnies | oveien o 19,934.000 | .. ...216,284 .1562,703 (9,170) [ oo | e (9,170) 10/10/2017.
525327 10 2 |LEIDOS HLDGS INC.......iimriuiemerirerireisesiseissessesssesesesssse s ssesssessssssssssesssssssssssnnss | seseenns JIO 3,524.000 | .cooovvrrrinns 370,443 |....105.120 | ..coooererern 370,443 | i 171195 | s 4,793 ..25,479 25479 |........ 01/18/2017.
52634L 10 8 |LENSARINC [V [V I 3,633.001 26,339 636 636 10/02/2020.
531229 88 8 |LIBERTY MEDIA CORP BRAVES GROUP... B [ 13,854.000 ....344,687 JRICR<]0[0) N [O VRN (RICRE]00) N N 04/07/2020.
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531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM.......ccovrmiirirnrieireriniisesnrinsisseesssessssssienssssssesssniss | wovenene [ er | evene 11,401.000 | ...covvvieneee 496,057 ..25,746 25,746 |........ 09/14/2020. | ....cvovvvreree.
55826T 10 2 |MADISON SQUARE GRDN ENTERTNMNT........ociiiiimiiimiiieneeieneeiseneisensssssnessenenins | coveves | oee | cevvenns 3,960.000 119,289 119,289 .| 11/18/2020.
55825T 10 3 |MADISON SQUARE GRDN SPRT CORP. ..7,165 04/16/2020.
571903 20 2 |MARRIOTT INTERNATIONAL INC NEW........ 101,445 ; .| 11/23/2020.
574599 10 6 |MASCO CORP COM......oivmriuriicrireireeseisiessessssessessssssssssssssessssessssssssssesssessssenssnnes | consene | eon | cvvvees 4,185.000 229,882 2,346 ..38,446 38,446 |........ 03/04/2020.
576323 10 9 [MASTEC INCu..oviiiriiieisieeiisiesisisssssse s ssssssssssssesssssssssessssssssessssssens | eonenns | ee | oevnes 3,950.000 269,311 ..49,092 49,002 |........ 11/06/2020.
580135 10 1 |MCDONALDS CORP COM......ccomivirririemmriaeriersessssesssssssssessesssssessssssssssssssessssssssenses | vovssene oo | eevee 14,085.000 ...3,022,359 54,295 208,215 | ..ocveerercriirins | v 208,215 |........ 09/22/2020.
552690 10 9 |MDU RES GROUP INC.......ccooiiiiiiiriiinississicecisissessisssissiesisssssssssssssssessesnss | conviens [ o | evveas 31,200.000 821,808 15,452 (BATT) | v | e (BT | oo 11/19/2020.
589584 10 1 |MERIDIAN BIOSCIENCE INC........cooovivirirririeinirieriereesessesssssssisessesessessssssssessesssens | conenne | eon | cvvven 2,765.000 | ..ovonrerrrinns 51,678 ..26,694 26,694 |........ 04/13/2020.
58958P 10 4 |MERIDIAN BKPAOLI PA.......cooiiiiiiiiiieiineineineeiessiessssissesssssssssesssessssesssssssssssssnens | aevenene | ee | cveeeed 6,774.000 140,899 1,693 ..15,699 15,699 03/17/2020.
552746 34 9 |MFS INTERNATIONAL VALUE FUND RB.........cccovrrmirririeieieniseienisississsssensnssssensnssnens | vevenene e 259,131.869 13,435,987 99,932 | oo | e 1,645,487 | ..o | v 1,645,487 02/19/2019.
594918 10 4 |MICROSOFT CORP.......cooviririreiririnsiaeriesiesessessssisssssssssessssessssssssssssssssssesssssssssns | vosssene [ oo | eeve 19,620.000 ...4,363,880 34,799 | oo | s 1,045,775 1,045,775 | ... ... | 09/21/2020.
624580 10 6 |MOVADO GROUP INC.......covrviemrriemriireiinseisssssnsssissesssssssssssssssssssssssssssssssssssnsssns. | vonseins | oee | eevvenns 8,108.000 134,755 .82,762 (41,513)] ... .| 08/09/2019.
646025 10 6 |NEW JERSEY RES CORP........cocovivirirrerriirierienesesesssesssssessenssesssssssssssessessssssssnnss | conenne | eon | ovvvees 3,100.000 | .coovvrrerreen 110,205 | ...0..35.550 | oo 110,205 | v 110,883 [ oo | cevieriecinneinniienns [ rveriereseesssinsnies | coenessesesses (678) (678)] ........ 12/17/2020.
652526 20 3 |NEWTEK BUSINESS SVCS CORP.......cooivirircerrineiieriesisessssisessssssssssssssssssessanses | coneeine [ eon | cvvvnes 1,817.000 2,925 13,639 13,639 03/20/2020.
654106 10 3 [ NIKE INC....oovoiiiiriiierie ettt ssssssesssesssesssssssnssenes | conviens [ oo | cvvene 18,040.000 22,278 735,711 | s | e 735,711 02/28/2020.
666762 10 9 |NORTHRIMBANCORP INC.......ccouirimrrieriririreenerisssiensensseessessssssesssesssssesssssssssensnns | conenne | eon | cvvvenes 3,218.000 109,251 2,829 ..35,488 35,488 |... 06/23/2020.
68162K 10 6 |OLYMPIC STEEL INC......ooiiiiiiiiciiiisrisiesieiesisesnsisssiesiessssssnsssssssssienssenens | sovieens | en | veens 16,575.000 220,945 1,373 (37,806) | ...coovvvrieriiens [ e (37,806) | ... 03/12/2020.
683373 10 4 |ONTRAKINC ..ottt sssssenssessesssssssssssssnsns | conenne | eon | ovvve 2,038.000 125,928 ..92,688 92,688 09/21/2018.
68628V 30 8 |ORION MARINE GROUP INC 3,523.000 414,274 ..56,253 56,253 10/26/2020.
69325Q 10 5 [PC-TELINC....coooiiierinircriirineiesiesienssesesissseenienes [V 9,558.000 1,614 (RACKE) [ TN (17,635) | ... 08/22/2018.
70472Q 50 0 |PEAR TREE POLARIS FRN VALUE SM CAP.......ccocoiiiiimiiinreiieneiiseneesesseiseseeisenesienens | e .|.....283,888.570 158,035 105,914 105,914 ... | 12/09/2020.
70805E 10 9 [PENNANT GROUP INC.....cooviiiiririiiiireriiisiesisrssssienissssie s ssssssssesssssessessses | enerens | oee | svereres 5,038.000 127,083 127,083 ... | 07/29/2020.
713448 10 8 |PEPSICO INC.....coiiririiierierienesceissisesiesiessseesssssssssessesssessssssssssessssssssssenssnsesns | voneeene | oo | evvene 13,250.000 40,444 169,118 169,118 |... .| 09/22/2020.
714157 20 3 |PERMA-FIX ENVIRONMENTAL SERVICES 9,438.000 (92,141) ..(92,141) 03/05/2018.
715347 10 0 |PERSPECTAINC......ccviiiiiiiririniiiesinsiiesiesessesessssessesssessssssssssssssesssessssssssssnssens | consnne | eon | cevvenes 5,654.000 136,148 1,470 (13,343) (13,343)| ... .| 02/13/2019.
737446 10 4 |POST HOLDINGS INC......cvorrimeriiireeierisiseessssssessessesssseesssssssssesssessssessssssssssesssens | consnne | eon | oevven 2,550.000 257,575 QL7 R (1,452) | ........ 03/17/2020.
73757TR 10 2 |POSTAL REALTY TRUST INC....ccvviiiieirieirinieierineisnssisisssssssssssssesssssssssessssssssssnsens | vevvenes | oo | vonees 27,205.000 459,220 17,938 ..37,622 37,622 |........ 07/16/2020.
737630 10 3 |POTLATCHDELTIC CORPORATION.......ccoorrerrermrireieerienirenersessessssssnensenssensssssssnnes | overene | eon | cvvveen 7,398.000 370,048 11,507 ..83,565 83,565 03/13/2020.
742718 10 9 |PROCTER & GAMBLE CO.... . 3,000.000 ,808,820 39,061 203,088 | ..o | v 203,088 03/02/2020.
74316X 10 1 |PROFIRE ENERGY INC... .|.....226,393.000 193,000 W37,197 | e 172,467 | oo (135,270) | ... 11/25/2019.
74319R 10 1 |PROG HOLDINGS INC......corimmrimierericeieineessssssessessesessessssssssssesssessssesssssssssssessenes | soneeens | aee | sovevenenes 780.000 ....42,019 (I (51:) ] R I (3,766) | ........ 12/21/2020.
743815 10 2 |PROVIDENCE SVC CORP........eooiriiriieriiisiresisissssiesssssssesssssssssssssssssssssessssssesesss | eonenins | oee | ovvenes 1,022.000 141,680 |..... 138.630 ..54,225 54,225 | ........ 10/19/2020.
744375 20 5 |PSYCHEMEDICS CORP......covivirrerrerieinirierieneseesssssessesssssssssenssssessssssssssssessssens | vovesene | oo | eovene 25,489.000 129,739 | ........ 5.090 A312 | o | e 5584 | ... 100,399 03/12/2020.
74915M 10 0 |QURATE RETAIL INC.....cviiivirriiireiiereiinseiisseisesesseessssssssssssssssssessssssssssssssssssssnns | vovsees | oee | evvens 27,903.000 | .... 306,096 83,709 ..94,358 08/10/2020.
754730 10 9 |RAYMOND JAMES FINANCIAL INC.......cvouiiirinirierierirsciississriesienesessssssssssessesesens | conevene [ eon | cevveed 4,570.000 | .cooovrirerirnns 437,212 | ... 95670 | cooovirreerend37,212 | 371,623 | e 5,221 .42,040 10/12/2020.
763165 10 7 |RICHARDSON ELECTRS LTD.....cvtuuuivuerrncrimeemeessrisessenssessssessssssssssesssessssessssisssnsnns | voneiene [ oo | evved 47,660.000 224,479 11,219 65,651 | ........ 105,577 | ovvererirens (39,926)| ... 02/27/2020.
806407 10 2 | SCHEIN HENRY INC......coocoviiiiiiriririieiiesiieniesisnsisessissssessessssssssssessssesssenssssssnsses | cossnne | eon | cevvenes 3,476.000 232,405 ..16,355 16,355 10/29/2020.
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829214 10 5 | SIMULATIONS PLUS INC....cvouiiuiiiiiiiieieieiissiceiesisississssssssessessssesesssssssessssssssssssenes | seenens e | e 1,281.000 | .coovovrvicrnns 92,130 | ...... 71.920 | e 92,130 | oo 9,783 | oo 328 ..54,891 54,891 |........ 05/20/2016. | ....ocvvvvrrecs
84790A 10 5 |SPECTRUM BRANDS HOLDINGS INC NEW IO I [V 4,250.000 | ..oovvvverrrnn 335,665 | ......78.980 | ..oiiiiirnnnnn 335,665 [ oo 243,204 | i 3,091 ..92,461 92,461 |........ 10/12/2020. | ..o
784635 10 4 | SPX CORP......ooiiiiieiiieintiie ettt | eneiis IO I 2,402.000 ..34,687 34,687 |........ 03/19/2020.
859241 10 1 | STERLING CONSTRUCTION CO INC.....coouererririirniriiiieiiereieesenissisesiessisessensnnens | eveien [V 8,492.000 ..38,469 38,469 |....... 02/02/2018.
86614U 10 0 | SUMMIT MATLS INC....cooiiimiimirieiiieiieeississeessssseessesssssessssssssssssssessssssssessssssssssesssenes | soneeens [V 8,170.000 | ....cccoeerv..... 164,054 | ......20.080 | .cooovrvrcrrnnces 164,054 | .coovvvciins 155,533 | ovvocirerirrrnerienes [ e | vereeeesessssinsnienes | s 8,521 | v | s 8,521 | ....... 11/03/2020.
870297 80 1 | SWEDISH EXPORT CREDIT CORP......c.ceovtirriirniriireinsisiesssisessssensssssssessssssssessens | sevenene R 779,550.000 ...3,858,772 ...3,562,544 (343,002) .(343,002) | . .| 05/19/2014.
871561 10 6 | SYNACOR INC....ooomiiirrirciriisiiierieriesiseesssiss ettt snsesnsens | eveien o 130,303.000 177,212 | ... 205,223 (15,875) ..(15,875) . .. | 08/24/2020.
87162W 10 0 [ SYNNEX CORP.....couiiiiiiteiieeisecs et | aeviens [0 780.000 | ..oooovvreennnn63,523 | .....81.440 | i 63,523 | oo 44,603 | ..o ..18,921 18,921 |........ 08/28/2020.
87538X 10 5 | TANDY LEATHER FACTORY INC......ccrvverieririnrrierienineessessssssessesiesessesssssssessenssenes | coveens [ 25,358.000 ...81,146 ....80,892 (26,623) 02/20/2019.
876030 10 7 | TAPESTRY INC....oiiiiireiiriiieiieeieeiseesseisss st esssensssssnnins. | eneinns [V 4,020.000 | .. . ..124,942 ..54,742 09/17/2020.
88087E 10 0 | TERMINIX GLOBAL HOLDINGS INC......ccevurivrnririrerieiniriniersssssesesssissesessssssssssesssnses | ennees [ 8,190.000 | ....covvvvveee MT772 | ... 51.010 | o 417,772 155,524 05/18/2020.
882508 10 4 | TEXAS INSTRS INC COM....couiiimiririiririirieiiesieseseesssssessesssesssessssisesssssssssssenssnsens. | eseeens [ 11,550.000 1,895,701 |..... 164.130 ...1,895,701 41,886 429,377 .. | 03/02/2020.
88822Q 10 3 | TIPTREE INC....oiiiiiiiiiiciieirinsie s | cosnens o 41,083.000 | .. ...206,237 | ........ 5.020 | ... 206,237 5,698 (93,524) .. [ 12/10/2020.
893529 10 7 | TRANSCAT INC.....oiiiiririiririeiiierieriseseseeissssesss et sesess st nsensesssesnns | evesen [V 3,706.000 | ..ooovvrvrrirne 128,524 | ...... 34.680 | ..coorrvirirs 128,524 ..10,451 10,451 |........ 06/04/2019.
89469A 10 4 | TREEHOUSE FOODS INC.......coiiuirimrirrireitnsinersesisesessessssisssssssssesssessssssssssssssssssness | sevsens JIO 7,452.000 ...316,635 | ...... 42.490 ..316,635 | ... . (9,380) [ .ooovvrnernrireine | s (9,380) | ........ 08/06/2020.
89678F 10 0 | TRISTATE CAP HOLDINGS INC......cvorivriiiriiieriteieissiiesiesesesssesisssisessesssesssenes | oveeens [V 8,920.000 | .. ...155,208 | ...... 17.400 | ... ..155,208 | .... ....87,557 ..67,651 67,651 |........ 09/25/2020.
898349 10 5 |TRUSTCO BANK CORP N Y...oiiiiiuiririreimeessensessesssesssseesssssssssssesssesssssssssssssssesssens | ovesens [ 29,253.000 | cooovrercrrrnens 195,117 | ... 6.670 | oo 195,117 | oo 172,422 1,646 6,960 (43,013) | ovvoreereereriees [ e (43,013) | ovvrrercererrerinerins 12/10/2020.
902681 10 5 |UGI CORP NEW B o 10,556.000 ...369,038 | ...... 34.960 ..369,038 389,742 3,239 4,479 (18,225) | ...voovvvviriiens [ e (18,225) | ..o 12/15/2020.
909214 30 6 |UNISYS CORP [ I o 11,107.000 | .. ...218,586 | ...... 19.680 | ... 218,586 | ..o 144,235 | s ..74,351 74,351 12/07/2020.
910710 10 2 |UNITED INS HOLDINGS CORP.........covvuirrmrireireriseisensesssesissessssssesssesssessssessssssssssns | seseenns v | e 23,072.000 | ..oocvverernnens 131,972 | ........ 5.720 | oo 131,972 | v 131,972 | s 4,857 (1,611) | coveeeee 124,338 | oo (125,949) | vvvvvvrrieirerisein 07/09/2020.
91324P 10 2 |UNITEDHEALTH GROUP INC......cooiviirirriririnnieriesiesesssisssssesiessesessessssessssesssenes | coveens [V 5,510.000 1,932,247 | ... 350.680 ..1,932,247 25,181 321,067 | .oveevvvcrinins | v 321,067 09/24/2020.
913837 10 0 |UNIVERSAL STAINLESS & ALLOY ......stirrimirmriererneesssissisensesssesssessssessessssssnsssenes | eseeen o 10,603.000 79,310 (2,099) | .......... 76,575 | overeereennnd (78,674) | ..vvoverererrerirerines 10/31/2019.
917488 10 8 |UTAH MED PRODS INC.......ccoviiriiiiiireriiisirsierssssiessssssssessssssssssssesssssssssessssssssessens | sevenens [ 1,930.000 2,162 (45,548) ..(45,548) | . .| 05/21/2019.
91851C 20 1 |VAALCO ENERGY INC. .|.....235,318.000 (93,940) 93,940) | . .. [ 10/26/2020.
92047TW 10 1 [VALVOLINE INC.....oiiviiiiieiieeineisesiseise et sssssssissssssssessssssnssns | avvenns | oee | voeeee 14,430.000 4,653 110,557 .. | 07/20/2020.
92189F 70 0 |VANECKVECTORS TR AGRIBUSINESS ETF.........cotvumiririniirerereissieriessiensenesnnins | covvene oo | cvvened 45,038.000 .3,508,010 38,570 412,548 .. [ 02/22/2013.
92204A 30 6 |VANGUARD ENERGY ETF... 29,618.000 .1,535,989 73,133 ..94,481 .(877,582) | . .. 1 02/22/2013.
922908 65 2 |VANGUARD EXTENDED MARKET ETF.. [ T R 180,049.000 » 318,110 | oo | e 6,958,670 | ...ccovevrvirciinne ...6,958,670 .| 01/16/2020.
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF . [ESSTTRTIN IO o 137,702.000 16,900,247 131,450 776,639 776,639 .. | 12/09/2016.
92204A 80 1 |VANGUARD MATERIALS ETF 47,426.000 7,444,459 124,507 2,947,388 | .....1,864,653 1,082,735 . [12/21/2017.
922908 55 3 |VANGUARD REIT ETF s | i v | e 62,776.000 5,331,566 240,841 (493,419) . (493,419)|. .. [02/19/2019.
922908 36 3 | VANGUARD S&P 500 INDEX ETF......cooivumrereerremnerierseeesssessssssssessesssseessssssssssssnens | seseeens o 187,597.000 ...64,475,213 938,285 8,989,390 | ..oourvrireriines | cervieniens 8,989,390 | .ooocvrrririreriniinnes 12/16/2020.
92343V 10 4 |VERIZON COMMUNICATIONS........ccoovirrirermririrnsieinsssiessssesessssssssessssssssssssessssssenss | onsses O 42,475.000 | .. 2,495,406 79,774 25413 25,413 09/15/2020.
92840M 10 2 |VISTRAENERGY CORP......ccomirmrirririerieissiieniesseessesissssssssessssessesssssssessssssnsnssenss | soveians [ 22,510,000 | oooovrerrrrnes 442,547 10,797 (RZ 1S 15) O YN (RZ X1 E5) N N 11/24/2020.
928881 10 1 | VONTIER CORPORATION........osiiiiiiiiiienisiicsisisiie s ssessssessensssnisns | oneiens o 10,130.000 | .. ....338,342 .27,764 11/18/2020.
91829F 10 4 | VOXXINTERNATIONAL CORP.....cooivirirririeinriesiieriesessesssiassssessesssessssessssssssssns | coveien o 19,869.000 | .. ....253,528 166,502 | ..o | e 166,502 | .ooooeenierierierines 07/11/2019.
929089 10 0 |VOYAFINANCIAL INC....coiiruerirrireirneiseisesieeisees s ssessssessssssssssssssssansens | eseins [ 13,126.000 | ...coovverncrenne 771,940 6,988 (6,401) [ oo | s (6,401) | ........ 10/06/2020.
95058W 10 0 [|WENDYS CO...ooouieniiiiriicnirisiiesiesiiess st esessasssssessssesssesssesessssesssenes | sevenens [V I 3,260.000 | ..ovoucrirrrirs 71,459 267 | oo | e 1,281 | e [ e 1,281 [ e 09/17/2020.
962166 10 4 |WEYERHAEUSER CO......ccorriiimrirerireesieiseniesiessessesssss s ssssssssssessssssssssssssssssenes | sovesens [ 74,625.000 2,502,176 26,871 354,158 | ..o | e 354,158 11/11/2020.
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96684W 10 0 |WHOLE EARTH BRANDS INC.......coovviiiriiiniiiiririsieissiesessseiesssssssesssensssssseesssssssssenss. | onnies OO 20,000.000 | ..coovvreriennee 218,000 | ...... 10.900 | .ooovvicrenee 218,000 | ..ovvrerrnnee 210,202 | oo | s | e | e T798 | oo | v 7798 | s 12/30/2020. | .overvrinne

978097 10 3 |WOLVERINE WORLD WIDE INC.......ccouuivmrirrireereriesermeriesssssessessssssessessesessssssssnns | coveeens o 18,302.000 | ...ooovvvrerrnn 571,937 | 110.31.250 | o 571,937 | s 461,534 1,830 5,728 81,833 | | e 81,833 | ..o 06/04/2020. | ..ocvvuvvririnee

98262P 10 1 |WW INTERNATIONAL INC......oiiiiiiriireiieieiissisee e sessssisssssenssessssessssisssssssssenes | aeveees IO I 2,190.000 ....69,622 (30,244) .. | 11/06/2019.

98311A 10 5 | WYNDHAM HOTELS & RESORTS INC | e [ 28,516.000 1,609,181 4,583 ..67,326 .. | 11/23/2020.

98310W 10 8 | WYNDHAM WORLDWIDE CORP.......ccvvermriurimerirerirsesensssisessessssessenssssessessssssnsssenes | aevsens [V 7,250.000 | .ooovvreernnn 325,235 | .....44.860 | ..o 325,235 | i, 183,203 | oo 7,395 142,032 | oo | e 142,032 | oo 08/28/2020.

98884U 10 8 [ZAGG INC...oveeireiriiiieietisiseesie st | nenines O 85,059.000 ..354,69 | .... ..320,621 (19,542) | ........ 156,920 (176,462) | . .. | 12/09/2020.

29258Y 10 3 |ENDEAVOUR SILVER CORP........ceevuirimriiiririeeisrisssiesiesiseessssssssssessesssssssssssssnses | ceveees Cl e 46,910.000 .236,426 | ... 113,431 123,373 . 123,373 .. | 01/25/2018.

42727TE 10 3 |HERITAGE GLOBAL INC......cooiiiuiiiiiiieineieiiesiiee st ssssssssssssssssesens | eeveens Cl o 45,080.000 | ..ccocovvreeerrn 119,913 | 1000002660 | i 119,913 | 96,223 | ..ovvveierierenns 223,690 | o | s 23,690 | ..ovrorireiniiis 12/14/2020.

730843 20 8 |POINTS INTERNATIONAL LTD......ovvuureuivirirrireeseessssssessenssesessssssssssessesssessssnsssnssns | coveeen Cl 7,225.000 71,193 232,485 | ..o | s 32,485 .. 1 09/21/2020.

Y8565N 30 0 | TEEKAY TANKERS LTD....ccoiiuiiiuirieiesnsessensssessensssssssssssensssisssssssssssssenssssssenssssssssnssens | asseans Cl 9,008.000 | ... . 181,595 |..... (82,417) [ ovvvvvrseneriinne [ e (82,417) . .. | 04/08/2020.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccccoovviiviinnes e 366,814,589 XXX [...........366,814,589 | ........... 266,319,209 49,363 5,074,960 0 [ ot 49,814,189 | ....5,068,565 | ........... 44,745,624 | ..oovvvoiriiinnn, 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other

21058%# 10 3 |MEDMUTUAL LIFE INSURANCE COMPANY........cocosiviiiririiieineessesesesesesssisssssssssnns | seveenn I 16,000.000 | ..cvevnees 34,591,587 |..2,161.974 | ............. 34,591,587 | ..o 38,558,694 | ...ccoovriveriiririnns (81,429) | vvovvveiriene [ e (81,429) | .vvvverrireirriiriiins 01/01/1995. | oovvvvririinnns

58458* 10 5 |MEDICAL HEALTH INSURING CORPORATION OF OHIO.......ccovverrerenirererienineienes | ceviens [ 10,000.000 | ...ovevnees 82,964,717 |..8,286.472 | ............. 82,964,717 | ..ccoonve. 139,086,417 | ovooverrercrierinenns | everienirseesssissines | sersesiesenessseinenes | vereeend (6,797,469) | ....coovvreriirine | cvvirriins (6,797,469) | ....vvrnverrirrrirerins 06/30/2003. | .oovvveviririnee

86815* 10 4 |SUPERIOR DENTAL CARE INC......oiuiiiuiiinirsiersiesisseesssnissssssenssenssesssnsssssssnsssnssssnssness | sensnees [ 1,000.000 ...18,779,087 |18,779.088 18,779,087 15,499,993 2,185,012 . ...2,185,012 08/31/2018. | ...vvvivriniinnns
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. SRR P RORPON . .136,335,391 XXX cn 136,335,391 | ........... 193,125,104 0 0 0 [ (4,693,886) | ....ovovrierinnn 0]. ..(4,693,886) | . XXX XXX
9799999, Total - COMMON SHOCK. .. vv.rvuuieuerssirrserssressees sttt s e 503,149,980 XXX [ 503,149,980 | .......... 459,444,313 49,363 5,074,960 [V 45,120,303 | .....5,068,565 | ........... 40,051,738 | ..o 0 XXX XXX
9899999. Total Common and Preferred STOCK..........coveieiiueiieieiciieeeee et snes 513,452,324 XXX | 513,604,981 | ........... 469,447,837 | ..covvvenn 73,375 | o 5,144,558 | ..coovvvrrriernn (] [ 45,419,122 | .....5,068,565 | ........... 40,350,557 | .ovovveererrereieis 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A . 1C . .0 D s 0 1E s 0 {1 S 0 1G s
2A . 2C . .0
3A .. 3C . .0
4A 4C . 0
5A 5C . .0
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828  YM 6 |U.S. TREASURY NOTES.......ccoimiirmiiiiirineinsinieissseessssesensssnes 09/11/2020........ MORGAN STANLEY & CO INC......ocoririiicierineieisnisciseisisisesienes 1,053,359 | oo 1,000,000 5,584

912828 YV 6 |U.S. TREASURY NOTES 12/28/2020........ ANCORA ADVISORS.........coovrierernrirerineirerenirenes 10,487,500 10,000,000 | cooovrrirriirirereeerenenne 11,951

912828  YY 0 |U.S. TREASURY NOTES 09/11/2020........ MORGAN STANLEY & CO INC....c.ocvumviiiciinticenniscesieiseiseienes 1,065,820 1,000,000 3,614

912828 ZW 3 |U.S. TREASURY NOTES 09/11/2020........ MORGAN STANLEY & CO INC......oooiieiiriininieeeicieeierseseienes 500,176 500,000 258

91282C AZ 4 |U.S. TREASURY NOTES. 12/28/2020........ ANCORA ADVISORS.........ccoiririrnriniierinriceinrirenns 10,006,250 ...10,000,000 2,988

91282C  BA 8 |U.S. TREASURY NOTES......cceoriimrireinirireinsieiessssessessssesensssnnes 12/28/2020........ ANCORA ADVISORS.........ooovirreririeieisiesieieieens 9,987,500 481

91282C  BC 4 [U.S. TREASURY NOTES......ccciiiimimmiimiminrsismiserensssesenssnsssesenesnnees 12/30/2020 ANCORA ADVISORS 10,002,344

0599999. Total - Bonds - U.S. Government.......... 43,102,949 | .o 42,500,000 [ e 24,876
Bonds - U.S. Special R e and Special A

3133EL M3 5 | FEDERAL FARM CREDIT BANKS.......ccoiiiiiiniieiirireieiintiesissiessesiesesssseessesissssessssssssesssenesins | soessneesessnnes 06/23/2020........ ANCORA ADVISORS.........ccoriireiniirerinsicenerirenns 9,975,000 | oo 10,000,000 583

3133EL N3 4 |FEDERAL FARM CREDIT BANKS........cootiiiiiiriiriiieiinssiesiesisssesesissssessessssessssessssnesssenens | sovsssenesinens 06/29/2020........ ANCORA ADVISORS.........ccvrirriierinerierirerineeens 11,991,000 | oo 12,000,000 2,333

3133EM  FR 8 | FEDERAL FARM CREDIT BANKS 11/18/2020. ANCORA ADVISORS 2,497,500 .....2,500,000 600

3133EM  HW 5 | FEDERAL FARM CREDIT BANKS 12/04/2020........ ANCORA ADVISORS 9,992,500 110,000,000 | ovovvrvirerriereeeeeis 1,361

3133EM KK 7 |FEDERAL FARM CREDIT BANKS ... | 12114/2020........ ANCORA ADVISORS 6,390,000 .....6,390,000

3133EM KT 8 |FEDERAL FARM CREDIT BANKS .| 12/11/2020........ DAVIDSON D A & COMPANY INC 1,000,000 1,000,000

3133EM LT 7 |FEDERAL FARM CREDIT BANKS........c.coeiimriieiiritiieriesiiesiesisssssssssssiessesssessssssssssessesens | sovssionesinens 12/22/2020........ DUNCAN WILLIAMS 1,000,000 .....1,000,000

3134GV  E7 9 |FEDERAL HOME LOAN MORTGAGE CORP.......cccotireririieinriersrierieresiseesessiesisies 06/12/2020 DAVIDSON D A & COMPANY INC 1,000,000 .1,000,000

3130AK  JR 8 |FEDERAL HOME LOAN BANKS 12/11/2020........ ANCORA ADVISORS 8,000,000

3135G0 58 8 |FEDERAL NATIONAL MORTGAGE ASSOCIATION 08/24/2020........ ANCORA ADVISORS 9,985,000

3135GA 4P 3 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 12/17/2020........ ANCORA ADVISORS 8,034,400

3136G4 B9 3 |FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/24/2020........ DAVIDSON D A & COMPANY INC 2,000,000

3136G4 X2 4 |FEDERAL NATIONAL MORTGAGE ASSOCIATION 09/09/2020. ANCORA ADVISORS 10,014,800

3137BQ  UP 0 |FHLMC REMIC SERIES 4601 NK 01/14/2020........ ANCORA ADVISORS 9,847,957

3136B7 B3 4 |FNMA REMIC SERIES 2019-069..........covvvvvriererneirerinennes 05/21/2020........ ANCORA ADVISORS 5,248,583

3136B8 5H 8 | FNMA REMIC TRUST 2020-16 JG... 05/21/2020........ ANCORA ADVISORS 5,223,937

30286X AN 9 |FREMF MTG TR 2015-K43 B 09/03/2020........ ANCORA ADVISORS 11,038,125

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments ...113,238,802 111,893,996
Bonds - Industrial and Mi:

06747Q  B6 3 |BARCLAYS BANKPLC C 07/28/2020. DAVIDSON D A & COMPANY INC 2,000,000 ....2,000,000

904764 AU 1 |UNILEVER CAP CORP [ 09/15/2020........ ANCORA ADVISORS 5,354,850 5,000,000 | cooucererrririreriereneeniee 13,611

88579Y  AY 7 [BM CO. it 06/23/2020........ ANCORA ADVISORS........ccovrieieerinerierirereneenns 4,569,830 ....4,112,000 22,987

009158  AY 2 |AIRPRODS & CHEMS INC......cooouiiiiiiiiriniieieeieiessiesissi st 06/12/2020........ VARIOUS ..ottt 4,077,300 4,000,000 | ceovonrererinieieriieeereend 4,522

02079K  AJ 6 [ALPHABET INC......cooiiiiireiiieiesieseisie sttt nsen 08/25/2020........ ANCORA ADVISORS.......coveirieiirinrirerinsisirsnienns 5,000,000 | ..oovoeeieiieieiece 5,000,000 2,444

02665W  DJ 7 | AMERICAN HONDA FIN CORP MTN.... 01/08/2020 ANCORA ADVISORS 2,991,660 ....3,000,000

038222 AL 9 |APPLIED MATLS INC. 06/24/2020........ ANCORA ADVISORS 5,667,350 5,000,000

110122 CN 6 |BRISTOL-MYERS SQUIBB CO 09/17/2020........ ANCORA ADVISORS 6,816,840 .6,000,000

110122 CX 4 |BRISTOL-MYERS SQUIBB CO 09/11/2020........ KEYBANC CAPITAL MARKETS INC.... 531,040 ....500,000

14912L 7D 7 | CATERPILLAR FINANCIAL SERVICE.........cooviiiiiiiirisinsieisisssiesssssssesssssssssssessessssssessessns. | osssseesessnes 09/11/2020........ KEYBANC CAPITAL MARKETS INC..........ccccovvrnev. 1,017,700 | oo 1,000,000

14913R 2G 1 |CATERPILLAR FINL SVCS MTNS BE 09/15/2020 ANCORA ADVISORS 5,037,350 5,000,000

191216 CU 2 |COCA COLA CO. 06/25/2020........ ANCORA ADVISORS 5,128,700 5,000,000

20030N BN 0 |COMCAST CORP NEW.......... 09/15/2020........ ANCORA ADVISORS 3,371,700 ....3,000,000

126408  HH 9 | CSX CORP.....cooiiiiriciceiiee e 08/25/2020........ ANCORA ADVISORS 6,813,180 6,000,000

231021 AU 0 | CUMMINS INC....cootirirrieriinicirerinsissssississssssesssssessssssseensssnes 08/26/2020........ ANCORA ADVISORS 6,820,604 .....6,800,000

244199  BH 7 |DEERE &CO. 06/19/2020. ANCORA ADVISORS 3,813,390 .3,500,000

24422E VA 4 | DEERE JOHN CAPITAL CORP.........cccovrirriiririreirnriereriniins 09/11/2020........ DAVIDSON D A & COMPANY INC 1,030,120

25746U  DF 3 | DOMINION ENERGY INC......coovmirierrirernrneieriereerenerenes 06/16/2020........ ANCORA ADVISORS.........cooriererinrirerineireienirenes 1,662,330 | ..o 1,500,000
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452308  AX 7 |ILLINOIS TOOL WKS INC........ccccrvvenec. 07/15/2020........ ANCORA ADVISORS.........coviviererineirerineicennrirenes 2,527,827 | wovvevcnrecernererienereenni2y 285,000 [ oo 10,428

454889  AS 5 |INDIANA MICH PWR CO 08/21/2020........ ANCORA ADVISORS 2,303,300 | cooorvrrrnrinriiniiienirnnnnni 2,000,000 | oo 21,389

459200 KH 3 |INTERNATIONAL BUSINESS MACHS . 06/22/2020.. ANCORA ADVISORS 4,095,800 8,878

478160 CP 7 |JOHNSON & JOHNSON.... 09/21/2020. ANCORA ADVISORS 8,102,800 5,911

46647P BT 2 |JPMORGAN CHASE & CO.......... 11/18/2020 ANCORA ADVISORS 5,015,950 145

494368  BY 8 |KIMBERLY CLARK CORP . 06/16/2020.. ANCORA ADVISORS 2,037,926 8,767

548661 DP9 |LOWES COS INC....cccovvmvvvirnrrernririines 06/24/2020........ ANCORA ADVISORS 1,453,861 5,956

571676  AJ 4 |MARS INC DEL......coiiieiiieiiireeerieieeereeeeese e 07/13/2020. STIFEL NICOLAUS & CO...... 4,502,340

58013M EY 6 |MCDONALDS CORP MED TERM NT BE 08/24/2020........ ANCORA ADVISORS........covovriireriniirerinsisirnnienns 3,433,080 8,017

617446 8V 4 |MORGAN STANLEY .......cciiiiiieiiineieeiseeeeseriessessssneenes 12/09/2020........ ANCORA ADVISORS.........coovvierminiierinnireieninenes 4,997,700 137

68389X BN 4 | ORACLE CORP.....c.evuiiieiniicieie sttt 08/26/2020........ ANCORA ADVISORS 3,532,932 29,012

70450Y  AD 5 |PAYPALHLDGS INC............ 09/09/2020........ ANCORA ADVISORS 5,503,050 58,889

693304 AP 2 |PECO ENERGY CO....c.ovvirveiircrneirererinseesiserseieneenes 09/11/2020. KEYBANC CAPITAL MARKETS INC.........ccccovvunee. 518,375

776743 AF 3 |ROPER TECHNOLOGIES INC.....ccvviuiiiiiiireiieieieiissieeisisisssisss s essessssisessssssssessssssssssensens | sosessensesses 09/10/2020........ ANCORA ADVISORS 6,014,000 ..104,417

828807  DE 4 | SIMON PPTY GROUP LP......coiiiiiiiieiiciceireeiseesierseenienes 02/05/2020........ ANCORA ADVISORS 2,690,750 ....15,469

87612E  BL 9 |TARGET CORP........cccovvrerrirnn 12/11/2020........ DAVIDSON D A & COMPANY INC......cooiumiviriiiiriiierisnireierissienississesesienenes 1,069,000 3,750

882508 BH 6 |TEXASINSTRSINC 06/12/2020........ DAVIDSON D A & COMPANY INC 1,026,780 3,590

07330N AT 2 | TRUIST FINANCIAL CORP . 12/11/2020 DAVIDSON D A & COMPANY INC 1,058,780 . 538

907818  EY 0 |UNION PAC CORP........cccorvrrvrrrrinne 09/25/2020........ ANCORA ADVISORS.......oovovviirerineirerrsisirsnienns 5,952,000 | .o 5,000,000 | coouvervrririreniersreenninen 10,424

92826C AL 6 |VISAINC 12/09/2020........ ANCORA ADVISORS 8,474,320 ...8,000,000 |. 23,644

931142 EE 9 | WALMART INC.. 09/22/2020........ ANCORA ADVISORS 11,915,200 110,000,000 | ..oouerrireiieee s 90,444

94106L  BE 8 | WASTE MANAGEMENT INC DEL 06/17/2020........ ANCORA ADVISORS........ccooiiiiiiniiinirienierisneens 1,699,740 | .o 1,520,000

3899999. Total - Bonds - Industrial and Miscellaneous.. . . ...159,629,455 ...147,842,000

8399997.  Total - BONAS = Pt 3. s . ...315,971,206 | .... ...302,235,996 | ... .

8399998. Total - Bonds - SUMMANY EM fTOM PAIE 5.ttt es st st ses e e et enes | eeeteeseeseeaeEeeseeaeeseEee8ee 1o E e seEeEA e seE 428421 e E A 4EE e EA e s 8 eEE oA e A e s et en et ses et . .. 13,971,523 | oo 13,985,000 | ..o 1,338

8399999, TOAl = BOMAS. ... ettt sttt £8 k888888 E 4888818 EE 8 f L8 E o8 bS8 £EE1E LE1eEE oL b oL L E LR LR b L E L EE bbb . . 329,942,729 | i 316,220,996 | ..o s 738,805
Preferred Stocks - Industrial and Miscell; Perpetual Preferred

G05384 20 4 | ASPEN INSURANCE HOLDINGS LTD....c.cvueiuiriririiineierineicrseeeesesiseeenieenees [ 12/16/2020........ VARIOUS ..ottt . 20,000.000 507,641 | ..o

04686 20 0 |ATHENE HOLDINGLTD... [ 09/18/2020........ VARIOUS ..ottt . 15,000.000 379,920

04686 40 8 |ATHENE HOLDINGLTD... C 12/15/2020 BOSC INC....coorierceireeeeevsee e 5,000.000 124,850

11272B 10 3 |BROOKFIELD FIN | UK PLC................ [ 11/18/2020 BOSC INC....cc.ooviiiriniiciieisiseesssiesiniees . 20,000.000 499,800

G16252 26 7 |BROOKFIELD INFRAST PARTNERS LP.. . C 09/17/2020.. VARIOUS....... .. . 20,000.000 505,804

060505 58 3 |BANK OF AMERICA CORP... 12/14/2020 VARIOUS ..ottt . 10,000.000 249,854

06055H 40 0 |BANK OF AMERICA CORP... 10/28/2020........ BOSC INC...c..ooviriiiiieineiieisseesissessnines . 20,000.000 499,100

174610 40 2 |CITIZENS FINANCIAL GROUP INC 07/23/2020. JONESTRADING INSTITUTIONAL SERVICE 15,000.000 365,294

29452E 20 0 |EQUITABLE HOLDINGS INC............ 09/03/2020........ JONESTRADING INSTITUTIONAL SERVICES......... . 20,000.000 498,338

38144X 60 9 | GOLDMAN SACHS GROUP INC 12/22/2020 VARIOUS ..ot . 20,000.000 500,398

43010E 50 3 |HIGHLAND INCOME FD 12/28/2020.. VARIOU . .. . 20,000.000 515,475

61747S 50 4 | MORGAN STANLEY. 12/11/2020........ MORGAN STANLEY & CO INC......ocoririiriierineeinsiseississisissnienns . 20,000.000 500,578

76882G 20 6 |RIVERNORTH DOUBLELINE STRATE.......cccoomiiirnriernrineeerirereeienerenes 12/14/2020 VARIOUS ..ottt . 20,000.000 499,157

82669G 20 3 | SIGNATURE BKNEW YORK N Y...ooiiiiiiiiiiiiiiieinsiessiiessssiessessse st sssssssessessssssessssssssenss. | sossssnsrsnsses 12/11/2020........ MORGAN STANLEY & CO INC......ovviviiiiierintieinsiscssieisesseienes . 15,000.000 373,500

89832Q 69 5 | TRUIST FINANCIAL CORP.......cooririiciiiieiseieieieeesisss e 08/05/2020........ JONESTRADING INSTITUTIONAL SERVICES......... . 22,000.000 556,734

902973 73 4 |US BANCORP DEL 10/20/2020........ MORGAN STANLEY & CO INC....c.cvvrvriiirciiintiernrisciesseiceissienes . 20,000.000 500,000

94988U 15 1 |WELLS FARGO CO NEW.. 09/14/2020........ VARIOUS . .. . 20,000.000 499,328

8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred ettt et ettt etetesete eueteteuetetetuetetasetetestaee et e A et et et ae e et et e s et et et es e et s e A et et b ant et s et et et eseet et enane et et santetanartenn . 7,575,771 XXX ] 0

Preferred Stocks - Industrial and Mit ble Preferred
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008252 84 3 | AFFILIATED MANAGERS GROUP INC 09/18/2020........ BOSCINC.... 20,000.000 499,400 24.97

084423 83 8 |BERKLEY WRCORP............ 09/16/2020........ MORGAN STANLEY & CO INC......ocoririiicierineieisnisciseisisisesienes 15,000.000 375,000 25.00

25746U 84 4 | DOMINION ENERGY INC......cooviriereirereriseieriereerenenenes 12/11/2020........ MORGAN STANLEY & CO INC......oooirerriireinirereeeieeiereeieeeenes 2,233.000 57,678 25.80

233331 82 6 |DTEENERGY CO...ooiiiiiiciieiicitieee e 09/22/2020........ ANCORA ADVISORS.........ccoieiirerineierinsisinrienns 21,000.000 525,000 25.00

524901 60 O |LEGG MASON INC 08/12/2020........ JEFFRIES & CO.......cevvvrane 3,788.000 95,675 25.25

744320 88 8 |PRUDENTIAL FINANCIAL INC. 08/18/2020........ WELLS FARGO SECURITIES LLC 20,000.000 500,000 25.00

842587 88 3 | SOUTHERN CO.....oviiriiiiriiisiissisisnssssssssssssssssssssesensassanes 09/15/2020........ WELLS FARGO SECURITIES LLC 15,000.000 375,000 | oo 25.00

8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred [T RN 2,427,753 XXX 0
8999997. Total - Preferred Stocks = Part 3.......cviiiiiiiiiieisseieis s nees 10,003,524 N 0
8999998. Total - Preferred Stocks - Summary Item from Part 5..........oiiiiiiiise s 85,619 XXX

8999999. Total - Preferred Stocks.................. 10,089,143 XXX ] 0

Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded

G1151C 10 1 [ACCENTURE PLC .......covvvvvvrererriinee [ 09/30/2020. VARIOUS ..ot 1,325.000 268,085 XXX

G29183 10 3 |EATON CORP PLC.......coooiiiiiiciiiiiiiesissiesissssisssiesienes ¢ 09/21/2020........ VARIOUS ..ottt 4,450.000 419,094 XXX

G5960L 10 3 | MEDTRONIC PLC......ooiiiiiiiiiiseiie st G 09/30/2020........ VARIOUS ...t 5,480.000 535,550 XXX

641069 40 6 |NESTLE S A ..o [ 10/19/2020........ VARIOUS ..ottt 7,200.000 806,865 XXX

GB6518L 10 8 | NIELSEN HOLDINGS PLC.......cccvmrimrrierirrirriisiinsrienienes C 12/29/2020........ STRATEGAS SECURITIES LLC......ccoovveriirierirrirerierinerienienes 4,390.000 92,964 XXX

G6564A 10 5 | NOMAD HOLDINGS LTD [ 06/10/2020. VARIOUS ...ttt 5,095.000 90,611 XXX

68235B 10 9 [ 180 DEGREE CAP CORP......ccovrvririrrrisiierresisirenisnnes 11/09/2020........ JONESTRADING INSTITUTIONAL SERVICES......... 19,479.000 34,142 XXX

00287Y 10 9 [ABBVIEINC.......cccocvvvvunee. 12/10/2020........ VARIOUS ..ot 26,800.000 2,509,262 XXX

003881 30 7 |ACACIA RESH CORP....coouiuiiiiiiieircieiseicee st 03/23/2020........ SG COWAN & CO...iiiiiieeiieiei et 8,630.000 18,857 XXX

006351 30 8 |ADAMS RES & ENERGY INC 07/16/2020........ VARIOUS ...ttt 4,739.000 122,185 XXX

009158 10 6 |AIR PRODS & CHEMS INC 09/28/2020. VARIOUS....... 9,395.000 2,244,185 XXX

018581 10 8 | ALLIANCE DATA SYSTEMS CORP...... 12/07/2020........ VARIOUS ..ottt bbb 5,187.000 303,245 XXX

02083X 10 3 [ALPINE INCOME PPTY TRINC.....c.otrerrircrnrirererneirerieennes 11/13/2020........ VARIOUS ..ottt 8,110.000 144,610 XXX

031162 10 0 |AMGEN INC COM.....ccovmiiiiiiiiiiinciccissiciissis s 03/02/2020........ VARIOUS ..ot 825.000 165,494 XXX

032332 50 4 |AMTECH SYSINC 01/31/2020........ IVY SECURITES INC......coooririirinerieririsiiesiierienes 14,504.000 75,796 XXX

00187Y 10 0 |API GROUP CORP 04/08/2020. VARIOUS ..ottt 25,349.000 284,352 XXX

037833 10 0 |APPLE INC 02/28/2020........ ANCORA ADVISORS........covevriernrineirerisisirsnienns 410.000 109,779 XXX

03966V 10 7 |ARCONIC CORPORATION....... 09/15/2020. VARIOUS ...ttt 14,805.000 193,582 XXX

049430 10 1 |ATLAS TECHNICAL CONSULTANTS IN 10/07/2020........ VARIOUS ..ot 10,710.000 104,341 XXX

05366Y 20 1 |AVIAT NETWORKSINC.... 02/26/2020........ IVY SECURITES INC 3,981.000 52,551 XXX

05580M 10 8 |B. RILEY FINANCIAL INC. 11/10/2020........ JONESTRADING INSTITUTIONAL SERVICES 2,700.000 81,316 XXX

060505 10 4 |BANK OF AMERICA CORPORATION......ccccvvvrirrinen. 11/16/2020........ VARIOUS ..ottt 42,270.000 1,136,083 XXX

05544A 10 9 [BG STAFFING INC.....cccovvrvererrirereiinceres 10/16/2020 JEFFRIES & CO.....coovvvvrene 3,301.000 30,527 XXX

090672 10 6 |BIOTELEMETRY INC........ 10/30/2020........ VARIOUS ..ot 3,480.000 151,178 XXX

09215C 10 5 | BLACK KNIGHT INC....oouiriiiiiieiicrieeie et ssssssnsesssssns | evsssnesnnens 03/24/2020........ IVY SECURITES INC......ooovviiriiiieieirerereesreenieis 1,220.000 69,443 XXX

09260C 30 7 | BLACKROCK FDS Vl.....ovuririeiircriiieiisrireesiseienisesensesenenes 12/31/2020........ VARIOUS ..ottt | seesebiesies e ns T78,179.524 | ..o 7,998,840 XXX

09247X 10 1 | BLACKROCK INC.......cooiiiirmrieiniisieiseieiesisissssss st sssssessesssens 02/28/2020........ ANCORA ADVISORS.......ooviviernrinrirenisinsirsnienns 140.000 63,789 XXX

11135F 10 1 |BROADCOM INC.......cooiimirriiieiieiicisenieieiieseess st 02/28/2020. ANCORA ADVISORS 240.000 63,979 XXX

117043 10 9 |BRUNSWICK CORP.......... 03/13/2020........ KEYBANC CAPITAL MARKETS INC.... 560.000 21,564 XXX

129500 10 4 |CALERESINC......cccoovivminirerinrccireniis 11/23/2020........ SIDOTI & €O 4,930.000 60,690 XXX

15872M 10 4 | CHAMPIONX CORPORATION 12/10/2020........ VARIOUS ..ot 20,280.000 248,163 XXX

159864 10 7 | CHARLES RIVER LABS INTERNATIONAL INC 03/19/2020........ IVY SECURITES INC.....oovrriiiinieienieesesisseenisines 350.000 33,910 XXX

166764 10 0 |CHEVRONTEXACO CORP... 03/26/2020. VARIOUS....... 4,850.000 367,294 XXX

171484 10 8 | CHURCHILL DOWNS INC......oviiiriiiiiiiiiisiseisieissiese s sssssessesssssssssensnns. | soessneesessnes 07/30/2020........ VARIOUS ..ottt 1,740.000 184,701 XXX
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17275R 10 2 |CISCO SYSTEMS.. 11/13/2020........ VARIOUS ..ottt 8,335.000 341,731 XXX
17306X 10 2 |CITITRENDS INC....ccvvviiieiiieriieierieississessssessenssseensensanes 08/19/2020........ VARIOUS ..ottt 12,901.000 199,473 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP INC 09/24/2020........ VARIOUS ..ottt 29,170.000 728,118 XXX
192176 10 5 |COFFEE HOLDINGS INC 10/28/2020........ VARIOUS ... 33,750.000 129,064 XXX
191912 40 1 |COHEN & STEERS REAL ESTATE SEC.......... 12/11/2020........ VARIOUS ...ttt | seesesiesisss s ees 374,809.248 | ..o 5,578,506 XXX
197641 10 3 |COLUMBIA FINANCIAL INC.. 10/22/2020........ VARIOUS ..ottt 10,890.000 145,952 XXX
20337X 10 9 |COMMSCOPE HOLDING CO INC 12/11/2020........ JONESTRADING INSTITUTIONAL SERVICES......... 5,050.000 67,683 XXX
20602D 10 1 |CONCENTRIX CORP........covvererircriniiiieeinereiisneeriesisseesienees 12/15/2020 VARIOUS ..ottt 3,230.000 285,947 XXX
221006 10 9 | CORVEL CORP.....ouivrireriticie ittt 06/12/2020........ JEFFRIES & CO.....ccovvvvrnn 1,530.000 103,139 XXX
125919 30 8 |CPIAEROSTRUCTURES INC 04/16/2020........ VARIOUS ..ot 11,680.000 31,508 XXX
224633 20 6 |CRAWFORD & CO. 11/02/2020........ JEFFRIES & CO.....coevvvvrne 4,069.000 26,003 XXX
126650 10 0 | CVS/CAREMARK CORPORATION........coourimrirrmiirirerireisrriesiienirenes 10/16/2020........ VARIOUS ...ttt 18,500.000 1,142,636 XXX
239360 10 0 | DAWSON GEOPHYSICAL CO......coovviirreriricriniisiseiserenseseesiesiseesesieesenes 01/13/2020. JONESTRADING INSTITUTIONAL SERVICES......... 24,771.000 64,044 XXX
25264R 20 7 | DIAMOND HILL INVESTMENT GROUP 03/16/2020........ VARIOUS ..ottt 509.000 57,750 XXX
254423 10 6 |DINEEQUITY INC 03/25/2020........ JEFFRIES & CO.......cevvvrane 1,180.000 35,581 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES 10/15/2020........ VARIOUS ..ottt 11,130.000 606,580 XXX
254687 10 6 |DISNEY WALT COMPANY...... 09/22/2020........ VARIOUS ...ttt 6,790.000 832,212 XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLUTIONS INC 03/09/2020 IVY SECURITES INC.... 6,988.000 57,121 XXX
233331 10 7 |DTE ENERGY CO...oourirriiiiiiiicineisiesss st ssassessessssssessssenes 12/11/2020........ VARIOUS ..ottt 4,410.000 485,517 XXX
Y2187A 15 0 |EAGLE BULK SHIPPING INC........cooiiiiiiiiiiiieinnieie st sisssssesesssssssesssssessssnins | sossseseronninns 01/27/2020........ IVY SECURITES INC 12,576.000 47,155 XXX
26969P 10 8 | EAGLE MATERIALS INC....cooiiuiiiiiiiiiieieiseieieiisei e 03/19/2020........ JONESTRADING INSTITUTIONAL SERVICES . 950.000 50,146 XXX
28618M 10 6 |ELEMENT SOLUTIONS INC 02/05/2020........ IVY SECURITES INC......coovvieierinnrireririsiiesiinenienes 5,440.000 66,518 XXX
29089Q 10 5 |EMERGENT BIOSOLUTIONS INC 12/01/2020 VARIOUS....... 1,930.000 143,357 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC 05/07/2020........ VARIOUS ..ottt bbb 2,640.000 99,324 XXX
313148 30 6 |FEDERAL AGRIC MTG CORP.........coieiriirieiiieriseieie s ssnssessesenssns | sesesiesensenns 12/01/2020........ VARIOUS ..ottt 2,219.000 123,944 XXX
315910 86 9 |FIDELITY EMERGING MARKETS FUND.......cccocnivrniinienee 12/07/2020........ VARIOUS ..ot 75,410.528 2,625,366 XXX
320557 10 1 |FIRST INTERNET BANCORP........coomiiiirimriniieiiesiieeiesiseeiesiessiessesesseons 09/15/2020........ GREAT PACIFIC SECURITIES 980.000 16,136 XXX
339382 10 3 |FLEXSTEEL INDUSTRIES INC 02/13/2020. IVY SECURITES INC.... 2,466.000 38,753 XXX
350060 10 9 [FOSTERLB CO..ovvvieiierinieericiesssieisssessssssiessssssens 12/21/2020........ VARIOUS ..ottt 7,454.000 106,836 XXX
35905A 10 9 [FRONTDOOR INC 04/06/2020. VARIOUS ...ttt 5,560.000 211,326 XXX
36467W 10 9 | GAMESTOP CORP NEW. 03/18/2020........ IVY SECURITES INC.....oovoiriiiriieieierieieiesissienieiees 7,624.000 29,646 XXX
36467J 10 8 | GAMING & LEISURE PPTYS INC.....cccovvrievrierirrerriieiiens 12/24/2020........ VARIOUS ...ttt 184.504 7,368 XXX
Y2685T 13 1 | GENCO SHIPPING & TRADING LTD.....ccovuiruiririiieiiiireriiinsisesisesesssseesiessssesenssssesesssesessssseensnns | cosnsesersnsines 02/20/2020........ IVY SECURITES INC......couriiicririreieieeirenierseeenieiens 6,502.000 52,314 XXX
384556 10 6 | GRAHAM CORP.........covvvrirvrrrrrs 03/12/2020........ VARIOUS ..ottt 11,064.000 171,405 XXX
317609 35 2 | GRANDEUR PEAK INTNATIONAL OPPORTUNITIES FUND 12/30/2020 DIVIDEND REINVESTMENT.......oviiveiererirrirerinereerenienes 36,747.772 171,612 XXX
40619L 10 2 |HALL OF FAME RESORT & ENTERTAINMENT CO 11/16/2020........ MAXIM GROUP. 23,056.000 32,048 XXX
40619L 12 8 |HALL OF FAME RESORT & ENTMT CO......cccoevviierviriieririns 11/16/2020........ MAXIM GROUP. 23,056.000 231 XXX
404139 10 7 |HC2 HOLDINGS INC........cccvvenec. 11/17/2020........ PURCHASED WITH RIGHTS........ccoivinrierinnicierireresineines 17,745.000 40,281 XXX
437076 10 2 |HOME DEPOT INC COM......ociiiriirriiieierieiseissssissssssssssssesssssssesensssanes 09/18/2020........ VARIOUS......oooiiiieiiees bbb 4,300.000 1,068,107 XXX
438516 10 6 |HONEYWELL INTERNATIONAL INC 09/02/2020. VARIOUS ..ottt 5,900.000 953,386 XXX
441593 10 O [HOULIHAN LOKEY INC......ooiiiiiiiriiciisisiesissiesesississssis s ssssssessssssssssesesssssssessssssssenss. | osssssenessnes 09/30/2020........ VARIOUS ..ottt 29,485.000 1,667,201 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO........ooevriiierieieeiereiseirereninnenas 11/03/2020........ VARIOUS ...t 31,575.000 81,647 XXX
449253 100 3 {TAAINC oo 03/19/2020........ IVY SECURITES INC......oooiviirciiiieieireresiseienieies 1,150.000 32,487 XXX
44891IN 10 9 |IAC/INTERACTIVECORP NEW.. 09/04/2020........ VARIOUS ..ottt 2,410.000 326,538 XXX
45688C 10 7 |INGEVITY CORP. 10/02/2020 GREAT PACIFIC SECURITIES 860.000 45,464 XXX
46625H 10 0 |J P MORGAN CHASE & CO.. 10/15/2020........ VARIOUS ..ottt 14,950.000 1,531,828 XXX
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47803T 62 7 |JOHN HANCOCK FDS Il 12/21/2020........ DIVIDEND REINVESTMENT.... 873.513 31,560 XXX
478160 10 4 |JOHNSON & JOHNSON.... 10/19/2020........ VARIOUS ..ottt 4,540.000 661,130 XXX
48716P 10 8 | KEARNY FINANCIAL CORP MD......cccovvmiriririireriniirerinsinseessensessnenenes 10/19/2020........ VARIOUS ..ottt 22,529.000 183,455 XXX
50050N 10 3 |KONTOOR BRANDS INC... 06/08/2020........ VARIOUS ... 8,390.000 171,212 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES INC........cooevverrrrieriirans 09/28/2020........ VARIOUS ...t 6,030.000 1,086,520 XXX
52634L 10 8 [LENSAR INC ...t 10/02/2020........ SPINOFF ...ttt 3,853.060 27,260 XXX
531229 83 8 |LIBERTY MEDIA CORP BRAVES GROUP...... 04/07/2020........ JONESTRADING INSTITUTIONAL SERVICES......... 2,200.000 36,728 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM................... 09/14/2020. VARIOUS ..ottt 6,280.000 223,787 XXX
558267 10 2 | MADISON SQUARE GRDN ENTERTNMNT ......ccvviiirimiireriiieiisieissssesiessss e iessessssssssnenes 11/18/2020........ VARIOUS ..ot 3,980.000 298,169 XXX
55825T 10 3 | MADISON SQUARE GRDN SPRT CORP.. 04/16/2020........ JEFFRIES & CO.......cvvvvvrane 310.000 71,537 XXX
571903 20 2 |MARRIOTT INTERNATIONAL INC NEW... 11/23/2020........ BARCLAYS CAPITAL INC.... 11,410.000 1,403,762 XXX
574599 10 6 | MASCO CORP COM......oivumimriiiieienirsinsiiessissienssesesssssssens 03/04/2020........ VARIOUS ...ttt 3,190.000 143,686 XXX
576323 10 9 |MASTEC INC 11/06/2020 VARIOUS ..ot 2,480.000 125,904 XXX
580135 10 1 |MCDONALDS CORP COM 09/22/2020........ VARIOUS ..ottt 6,585.000 1,332,069 XXX
552690 10 9 |MDU RES GROUP INC 11/19/2020........ VARIOUS ...t 15,830.000 368,342 XXX
589584 10 1 |MERIDIAN BIOSCIENCE INC.... 04/13/2020........ JEFFRIES & CO.....coovvvrine 3,965.000 35,826 XXX
58958P 10 4 [MERIDIAN BKPAOLI PA.......cooiiiiiiiiiieiieneiesisiseiessessessesesssesssiens 03/17/2020........ IVY SECURITES INC......coovviriierinnrienirisiisnrinenienes 2,073.000 30,287 XXX
594918 10 4 |MICROSOFT CORP . 09/21/2020. VARIOUS ...ttt 5,245.000 1,051,168 XXX
646025 10 6 |NEW JERSEY RES CORP.......everviiiirnrisinnisieisssiesesissisensnines 12/17/2020........ GREAT PACIFIC SECURITIES 3,100.000 110,883 XXX
652526 20 3 |NEWTEK BUSINESS SVCS CORP 03/20/2020........ IVY SECURITES INC 1,927.000 23,478 XXX
654106 10 3 {INIKE INC..oii bbb 02/28/2020........ ANCORA ADVISORS 740.000 63,745 XXX
666762 10 9 |NORTHRIM BANCORP INC 06/23/2020........ VARIOUS ...ttt 4,279.000 97,245 XXX
68162K 10 6 |OLYMPIC STEEL INC 03/12/2020. IVY SECURITES INC.... 5,552.000 61,218 XXX
68628V 30 8 | ORION MARINE GROUP INC............ 10/26/2020........ VARIOUS ..ottt bbb 33,837.000 100,151 XXX
70472Q 50 O |PEAR TREE POLARIS FRN VALUE SM CAP........cocoimiiiieiniicrisnireiesississisesessssee s sessesessessenes 12/09/2020........ DIVIDEND REINVESTMENT.......oviieiererirrirerieercerenienes 10,944.236 158,035 XXX
70805E 10 9 |PENNANT GROUP INC.......ccovvuienee 07/29/2020........ JONESTRADING INSTITUTIONAL SERVICES......... 123.000 2,884 XXX
713448 10 8 |PEPSICO INC......cocvverirrirnene 09/22/2020........ VARIOUS ...ttt 3,350.000 442,824 XXX
737446 10 4 |POST HOLDINGS INC 03/17/2020. VARIOUS....... 1,110.000 101,924 XXX
73757TR 10 2 |POSTAL REALTY TRUST INC 07/16/2020........ VARIOUS ..ottt 13,054.000 181,739 XXX
737630 10 3 |POTLATCHDELTIC CORPORATION........cccccnvenee 03/13/2020. VARIOUS ...ttt 2,958.000 94,364 XXX
742718 10 9 |PROCTER & GAMBLE CO......coovvriiiiieiiieriseieisisississssssssiesssssine 03/02/2020........ VARIOUS ..ot 1,975.000 228,710 XXX
74319R 10 1 |PROG HOLDINGS INC.......oevvmiririrrireiieniierienesseeseiesieenienes 12/21/2020........ GREAT PACIFIC SECURITIES 780.000 45,784 XXX
743815 10 2 |PROVIDENCE SVC CORP...... 10/19/2020........ VARIOUS ..ottt 1,022.000 87,455 XXX
744375 20 5 |PSYCHEMEDICS CORP 03/12/2020........ JONESTRADING INSTITUTIONAL SERVICES......... 5,712.000 43,595 XXX
74915M 10 0 | QURATE RETAIL INC.......coiiiiieiieiie et esssseneenes 08/10/2020. VARIOUS ..ot 27,903.000 297,358 XXX
754730 10 9 |RAYMOND JAMES FINANCIAL INC......coovvrvrvririercirnninnns 10/12/2020........ VARIOUS ..ot 1,210.000 94,587 XXX
763165 10 7 |RICHARDSON ELECTRS LTD.....ccvuivuieiiiriireieireiesiseiesieenenes 02/27/2020........ IVY SECURITES INC.... 3,662.000 16,695 XXX
806407 10 2 [ SCHEIN HENRY INC....covoiiiiiiiieiiticeerieesies ettt nsnsssseninns | soesissenessnes 10/29/2020........ IVY SECURITES INC.... 2,860.000 174,951 XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS INC NEW.... 10/12/2020........ VARIOUS......oooiiiieiiees bbb 4,250.000 243,204 XXX
784635 10 4 |SPXCORP.....cevvirererrrireriris 03/19/2020. JONESTRADING INSTITUTIONAL SERVICES......... 1,160.000 33,125 XXX
86614U 10 0 | SUMMIT MATLS INC...oviriveiiiiieiiiiciecis ittt sesnsssanss. | essssnssnsins 11/03/2020........ VARIOUS ..ottt 8,170.000 155,533 XXX
871561 10 6 |SYNACORINC 08/24/2020........ VARIOUS ...t 14,330.000 16,808 XXX
87162W 10 0 | SYNNEX CORP 08/28/2020........ JEFFRIES & CO.....cooovvvrrne 870.000 110,159 XXX
876030 10 7 |TAPESTRY INC...cooovvvirvereeiscirerinies 09/17/2020........ SIDOTI & CO..ovririie it sben 4,020.000 70,199 XXX
88087E 10 0 | TERMINIX GLOBAL HOLDINGS INC 05/18/2020. VARIOUS....... 8,190.000 262,248 XXX
882508 10 4 | TEXAS INSTRS INC COM.......cccccccvunece 03/02/2020........ VARIOUS ..ottt 1,200.000 138,523 XXX
88822Q 10 3 |TIPTREEINC......cccovvvvervirrrirene 12/10/2020........ JONESTRADING INSTITUTIONAL SERVICES......... 14,010.000 79,387 XXX
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89469A 10 4 | TREEHOUSE FOODS INC.... 08/06/2020........ VARIOUS..... 5,190.000 216,308 XXX

89678F 10 0 | TRISTATE CAP HLDGS INC......covvvreririirrrieirinieieissseessssesssnsenes 09/25/2020........ VARIOUS..... 8,920.000 87,557 XXX

898349 10 5 |TRUSTCOBKCORPNY. 12/10/2020........ JONESTRADING INSTITUTIONAL SERVICES......... 8,219.000 55,766 XXX

902681 10 5 |UGI CORP NEW.....oooiiiiiiiiiiiiiiisciissiciissssssisessiisisssias 12/15/2020........ VARIOUS..... 8,307.000 285,698 XXX

909214 30 6 |UNISYS CORP.....oivumrirreiceiriniie ittt nienes 12/07/2020........ CJS SECURITIES INC.....ouveurverrrerirrereiieriens 11,107.000 144,235 XXX

910710 10 2 |UNITED INS HOLDINGS CORP........coocmirrrirerrnrinrercnierineenns 07/09/2020........ VARIOUS..... 8,874.000 78,885 XXX

91324P 10 2 |UNITEDHEALTH GROUP INC......ccvviriiierieieiriseesninines 09/24/2020........ VARIOUS..... 610.000 170,678 XXX

91851C 20 1 |VAALCO ENERGY INC 10/26/2020. VARIOUS..... 44,880.000 87,681 XXX

92047W 10 1 |VALVOLINE INC 07/20/2020........ VARIOUS..... 14,430.000 223,354 XXX

922908 65 2 |VANGUARD EXTENDED MARKET ETF.......ccovmiverirererierinericnienes 01/16/2020........ IVY SECURITES INC....cccooivirrirrinirineriericerseeiseies 1,931.000 250,712 XXX

922908 36 3 | VANGUARD S&P 500 INDEX ETF........coeveurrermeererrneineenneins 12/16/2020........ VARIOUS..... 48,866.000 | ....oocvvrrercirrieiieniens 14,449,193 XXX

92343V 10 4 |VERIZON COMMUNICATIONS 09/15/2020........ VARIOUS..... 25,475.000 1,426,193 XXX

92840M 10 2 |VISTRA ENERGY CORP.... 11/24/2020. VARIOUS..... 10,420.000 199,193 XXX

928881 10 1 |VONTIER CORPORATION 11/18/2020........ VARIOUS..... 10,130.000 310,578 XXX

929089 10 0 |VOYAFINANCIALINC........ 10/06/2020........ VARIOUS..... 4,150.000 230,985 XXX

95058W 10 0 |WENDYS CO...ovvvvrirmirneineiieiieetisessesssssisessesssesss st ssssssssessnenes 09/17/2020........ VARIOUS..... 3,740.000 80,686 XXX

962166 10 4 |WEYERHAEUSER CO.... 11/11/2020........ VARIOUS..... 34,625.000 940,019 XXX

96684W 10 0 | WHOLE EARTH BRANDS INC 12/30/2020 VARIOUS..... 20,000.000 210,202 XXX

978097 10 3 | WOLVERINE WORLD WIDE INC 06/04/2020........ VARIOUS..... 10,776.000 236,178 XXX

98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.........ccovvririnncs 11/23/2020........ VARIOUS..... 26,525.000 1,502,610 XXX

98310W 10 8 | WYNDHAM WORLDWIDE CORP. 08/28/2020........ VARIOUS..... 7,250.000 183,202 XXX

98884U 10 8 |ZAGG INC.....occvvrvvcrrrcrirens 12/09/2020........ VARIOUS..... 31,623.000 97,792 XXX

42727E 10 3 |HERITAGE GLOBAL INC 12/14/2020. VARIOUS..... 45,080.000 96,223 XXX

730843 20 8 |POINTS INTERNATIONAL LTD....ccovveririrnrrerrirnniererieines 09/21/2020........ JEFFRIES & CO......covvvrrnee. 7,225.000 71,193 XXX

Y8565N 30 0 | TEEKAY TANKERS LTD......couiiiiieriessinissississssssensssssssssssensssssssensensssesssnssssssna 04/08/2020........ VARIOUS..... 9,538.000 190,589 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAGEA...........ccoieiiiiiieiieiie ittt ettt ettt as st et s e st enseses st ensessessnnan 72,390,939 XXX 0
9799997. Total - Common Stocks - Part 3.......ccccoeeniiniininiininns 72,390,939 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 3,638,063 XXX

9799999. Total - Common Stocks.........ccovwrereees 76,029,002 XXX 0
9899999. Total - Preferred and Common Stocks...... 86,118,145 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks ...416,060,874 XXX e 738,805
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Bonds - U.S. Government
383756 2G5 |GNMAREMIC TRUST 2012-102 DN... | 12/20/2020. | PRINCIPAL RECEIPT, R I B 407,851 | .......... 407,851 | .......... 407,660 | .............. 407,770 |....... 81 LT T I 407,851 09/20/2040.
38378E  JV 6 |GNMAREMIC TRUST 2012-65 MJ. .| 12/20/2020. | PRINCIPAL RECEIPT. 656,462 656,462 | ..o 679,644 664,431 | ... o (7,968) ....656,462 07/20/2039.
383756 DJ 7 |GNMAREMIC TRUST 201273 NK - [ 09123/2020. | VARIOUS.....ooocoeorsverssvensssenssnn |, 349,778 | .......... 349,778 | ......... 366,939 | ...........354,198 | .... s (4,421) 389,778 | : 08/20/2040.
38379W 5E 8 | GNMA REMIC TRUST 2016-62 LA .| 12/20/2020. | PRINCIPAL RECEIPT......ooociviviciciien | L 1,748,154 | ....... 1,748,154 | ....... 1,819,719 | oo 1,793,478 | oo | v (45,024) | coveverreeveres [ e (45,024) | cooovvvvvvveciie | e T48,154 | oo | e | e 0| e 31,664 | 09/20/2045.
38379X KD 1 | GNMAREMIC TRUST 2016-83 AP | 12/2012020. | PRINCIPAL RECEIPT ..o | L 2,592,688 | ...... 2,592,688 | ...... 2,702,068 2,661,903 | covvcoreers | (69,214) | oo | o (69,214) | .. B 2,592,688 | ..ooccercevrsns | oo | o0 [ o 46,961 | 10/20/2045.
38379X Q9 4 |GNMAREMIC TRUST 2016-90 MA.... .| 12/20/2020. | PRINCIPAL RECEIPT. 3,923,978 3,923,978 | ... 4,091,973 4,027,221 | | e (103,243) | oo | o (103,243) 10/20/2045.
38380F 4M 5 |GNMAREMIC TRUST 2017-099 JG .| 1220/2020. | PRINCIPAL RECEIPT......oovvvcvivcmssiiine | | 4,283,860 | ... 4283860 | ... 4.267,795 | o 8269975 | oo | 013,885 | oo Lo 13,885 06/20/2047.
38380H PP 1 |GNMAREMIC TRUST 2017-149 CA... .| 12/20/2020. | PRINCIPAL RECEIPT 513,756 | oo 513,756 | oo 503,320 6.185 _— 02/20/2046.
38381A X3 5 |GNMAREMIC TRUST 2018-153 VA... .| 12/20/2020. | PRINCIPAL RECEIPT.. 333.841 333841 | oo 343,230 (6,698) | vvvvvevescccces | e 333,841 | coovvevvvvveeereens | e | o0 [ v 6,363 | 02/20/2030.
912828 VF 4 |U.S.TREASURY NOTES - | 06/01/2020. | MATURITY. el P [ 3,000,000 | ...... 3,000,000 | ... 2,974,570 L1 I P 3,000,000 | oo | | s | o 20,625 | 05/31/2020.
0599999. Total - Bonds - U.S. GOVEMMENL...........vvviririviimierisiscriisnsssiiiins sossisinsssssissssssssss s | 17,810,368 | ... 17,810,368 | .... 18,156,918 (214,843) 0 [ s 17,810,368 | ..oooovennnc0 |0 | 0 262,495 XXX
Bonds - U.S. Political Subdivisions of States
662523 WY 1 [BOROUGH OF NORTH SLOPE ALASKA............ [ - ] 06/30/2020. [MATURITY..cocovsrsvrsmsssisisisrssnss [ oo T 1,650,000 | ...... 1,650,000 | ...... 1,882,304 | o 1,670,113 | oo | o (20,113) s s (20,13) | o | e 1,650,000 | o | i | s 0 |......42,290 | 06/30/2020.
2499999. Total - Bonds - U.S. Political Subdivisions of States............cccccueiriiiiriis o | 1,650,000 | ...... 1,650,000 | ...... 1,882,304 | ........... 1,670,113 | oo 0. (20,113) | coovvvvvverene. (V)] (20,113) [ oo [V 1,650,000 [ ....coovenead 0 | 0 | i 0. 42,290 XXX
Bonds - U.S. Special Revenue and Special Assessment
3133EC YV 0 |FEDERAL FARM CREDIT BANKS | 090872020, | MATURITY oo | 1,000,000 | ....... 1,000,000 | ....... 1,008,990 | ...........1,000,976 |....... (976) (7] [ I 1,000,000 | ceoevrcnvrsnenn [ eomerninrrsens | convrrsirnnend | e 26,250 | 09/09/2020.
3133EF 3E 5 |FEDERAL FARM CREDIT BANKS .| 01/13/2020. | CALLED @ 100.0000000.. N 5,000,000 | ... 5,000,000 | ....... 4,992,500 | .......4,996,330 |....... 36 Lo O I 4,996,366 | .......oooovrrrrr | 003,634 | .ooinrn 3,634 | 24,201 | 04/18/2023.
3133EF  4A 2 |FEDERAL FARM CREDIT BANKS..........ccooovrrinne .. 101/10/2020. | CALLED @ 100.0000000..............ccccccee. . . 10,000,000 | ..... 10,000,000 | ..... 10,000,000 10,000,000 [ oo | e (V1N I 10,000,000 | ..eooveeevveeens | oo | o0 [ e 43,200 | 04/19/2022.
3133EG D2 8 |FEDERAL FARM CREDIT BANKS | 03/18/2020. | CALLED @ 100.0000000.. 5,000,000 | ... 5,000,000 | ....... 4,874,900 4,938,160 | vovvereecvens | o 4,540 4,580 | oo | e 4,942,700 | ..oovovccccveer | 10000 57,300 | e 57,300 | ... 32,347 | 11/01/2022.
3133EG EE 1 |FEDERAL FARM CREDIT BANKS .| 02/05/2020. | CALLED @ 100.0000000.. 4.000,000 | ......4,000,000 | ... 3,965,200 3,078,621 |...... 563 563 3,979,184 20,816 06/13/2023.
3133EG  H9 9 |FEDERAL FARM CREDIT BANKS . | 02/06/2020. | CALLED @ 100.0000000.......cccccccoevscccce | o | 3,000,000 | ... 3,000,000 | ....... 2,943,000 2,963,868 | ....... 677 677 2,964,545 | ..oooororeccries | 1000.35,455 | o 35,455 11/21/2024.
3133EG XA 8 |FEDERAL FARM CREDIT BANKS | 04/04/2020. | CALLED @ 100.0000000.. 10,000,000 | ... 10,000,000 | ....... 9,977,000 9,988,566 |....... 956 1IN DO I 9,989,522 | ..vvvvrcrccriries | 100 10,478 | e, 10,478 01/04/2023.
3133EG ZA 6 |FEDERAL FARM CREDIT BANKS | 03/12/2020. | CALLED @ 100.0000000.......ccocccccvvvscccc | | 2,000,000 | ...... 2,000,000 | ....... 1,994,300 1,996,800 |....... 160 LS R 1,996,960 | ... | 3,040 | 3,040 | ....... 14,673 | 10/20/2023.
3133EK R2 4 |FEDERAL FARM CREDIT BANKS...... .. 1 09/23/2020. | CALLED @ 100.0000000.. 1,000,000 | ....... 1,000,000 | ...... 1,000,000 1,000,000 | vvvovoeervereeens [ oo (N TN I 1,000,000 |.... S0 TSP ISR 0. 23,700 |09/23/2026.
3134G4 4D 7 |FEDERAL HOME LOAN MORTGAGE CORP....... .| 05/20/2020. | CALLED @ 100.0000000.. 2.500,000 | ......2,500,000 | ....... 2379125 2,481,463 8,036 8,036 2,489,499 11/20/2020.
3134GU G6 1 |FEDERAL HOME LOAN MORTGAGE CORP....... .. | 06/30/2020. | CALLED @ 100.0000000.. 1,000,000 | ...... 1,000,000 | ...... 1,000,000 1,000,000 [ vvvoooeerreerreens | oo 0 12/30/2024.
3134GU H2 9 |FEDERAL HOME LOAN MORTGAGE CORP...... .| 12128/2020. | CALLED @ 100.0000000......ccccoocorcmcccc | | 1,000,000 | ... 1,000,000 | ...... 1,000,000 11,000,000 0 12/28/2023.
3137EA DR 7 |FEDERAL HOME LOAN MORTGAGE CORP....... | 08101/2020. | MATURITY oo | 5,000,000 | ... 5,000,000 | ....... 4,653,696 | .......... 4,981,358 | .oococrrrciiins | errrrrn 18,642 | oo | e 18,642 | .oovvvrccoe. 05/01/2020.
3130A9 UZ 2 |FEDERAL HOME LOAN BANKS. .| 03/10/2020. | CALLED @ 100.0000000.......ccosccccemwsecce | | 5,000,000 | ... 5,000,000 | ...... 4,926,300 1,755 o 11/16/2026.
313370 E3 8 |FEDERAL HOME LOAN BANKS .| 06/12/2020. | MATURITY. 500,000 | ........ 500,000 | ......... 500,000 0 500,000 06/12/2020.
313370 US 5 |FEDERAL HOME LOAN BANKS o | 08M112020. | MATURITY oo | 2,000,000 | ....... 2,000,000 | ....... 2,084,688 | ..vvveir 2,010,448 | oo | oo (10,448) | v | o (10,448) v | e 2,000,000 09/11/2020.
313371 4H 6 |FEDERAL HOME LOAN BANKS .| 03/18/2020. | MATURITY....cc.ccooocvmccmmmmsmmicmmmsiviiieenns | | 1,000,000 | ... 1,000,000 | ..o 998 500 KL TN S IR 1,000,000 03/18/2020.
313381 YT 6 |FEDERAL HOME LOAN BANKS......cccooeoevvcrrrnrrs .| 02/06/2020. | MATURITY......cccoeeeereccccmmecremscssiriviiinens | L 200,000 | ...... 2100,000 | ...... 1,078,830 2,028 | oo | e 2,100,000 02/06/2020.
3136G1 BL 2 |FEDERAL NATIONAL MORTGAGE .| 07/30/2020. | MATURITY...
ASSOCIATON 1,000,000 | ...... 1,000,000 | ....... 1,008,260 (1,085) | covvveveccriries | v 1,000,000 | oo | o | e 0| e 16,250 | 07/30/2020.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB .. | 12/15/2020. | PRINCIPAL RECEIPT.. . 68,180 88,180 | ..ooooeeeed 69,949 (690) 05/15/2024.
31395U RE 3 |FHLMC REMIC SERIES 2977 AY... .| 12/15/2020. | PRINCIPAL RECEIPT...... 31.830 131,830 136,568 (2,108) 05/15/2025.
3137AE LS 2 [FHLMC REMIC SERIES 3910 JC.... .| 12/15/2020. | PRINCIPAL RECEIPT. 392,222 392,222 | oo 400,924 (2,612) 12/15/2037.
3137A)  B6A 7 |FHLMC REMIC SERIES 3955 BA... .| 12/15/2020. | PRINCIPAL RECEIPT. 294,905 204,905 | .o 309,650 (8,632) 02/15/2041.
3137AJ HW 7 |FHLMC REMIC SERIES 3960 YH... .| 12/15/2020. | PRINCIPAL RECEIPT I R 344351 | oo 344,351 | 351,884 (2,677) 08/15/2040.
3137AN  2J 3 |FHLMC REMIC SERIES 4019 EA... [ 12/15/2020. | PRINCIPAL RECEIPT.....ccovvoovcmmisiiine | | 2,811,159 | ... 2811159 | ... 2,814,234 (2,607) 10/15/2040.
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3137AP BF 6 |FHLMC REMIC SERIES 4033 ED................... ~ [12/15/2020. | PRINCIPAL RECEIPT............ooo 837,388 837,688 | ... 862,098 | ..o 845712 | Lo (7,824) (7,824) 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA... .| 12/15/2020. | PRINCIPAL RECEIPT. 928,000 | oo 928,000 | ...o.... 972,080 | ............ 954,445 | ... (26,445) (26,445) 12/15/2040.
3137AV 28 5 |FHLMC REMIC SERIES 4122 PA... .| 12/15/2020. | PRINCIPAL RECEIPT...oocovvee | | 484456 | oo 484456 | oo 487,711 ) (1,897) 02/15/2042.
3137AW 6M 2 |FHLMC REMIC SERIES 4125 KP... .| 12/15/2020. | PRINCIPAL RECEIPT. 927,265 927.265 | oo 960,444 ) PR B (7.097) | oo 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC... .| 12/115/2020. | PRINCIPAL RECEIPT....ooccomvvii | | 490027 | oo 490027 | oo 487730 1,565 12115/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND... .| 12/15/2020. | PRINCIPAL RECEIPT 612212 | oo 612212 | o 608,673 2,448 07/15/2041.
3137AY SG 7 |FHLMC REMIC SERIES 4165 TD .| 12115/2020. | PRINCIPAL RECEIPT....coocoovvvvvvie | | 1100,286 | ... 1100,286 | ... 1,055,243 12/15/2042.
313780 TR 5 |FHLMC REMIC SERIES 4186 MC.. .| 12/15/2020. | PRINCIPAL RECEIPT... 578436 | .. 578436 | ... 554,033 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... .| 12/15/2020. | PRINCIPAL RECEIPT. 663,074 | o 663,074 | .o 671,880 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA... .| 12/15/2020. | PRINCIPAL RECEIPT....ooccomvvie | | 376,555 | ... 376,555 | ..o 378320 05/15/2028.
3137B3 FF 0 |FHLMC REMIC SERIES 4226 GV... | 12115/2020. | PRINCIPAL RECEIPT ...ooocovceeens | | 4351232 | oo 4351232 | .o 4,321.828 09/15/2036.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE.. .| 12/15/2020. | PRINCIPAL RECEIPT. 698961 | ... 698,961 | ... 715,889 | oo 7083 | oo | (9,350) 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A | -+ 12/15/2020. | PRINCIPAL RECEIPT. 531,765 531,765 | ..ovooee. 556,027 | oo 542,754 | o | v (10,989) B31,765 | e e | vvvisininininnnn0 | 12,523 | 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA.....cc.coooorrrrrne .| 12115/2020. | PRINCIPAL RECEIPT....ooocoovvvvivmie | | 1881.929 | ... 188,929 | ... 1926037 | oo 1.904.820 | oo o (22,891) ] 1,881,929 | . 0 36,335 | 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA... | 12115/2020. | PRINCIPAL RECEIPT . 879,721 | oo 879,721 | ..o 902,677 | vvvereere 891,583 | v | o (11,862) . Y 0| 16,935 | 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... .| 1215/2020. | PRINCIPAL RECEIPT 132,942 | 1432042 | oo 1.186,756 o (40,149) | 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... .| 12/15/2020. | PRINCIPAL RECEIPT. 1279220 | ... 1279220 | ... 130,202 | 01295722 | oo | (16,502) 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE... .| 12/15/2020. | PRINCIPAL RECEIPT ) 1200882 | ... 1200882 | ... 1,190,937 1,200,882 01/15/2043,
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A..........cocovvrimrrnne .. | 12/15/2020. | PRINCIPAL RECEIPT........ccconrverrrrcrirans . . 1,738,620 | ....... 1,738,620 | ....... 1,796,212 1,738,620 | ..oovveeeevceens | oo | o0 | e 28,339 | 11/15/2040.
3137BQ UP 0 |FHLMC REMIC SERIES 4601 NK... .. | 12/15/2020. | PRINCIPAL RECEIPT. 3,269,699 3,269,699 | ....... K31 X072 T BT N 31,675 3,269,699 | ..o | cevereresneees | evrveeniienenn [, 38,884 | 09/15/2045.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA... .| 12/15/2020. | PRINCIPAL RECEIPT. 2892720 2892720 | .. 2,973,174 o (56,856) | 2,892,720 06/15/2041.
3137BR ZF 5 |FHLMC REMIC SERIES 4615 TA... .| 12115/2020. | PRINCIPAL RECEIPT....coccoovvvvvviee | | 4124715 | o AAAT15 | 493,031 | oo 8193363 | oo (68,647) 4124715 02/15/2046.
3137BV  EH 5 |FHLMC REMIC SERIES 4655 HA... .. | 12/15/2020. | PRINCIPAL RECEIPT. . 3,190,869 | ...... 3,190,869 | ....... 3,311,523 | 0000000.3,268,861 | vovoerrveerrerrs | o (77,992) 3,190,869 01/15/2042.
3137BX LE 0 |FHLMC REMIC SERIES 4672 QA... .| 12/15/2020. | PRINCIPAL RECEIPT. ] 5438078 | ... 5438078 | ... 5,580,827 | oo 5.586,885 | oo | (148,808) 5,438,078 | oo | oo o0 [ 109,741 | 08/15/2045.
3137BW YH 1 |FHLMC REMIC SERIES 4674 A.. - | 12/15/2020. | PRINCIPAL RECEIPT.. 2,396,040 | ....... 2,396,040 | ..... 2,453,695 | .....0000. 2,441,082 | oo | e (45,042) 2,396,040 | .oovvcccveeeecs | coeeresrennse | eerereiirennsn0 | e 46,633 | 12/15/2042.
3137BY XF 2 |FHLMC REMIC SERIES 4690 CA... .| 12/15/2020. | PRINCIPAL RECEIPT. 2473477 | . 2473477 | .. 2,542,270 69,090) | . 11/15/2036.
3137F1 XN 3 |FHLMC REMIC SERIES 4698 HP... .| 12/15/2020. | PRINCIPAL RECEIPT. 674721 | oo 674721 | oo 663756 05/15/2046.
3137FA ZM 3 |FHLMC REMIC SERIES 4717 BA... .| 12/15/2020. | PRINCIPAL RECEIPT 984,908 | ... 984,908 | ... 1,011,070 ..984.908 02/15/2047.
3137FA  ZV 3 |FHLMC REMIC SERIES 4717 BP... .| 12/15/2020. | PRINCIPAL RECEIPT. 1424080 | ... 1424080 | ... 1461907 | 1,424,080 02/15/2047.
3137FD KH 4 |FHLMC REMIC SERIES 4759 NA... .| 12/15/2020. | PRINCIPAL RECEIPT... 2,043,186 | ... 2,043,186 | ... 2,027,862 R 2,043,186 08/15/2044.
3137F3 W8 3 |FHLMC REMIC SERIES 4764 WJ... .. | 12/15/2020. | PRINCIPAL RECEIPT. 2,924,827 2,924.827 | ....... 2,903,805 | ........... . R 2,924 827 01/15/2045.
3137F4 70 5 |FHLMC REMIC SERIES 4782 L | 12/15/2020. | PRINCIPAL RECEIPT. R T B 3,865,429 | ... 3,865,429 | ... 3,953,609 | ... 3,046,268 | ..ovovvvvecccs | oo (80,839) [ crocccccreveees | eeeerereec(80,839) [ e | e 3,865,429 09/15/2044.
3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA... | 12/15/2020. | PRINCIPAL RECEIPT oo | 3,564,309 | ...... 3,564,309 | ..... 3,700,199 3,664,232 | oo | o (99,922) N 3,564,309 08/15/2044.
3137FG 2Q 7 |FHLMC REMIC SERIES 4801 - [12/16/2020. | PRINCIPAL RECEIPT.....ooooeesen | 3,711,404 | ...... 3,711,404 | ... 3,788,531 3,767,556 | oo | eere (56,153) . 3,711,404 01/15/2044.
3137FG  BD 6 |FHLMC REMIC SERIES 4811 VB - [ 12/15/2020. | PRINCIPAL RECEIPT....oooveoeeeesens | s 2,532,846 | ....... 2,532,846 | ....... 2,590,626 2,569,687 | occcovccreerenns | e (36,842) N 2,532,846 08/15/2029.
3137FL. KM 5 | FHLMC REMIC SERIES 4869 AJ.... | 12/15/2020. | PRINCIPAL RECEIPT oo | 1,733,463 | ....... 1,733,463 | ... 1,778,018 | .........1,778,109 | ... B (44,646) 04/15/2049.
3138L9 AT 9 |FNAM8117............ .. [ 12/25/2020. | PRINCIPAL RECEIPT........ooooovvvvivsmmnnn | o 57408 | oo 57108 | o 58,643 | ... 57,783 |....... (675) 03/01/2025.
31415Y LW 7 |FNMAPASS-THRU POOL 993241........occc...oe | 12125/2020. | PRINCIPAL RECEIPT oo || gpgen | ppgen | 58,742 | . 57,683 | ... 06/01/2024.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR .. | 12/25/2020. | PRINCIPAL RECEIPT. . 133,126 | .......133,126 | ..o...... 137,536 | v 135,742 | covvveeereervrenn, 10/01/2024.
3136B7 B3 4 |FNMA REMIC SERIES 2019-069.... .| 12125/2020. | PRINCIPAL RECEIPT. N 796,509 | ... 796,509 | oo 835,277 | .. 12/25/2049.,
313948 MD 3 |FNMA REMIC TRUST 2004-89 AQ......cccc.oomrrorns .| 12125/2020. | PRINCIPAL RECEIPT......occccoosrerrrroe 205,662 205,662 | oo 210418 | oo 207461 | . 12/25/2024.
31398M Q2 5 |FNMAREMIC TRUST 2010-36 BC.....ooccoovorveoe .| 12/25/2020. | PRINCIPAL RECEIPT....ooccormr | | 1728196 | ... 1728196 | ... 177221 | 1770402 | o 04/25/2030.




cvia

Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3136A2 AR 4 |FNMAREMIC TRUST 2011-110 EC.........cccoovvrneee .. | 12125/2020. | PRINCIPAL RECEIPT.....cooovvsssnsnnrnvvnn [ 734,320 | oo 734,320 | oo 747,515 (8,937) 8,853 |04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB... .| 12/25/2020. | PRINCIPAL RECEIPT. 227,602 207,602 | oo 235,781 (3,466) 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. .| 12/25/2020. | PRINCIPAL RECEIPT.. 57 57 .57 (03 USSR RO 7 A DVURNSORRION DOV VRSN ) I DO 03/25/2026.
3136A0 LP 0 |FNMAREMIC TRUST 2011-70 ND | 12/25/2020. | PRINCIPAL RECEIPT oo | 4,068,315 | ....... 4,068,315 | ....... 4,206,892 | N0720)) S B I(ZN0710)] I— 04/25/2037.
3136A8  ZR 4 |FNMAREMIC TRUST 2012-103 DA... [ 1212512020, | PRINCIPAL RECEIPT oo | 974,600 | ......... 974,600 | ....... 1,028,660 | ........... 1,012,715 | oo | e (38,115) | covveveeerec [ v [RERRE) ] I— 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA... .| 12/25/2020. | PRINCIPAL RECEIPT...ccocovevvcvcsvmeene | | 1147012 | oo 1147012 | oo 1122489 1123769 | ... 23,243 23.243 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND... .. | 12/25/2020. | PRINCIPAL RECEIPT. 827,228 827,228 | ......... 827,228 177 T O DO 0 06/25/2042.
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA - [ 12/25/2020. | PRINCIPAL RECEIPT....oovoooeeseeen | 434,841 | ... 434841 | ....... 446,867 | ......... 442,381 | .. (7,500) 01/25/2028.
3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA .| 12/25/2020. | PRINCIPAL RECEIPT. 354 455 354455 | ... 354,345 354411 | ... 44 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB.. .| 12125/2020. | PRINCIPAL RECEIPT.....ooovovvvcrisinns | | 465,624 | ... 465,624 | ... 467,661 | ... 466,606 | ....... (982) 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB.. .| 12/25/2020. | PRINCIPAL RECEIPT. 431405 | ... 431405 | ... 434,640 (1,629) 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG .| 12/25/2020. | PRINCIPAL RECEIPT. 743633 | oo 743,633 | . 747,584 (2,763) 04/25/2041.
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB.. .| .. | 12125/2020. | PRINCIPAL RECEIPT 530212 530212 | . 544,461 (7,448) 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG.........ccovvvereneee .. | 12/25/2020. | PRINCIPAL RECEIPT........ccocnrvenriririrns 264,631 264,631 | oo 267,938 (1,971) 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD .| 12/25/2020. | PRINCIPAL RECEIPT. 508,606 508,606 | ......... 515,202 (3,833) 07/25/2041.
3136AC ES 6 |FNMAREMIC TRUST 2013-10 DE .. | 12/25/2020. | PRINCIPAL RECEIPT...... LT37.917 737917 | .o 739,647 (1,251) 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.... .| 12/25/2020. | PRINCIPAL RECEIPT. 553196 | ........ 553,196 | ... 569,316 (6,965) 05/25/2025.
3136AC WN 7 |FNMA REMIC TRUST 2013-20 CA [+ [ 12/252020. | PRINCIPAL RECEIPT ..o | 1,158,943 | ... 1,158,943 | ... 1,183,209 [ 1000000 ,178,848 | oo | 0000 (19,.905) [ oo | e T RCl0L | — 01/25/2043.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA....oooccvccrrrrneen .. | 12/25/2020. | PRINCIPAL RECEIPT.......cooovevvrrrreee 573343 | ... 573,343 | ... 536,004 31,336 04/25/2043.
3136AD EY 1 |FNMAREMIC TRUST 2013-36 AB | 12125/2020. | PRINCIPAL RECEIPT. 737,910 | oo 737,910 | ......... 758,203 | oirrernn 750,120 | oo | eeeeee(12,210) | oo [ eeieinn(12,210) | o 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 2013-41 WG.... .. | 12/25/2020. | PRINCIPAL RECEIPT. 722697 | ... 724729 11/25/2042.
3136AD 5Q 8 |FNMAREMIC TRUST 2013-50 MN .| 12125/2020. | PRINCIPAL RECEIPT......oovovssvimisne || 3004018 | 3981218 | ... 4014187 | oo 8,014.961 | oo | o (33,748) oo o (33,744) | . 01/25/2033.
3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA .| 12/25/2020. | PRINCIPAL RECEIPT...occooocorcccmvimeeie | | 1746050 | ... 1746,050 | ... 1789.429 1,746,050 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND .| 12/25/2020. | PRINCIPAL RECEIPT...ooooovvvvmvimene | | 1482994 | ... 1482994 | .. 1,517,520 1,482,994 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA.. .. | 12/25/2020. | PRINCIPAL RECEIPT.. 610,778 | oo 610,778 | oo 644,371 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25A.... .. | 12/25/2020. | PRINCIPAL RECEIPT. 1245745 245745 | ....1,299.467 e (42,951)] . 11/25/2042.
3136AT JR 6 |FNMA REMIC TRUST 2016-49 PA .| 12/25/2020. | PRINCIPAL RECEIPT. 733222 | o 733222 | . 750,980 | oo 746,852 | oo | o (13,629) 09/25/2045.
3136AT CK 8 |FNMA REMIC TRUST 2016-50 BN .| 12/25/2020. | PRINCIPAL RECEIPT...ccooovevrcvcsvimieie | 3188.981 | ... 3188.981 | ... 3,300,131 | oo 3.303135 | oo | (114,154) 02/25/2046.
3136AU MC 2 |FNMA REMIC TRUST 2016-94 MN. .| 12/25/2020. | PRINCIPAL RECEIPT 813249 | .o 813,249 | o 804,608 | 1o 807,350 | oo | o 5,900 05/25/2045.
3136AV L6 4 |FNMAREMIC TRUST 2017-17 EA. - [ 12125/2020. | PRINCIPAL RECEIPT ..o | ] 6,805,068 | ....... 6,805,068 | ..... 6,936,916 | ..........6,934,997 | .oovorrvcics | o (129,929) | coooveveres | o 929) .. 11/25/2041.
3136AV V8 7 |FNMAREMIC TRUST 2017-22 BE.. | 12/25/2020. | PRINCIPAL RECEIPT oo | 2179179 | ...... 2179179 | ...... 2,264,984 | ... 2,237,716 | oo | (58,537) | ceovvvceesees | e (58,537) .. 2,179,179 08/25/2040.
3136AW EJ 2 |FNMAREMIC TRUST 2017-28 A.... | 1212512020 | PRINCIPAL RECEIPT ..ooovovsvnsvvsven | s 2,472,641 | ...... 2,472,641 | ...... 2,547,980 | .errerri 2,529,870 [ oo [ o (57,229) | cevvcevrcrrrs | o (7 fr2.2) | I I 2,472,641 05/25/2045.
3136AX FG 5 |FNMA REMIC TRUST 2017-54 P.... .| 12/25/2020. | PRINCIPAL RECEIPT. 959,298 959.298 | ... 071,888 | oo 971,300 | oo | (12,011) ). ..959,298 05/25/2046.
3136AY DD 2 |FNMAREMIC TRUST 2017-66 BH - [12125/2020. | PRINCIPAL RECEIPT.....oooveesen | 1,828,099 | ... 1,828,099 | ... 1,889,512 | crvveeree 1,877,909 | oo | e (49,810) ) .. 1,828,099 05/25/2044.
3136B1 DG 6 |FNMA REMIC TRUST 2018-11B VC .| 12/25/2020. | PRINCIPAL RECEIPT.. 353151 353451 | o 365,456 | ..o 361,339 | oo | o (8,188) ) 04/25/2029.
3136B1 ML 5 |FNMA REMIC TRUST 2018-22 BA. .. [ 12/25/2020. | PRINCIPAL RECEIPT........oooosvvvvvvivmnin | | 2945578 | ... 2945578 | ... 3,001,728 | 100e0.2,992,508 | ooovovveeeer | e (46,930) ) 05/25/2044.
3136B4 3E 6 |FNMAREMIC TRUST 2019-37 TC. .| 12125/2020. | PRINCIPAL RECEIPT......covvvvivvimisinns | | 2145725 | ...... 2145725 | ..., 2,181,934 | o 2181748 | oo | (36,023) ) 03/25/2037.
3136B8 5H 8 |FNMA REMIC TRUST 2020-16 JG.. |+ | 12125/2020. 205,954 205,954 | .. pA X T TN TN S (6,894) ,894) ...205,954 : 01/01/2050.
613741 EX 1 |MONTGOMERY CNTY VA ECONOMIC DE.......... - [ 0610172020, | MATURITY oo | 2,665,000 | ...... 2,665,000 | ....... 2,667,665 (185) (185) ceeeennnnn,065,000 0| 39,309 | 06/01/2020.
3199999 Total - Bonds - U.S. Special Revenue and Special Assessments ...189,615,829 |....189,615,829 |....191,177,062 (1,739,820) | e 0 |.0(1,739,820) [ oocovrrcneen 0| e 189,407,901 | ..vvvccvcvnes 0 ...207,928 | ...... 207,928 | ..2,956,081 XXX
Bonds - Industrial and Miscellaneous
03523T BP 2 | ANHEUSER BUSCH INBEV WORLDWIDE........... |C\08/12/2020-|CALI-ED@104-2590000 -------------------------------------------------------------- 277,329 | ... 266,000 | .......... 264,718 | .... 265,643 |....... 84 | \ 84 o | o 265,727 | ceeveeeereesee | o 273 | oo 273 | oo 18,478 | 07/15/2022.
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03524B AE 6 |ANHEUSER-BUSCHINBEVSA ..., C|09/17/2020. | TENDER OFFER ..o j 665,082 | ... 600,000 | ... 604,320 | ... 601975 | ... (323) (323) 801,652 | oo | 63,430 63430 | ...... 25,037 | 02101/2024.
822582 AM 4 | SHELL INTERNATIONAL FINANCE BV.. +| €| 0312582020 |MATURITY .o | 1,000,000 | ....... 1,000,000 | ..o 995,280 | .............999,864 |...... 136 136 4,000,000 { e | o | o0 | e 21,875 | 03/25/2020.
822582 BG 6 |SHELL INTERNATIONAL FINANCE BV.. C| 05/11/2020. | MATURITY... 1,000,000 | ....... 1,000,000 | .......... 997,880 | ............999,839 ... 161 L2 T I B 1,000,000 | oo | coveeessccceiees | eeeeeeessiireiiO | e 10,625 | 05/11/2020.
0258M0 DX 4 |AMERICAN EXPRESS CR CORP MTNBE............ .. | 08/14/2020. | CALLED @ 100.0000000..........ccocccccrweee | | 1,000,000 | ...... 1,000,000 | ...... 1,002,770 | oo 1,001,481 | oo | o (1,481) (1,480 | oo | o 1,000,000 | coooooereces | oo | o0 | e 23,833 | 09/14/2020.
038222 AF 2 |APPLIED MATLS INC......ooviiirimrrnrrrivvinississssssnnns .| 06/27/2020. | CALLED @ 103.7847816......ooovvvvvvvvcceenec | 5,189,239 | ....... 5,000,000 | ...... 5,434,700 | ........... 5,125,646 | ...ccroverrrerrrrrs | e (41,687) | cocvevrrerrrereres [ e (41,687) | oo | e 5,083,959 | ...cocerirerrrrrnrs | 100err(83,959) | ........(83,959) | ..... 303,906 | 06/15/2021.
00206R ~ AX' 0 |ATET INC...oovvvviviviviiivimininnssssnsssssssssssssssssssssssnssenens - | 06/29/2020. | CALLED @ 103.5717063........oovvvvvvccccvcc | | 3,107,151 | ... 3,000,000 | ....... 3,263,010 3,058,556 | coovvvvererererrrins | e (20,815) [ oo | o T2 1) | N IO 3,037,741 | covvvvvvvevvvvvnnns | oo BT,TAN) | e (37,741) | 190,218 | 05/15/2021.
00206R AZ 5 |AT&TINC | 06128/2020. | VARIOUS.....oosovsvvssvesvnssssssssnssn | 1,542,534 | ...... 1,485,000 | ....... 1,648,972 | 1000 1,518,097 | oo | e (9,946) [CRZT:) ) Y I 1,508,151 | coovcrrcrerrs | enn(23,151) | .0 (23,151) | ... 107,725 | 08/15/2021.
06051G  FT 1 |BANK OF AMERICA CORP.... < [ 1011972020, | MATURITY oo |, 1,000,000 | ....... 1,000,000 | ....... 1,002,700 | ........... 1,001,615 | oo | oo (1,615) (1,615) | ovvrereeecccccis | e ,000,000 | oo | vereeeessesceie | rrerresssssi0 | e 26,250 | 10/19/2020.
06406H BP 3 |BANK NEW YORK MTN BK ENT.... .| 01/15/2020. | MATURITY... 500,000 | ... 500,000 | ..o 506,100 500,030 | ... (30) (30) | o | sorrersrn500,000 | v | correersrsinn | sorsrsiresn0 | o 11,500 | 01/15/2020.
07330N AR 6 |BB&T CO | 05/01/2020. | CALLED @ 100.0000000...........oovvemvvscwcee | oo 1,000,000 | ....... 1,000,000 | ....... 1,001,480 | oo 1,000,212 |....... (212) (212) | e | erieie,000,000 | oo [ o | covireeerenssn0) [ e 9,375 | 06/01/2020.
134429 AW 9 |CAMPBELL SOUP CO.... .| 01/22/2020. | CALLED @ 103.0215640....cccccrviccieec | | 1030216 | ... 1,000,000 | ... 994,900 35 [ oo | eerereers999.250 | oo o750 | 750 | 41,667 | 04/15/2021.
14913Q 2A 6 |CATERPILLAR FINANCIAL SERVICE.... . 09/04/2020. | MATURITY....oovvcvvvmvsvvmssrmssnesssinnens | | 1,000,000 | ...... 1,000,000 | ... 999,160 193 || 2,000,000 | e o 0 | 18,500 | 09/04/2020.
191216 AV 2 |COCA COLA CO. .| 10/20/2020. | CALLED @ 102.6566780.. O T 1,026,567 | ....... 1,000,000 | ......... 999,130 78 [ cooeveereene | erreerernn999,913 [ oo [ o 87 | i 87 [ o 64,058 | 09/01/2021.
191216 BY 5 |COCACOLA CO.....ooooveoeseveeeescoseesseeesssnne .. | 10/05/2020. | CALLED @ 101.1946860........................ } 505,973 | o 500,000 | ..o 501,050 (165) | oo | 500,199 | o [ (199) | o (199) | o 14,455 | 09/01/2021.
19416Q DY 3 |COLGATE PALMOLIVE CO MTNS BE .| 12/18/2020. | CALLED @ 102.0373800.. 1.020,374 | ... 1,000,000 | ... 985,540 1,522 | o i00998,530 | oo | oo 44T | o AT | 47,119 | 11/15/2021.
205887 BR 2 |CONAGRA BRANDS INC .| 12/23/2020. | CALLED @ 105.8790000.. 1,014,321 958,000 | .........976,058 (3,034) 3,014 | 01/25/2023.
219350 AT 2 |CORNING INC | 11/24/2020. | CALLED @ 121.3989033.. 3,641,967 | ....... 3,000,000 | ....... 3,796,590 | .vvvrre 3,469,101 [ oovrcrriinns | oeee O1A57) | o [ o (CHRET0) E— . 857,217 | 05/15/2024.
26138E  AQ 2 |DR PEPPER SNAPPLE GROUP INC.. |- 01/15/2020. | MATURITY. R N 2,057,000 | ...... 2,057,000 | ... 2,030,814 L1721 I B X070 O IO O SN I B 20,570 | 01/15/2020.
263901 AC 4 |DUKE ENERGY INDIANA INC...ocooccorrevvrrrrrnns [ 07/15/2020. | MATURITY .ccoovvrvverirrrsserereressnenensses . 1,000,000 | ...... 1,000,000 | ..o 971,250 1,953 | oo | e 1,000,000 | oo | oo | ceevererrrssen0 | e 37,500 | 07/15/2020.
278642 AK 9 [EBAY INC..ooooovoovveonsceeonsssssnssssnssnssssnssnnsss | o 08/10/2020. | CALLED @ 102.5592400.. 512,796 | oo 500,000 | ......... 498,895 102 | ovveeeeeeeeeei | evreerre 499,833 | oo | oereerec 187 | oo 167 | 27,531 | 08/01/2021.
302445 AD 3 |FLIRSYSINC .. | 08/19/2020. | CALLED @ 102.0020000.. 3,774,074 700,000 | .......3,821,064 ..(15,200) ] .. 06/15/2021.
369622 SM 8 |GENERAL ELECTRIC CAPITAL CORP .| 05/19/2020. | TENDER OFFER 296,686 287,000 | ........ 321,879 (1,735) 02/11/2021.
36962G 4R 2 |GENERAL ELECTRIC CAPITAL CORP .| 04/23/2020. | CALLED @ 101.0000000.. 116150 | oo 115,000 | .. 125,496 (520) 115671 09/16/2020.
446438 RM 7 |HUNTINGTON NATIONAL BANK... .| 03/01/2020. | CALLED @ 100.0000000......c.covcvveece | | 2,000,000 | ... 2.000,000 | ...... 1,997,480 87 1,999,956 | oo | coveerernn B | e B | 20,000 | 04/01/2020.
46625H HS 2 | JPMORGAN CHASE & CO. - | 0712212020. | MATURITY... 1,000,000 | ....... 1,000,000 | ....... 1,048,220 (5151) | A 1,000,000 | cocvvvveesecoes | oo | o0 | e 44,000 | 07/22/2020.
46625H LW 8 |JPMORGAN CHASE & CO .| 05/23/2020. | CALLED @ 100.0000000.. 1,500,000 | ......1,500,000 | ... 1,515,885 (1,441) 1,500,000 7,188 | 06/23/2020.
500255 AS 3 |KOHLS CORP | 08/14/2020. | ANCORA ADVISORS... 4,000,000 | ...... 4,000,000 | ...... 3,961,400 3,145 3,986,828 136,139 | 02/01/2023.
548661 CQ 8 |LOWES COSINC......oooicrmrrrer. .| 04/15/2020. | MATURITY. 1,000,000 | ... 1,000,000 | ... 998,180 (Y3 D 1,000,000 | oo | oo | coeveierrrseen0 | 23,125 | 04/15/2020.
571903 AL 7 |MARRIOTT INTL INC NEW.....oocccccrorrcerrrerrrene .| 07/30/2020. | CALLED @ 100.0000000......cccconrrcreccc | | 2,000,000 | ...... 2,000,000 | ... 2,010,380 TCC[0) | S 2,000,000 | covvrsrvvrrrrsss | cevressnernnssss | cvrrresiennesen0 | e 53,438 | 10/15/2020.
585055 BS 4 |MEDTRONIC INC | 10/29/2020. | CALLED @ 112.7420000.. 1,140,949 | ... 1,012,000 | .......... 996,840 1,882 [ oo | e, 1,001,257 | oo | 000 10,743 | ... 10,743 | ... 165,673 | 03/15/2025.
61747Y DW 2 |MORGAN STANLEY.......ccoorrimmrrirrriirerriirereiiennns .. | 01/27/2020. | MATURITY. 1,000,000 | ....... 1,000,000 | ....... 1,009,470 T1<15) ) R I 1,000,000 | ..ooocvveerreens [ oo | evviieeriiiienn0 [ s 13,250 | 01/27/2020.
620076 BB 4 |MOTOROLA SOLUTIONS INC .| 09/14/2020. | CALLED @ 105.4801892.. 1778396 | ...... 1,686,000 | ...... 1,668,297 1,735 | oo | o 1,681,681 | oo | o 4319 | 4,319 | 144,908 | 05/15/2022.
637071 AJ 0 |NATIONAL OILWELL VARCO INC.. .| 08/26/2020. | CALLED @ 103.5000000.. 435735 | o 421,000 | .o 416,928 291 o] creernn,050 | oo 1,050 | 22,792 | 12/01/2022.
674599 BY 0 |OCCIDENTAL PETE CORP DEL.... .| 04/09/2020. | NATIONAL FINANCIAL SERVICES......... R 974500 | ... 1,000,000 | oo 999,770 7 o] (25478) | (25478) | ......28,814 | 02/01/2021.
674599 CC 7 |OCCIDENTAL PETE CORP DEL .. | 04/15/2020. | DAVIDSON D A & COMPANY INC... 823,000 | ....... 1,000,000 | ....... 1,015,100 | ...........1,004,434 | ...... (668) (668) | (180,766) | ... (180,766) | ....... 21,007 | 02/15/2022.
74005P AZ 7 |PRAXARRINC .| 12/15/2020. | CALLED @ 101.9523707 3,088,571 | ... 3,000,000 | ....... 3,111,840 | ......3,030,099 | coooooovcccccccs | oo LA T0<) ) PO P (AR 10<) ) FON IO 3,012,996 e (12998) | <.coe.e. (12,996) | .....174,571 | 09/01/2021.
78409V AK 0 |S&P GLOBAL INC | 09/12/2020. | CALLED @ 119.8978700. ..o oosccsvcn | 5,994,894 | ....... 5,000,000 | ... 5,361,250 | ..rr5,324,521 | oo | v (32,485) | oo [ e (32,485) [ ovvoevcrine | v 5,202,036 | ..ooooevererene (292,036) | ......(292,036) | ..1,231,394 | 02/15/2026.
808513 AD 7 |SCHWAB CHARLES CORP NEW.........oooocsverrs - [ 0712212020, | MATURITY oo | 5,000,000 | ... 5,000,000 | ....... 5,544,000 | ...........5,056,980 | ...ooovvvrvevcrrrs | e TXC:10) ) P (GTXL1) ] — 5,000,000 [ oo | eeveeeneessens | ceevernrseenis0 | e 222,500 | 07/22/2020.
87612E AV 8 |TARGET CORP......ccovvvirrrirrrersrersnressssessnennns .. | 01/28/2020. | CALLED @ 101.0014810........covocvvummvreees | | 1,010,015 | ....... 1,000,000 | .......... 997,130 | .............999,815 | ....... 25 25 12999,841 | oo | o159 | 159 | 30,789 |07/15/2020.
907818 EE 4 |UNION PAC CORP [ 0671972020, | MATURITY oo | 1,000,000 | ....... 1,000,000 | ......... 999,200 | ..............999,922 | ...... 78 1£:30 PO IO 1,000,000 | cocvvvverecres | oo | o0 | e 11,250 | 06/19/2020.
913017 BR 9 |UNITED TECHNOLOGIES CORP.........ccoccocorr - | 03/29/2020. | VARIOUS [ B 1,504,493 | ... 1,500,000 | ....... 1,499,965 | ..........1,499,999 |....... (52) (1) I B 1,499,947 | oo | 3,543 | 3,543 | o 27,877 | 04/15/2020.
90327Q  CX 5 |USAA CAP CORP........cooviriinrirencsnisinis .. 1 08/01/2020. | MATURITY....ooovvorvrieneieeeeiisseiisssiienns | 1,000,000 | ....... 1,000,000 | ..ooo..... 999,520 | .............999,941 | ....... 59 [ Y A 1,000,000 | ..veoveeereene | eereereeeeiennes | everriienicennn0 | s 24,500 | 08/01/2020.
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918204 AV 0 |V F CORP....oooooiiriiiireeieceeieceiiessiieeeeieeneis .. | 03/04/2020. | CALLED @ 103.3900000.........ooorsmmmvvcees | 5,169,500 | ....... 5,000,000 | ...... 5,272,300 5,070,213 | ....... 809 £10 [T RIS IS 5,071,022 I (71,022)| ........ (71,022) | .....258,458 |09/01/2021.
92553P  AJ 1 |VIACOMINC NEW.....oovorrirrie | 05/28/2020. | TENDER OFFER...cooosvesvsvesesssssen | 2,104,720 | ...... 2,000,000 | ... 2,027,460 | ..........2,008,976 | ..ooooccocrsrees | oo (1,822) (77 ) P B 2,007,154 | 097,566 | ... 97,566 | ....... 35,000 | 12/15/2021.
92826C AB 8 |VISAINC... . [ 1211412020, | MATURITY ..oooovvvirrnnnviissnnsisssssssiisssns |l 6,000,000 | ....... 6,000,000 | ....... 5,991,250 | ..0re00..5,998,257 | vovvvvvecoreerrs | oo, 1,744 1744 || 00000 8,000,000 | oo | oo | i) 0]... 132,000 | 12/14/2020.
3899999, Total - Bonds - Industrial and Miscellaneous et I 82,772,232 | .....80,087,000 | ....83,185,621 | ........ R (289,594) 0 (289,594) 0 ..(932,676) | .....(932,676) | 4,977,587 | XXX
8399997. Total - Bonds - Part 4..... . ....291,848,429 |....289,163,197 |....294,401,905 | ....... 287,846,646 | .ooovvvvnn 0 | ..(2,264,370) 0 (2,264,370) 0 ..(724,748) | ...... (724,748) | ..8,238,453 XXX
8399998. Total - Bonds - Summary Item from Part 5...........ccccocvviverirnircincrers e | 13,985,000 | ..... 13,985,000 | ..... 13,971,523 | ovvvverevrcereercemrecins | e, 573 573 o 12,904 XXX
8399999. Total - Bonds ....305,833,429 |....303,148,197 |....308,373,428 | ...... 287,846,646 | .ooovvo 0 | ..(2,263,797) 0 (2,263,797) 0 ....(711,844) XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5.. XXX I I 0 [ oo | vererienieren85,619 | oo | e (3,089)] . XXX
8999999. Total - Preferred Stocks XXX 0 0 0 0. eiee85,619 |0 [ (3,089)] . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
M0854Q 10 5 |ALLOT COMMUNICATIONS LTD....ocoocccvvrrrnee C|10/09/2020. | VARIOUS...ccccocovvvnsivessvensssesssinns | 8,384.000 XXX | 41497 | oo 71,264 | [EERL7) (T DTN D (29,767) ] .. i 55,782 | ........ 55,782 XXX
252430 20 5 |DIAGEOPLC C|08/31/2020. | ANCORA ADVISORS....oocvesvvsvmsiens | 9,500.000 XXX | 1,081,569 | ...........1,599,990 | ..... (518,421) | oo | e | e (518,421) .. o] 198813 | . 198,813 XXX
G5698W 11 6 | LUXFER HOLDINGS PLC..........ooooeresecccceorrreeeee C|03/12/2020. | VARIOUS...ccccconevvvvrrererssenmssenrsseneens | 6,179.000 xx | MG | o 14373 | o 3,341 3,341 o] (28,237 | (26,237) XXX
GB564A 10 5 |NOMAD HOLDINGS LTD.....oocovvvvvvrrrivrrsvrrins C| 1112012020, | VARIOUS....coovvvsovnsvsssrsssssssssses | 11,670.000 XXX | s 114,351 | ............261,058 | ..... TCZT (74 PSS D ICZT (1) — | ...149,100 | ...... 149,100 XXX
G6700G 10 7 [NVENTELECTRIC PLC.......cceooiriirricrinririis C| 04/15/2020. | GOLDMAN, SACHS & CO......ccoovvvemrreans | 3,710.000 XXX | 91,056 | v.vvvererrrn 94,902 | oo, (3,846) (3,846) XXX
G7S00T 10 4 |PENTAIRPLC C| 11/25/2020. | VARIOUS 5,270,000 XXX 195,970 45765)|. ...(45,765) XXX
682358 10 9 |180 DEGREE CAP CORP... [ 10/20/2020. | VARIOUS.....occocvvesernscivresernsssnnessns | 44,031,000 XXX | 61203 | o467 | (33,464) .(33,464) XXX
003881 30 7 |ACACIARESH CORP o [ 101512020 | VARIOUS.....coccevereverseressensssenesns | 33,925.000 XXX 679 XXX
00081T 10 8 |ACCO BRANDS CORP........ccoovrvrrrermerermnrernnrenns .. [01/02/2020. | SIDOTI & CO....occvvvvvrvirrieeesriissneriins | 7,572.000 | cooooo... 68,835 XXX (5,858) XXX
01167P 10 1 |ALASKA COMMUNICATIONS SYS GRP.... .| 11/03/2020. | VARIOUS.......coovvvvvrereresesscscsieenennecsesscene | 130,000.000 | .......... 299,338 XXX (8,713) T . XXX
018581 10 8 |ALLIANCE DATA SYSTEMS CORP, .. | 12/15/2020. | THE BENCH MARK CO......cc.c...creorrrvrr 970.000 68.583 XXX 0 45, : 22,653 |. XXX
02005N 10 0 [ALLY FINANCIAL INC........oovorreeeccccrreeeeesesesnes . | 0412212020 | VARIOUS......ooccocvvsevnssevenssernsssivnssns | 8,600.000 XXX | 168939 | 262816 | o (9387 o (93,877 | v | 168,939 [ e | 100 (30,600) | ... (30,600) XXX
02083X 10 3 |ALPINE INCOME PROPERTY TRUST INC.......... . [ 07/13/2020. | VARIOUS.......oovoccevverccseveessssimeeesssiies | 5,497.000 XXX (597) | oo | eeveieenne 104,054 | i | 100 (37,280) | ... (37,280) XXX
032037 10 3 |AMPCO-PITTSBURGH CORP.... | 01/15/2020. | BAYPOINT TRADING.....ccccevrsvvmssne | 17,068.000 XX | 56,324 4,950 56328 o (6.248) | (6,248) XXX
032332 50 4 |AMTECH SYSINC.. < [ 1011212020, | VARIOUS......oovreerseenseeessn | 27,435.000 XXX | e, 149,308 I DO (US K] I—— . .(2,300) XXX
00187Y 10 0 |APIGROUP CORP .| 06/29/2020. | BAYPOINT TRADING.....occc.coococcrrrrrre, 2.840.000 XXX ) 7.104 (2.858) 179 XXX
037833 10 0 |APPLEINC | 08/03/2020. | BARCLAYS CAPITAL INC.... 1,000.000 XXX 175,026 | covvceoee B U ICREXC) ) I— S . o] 260,977 | ... 260,977 XXX
03966V 10 7 |ARCONIC CORPORATION. .| 12/09/2020. | CJS SECURITIES INC . 519.000 XXX 8051 | 0 8051 . 7716 | oo 7716 XXX
039653 10 0 [ARCOSAINC .| 11/20/2020. | VARIOUS 6,699.000 XXX AB1,711 | ooree. 298,440 | .. I IS B (116,729) | oo | e RE:3 v KT DO 103,919 | ...... 103,919 XXX
04238R 10 6 |ARMSTRONG FLOORING INC... .| 03/04/2020. | JONESTRADING INSTITUTIONAL SER..| 38,658.000 XXX | 165,070 | oo 465,070 | oo 0 o] (79,070 | ... (79,070) XXX
00206R 10 2 |AT&TINC -~ | 04/02/2020. | BARCLAYS CAPITALINC.....oovvvsvesns | 27,525.000 | ......... 777,652 XXX | e 790,530 | .......... 1,075,677 | ..... (285,147) (285,147) —— . o] nn(12,878) | (12,878) XXX
05366Y 20 1 |AVIAT NETWORKS INC - | 12/16/2020. | VARIOUS.........vvvvvivivnvivvnvvivininininivnninnnnc | 14,153.000 | .......... 307,852 XXX | 110,110 | vooveev..... 198,850 | ....... (88,739) | v [ o | v [ CCe) ) S I 110,110 | oo | oo 197,742 | ...... 197,742 | e XXX
00246W 10 3 [AXTINC o | 11812020, | VARIOUS....covevrsnssssvesnsns | 67,417.000 | ......... 388,254 XXX | e 259,073 | .............293,264 | ... 100,001 | oo [ 134,192 )|.- o] 129,180 XXX
090672 10 6 |BIOTELEMETRY INC.. | 121812020, | VARIOUS....oooeosessessessnsn | 4,071.000 | ........ 248,947 XXX | e 155,047 | ............ 188487 | ...... [T ) | T I )|.- | rn93,901 XXX
09215C 10 5 |BLACKKNIGHT INC... .| 09/03/2020. | GREAT PACIFIC SECURITIES............... .480.000 | 39,307 XX | 22971 | o 30,950 | oo (8,680) ) XXX
097023 10 5 |BOEINGCO | 01/02/2020. | JEFFRIES & CO 2,150,000 | ......... 713,549 XXX | e 338,817 | ............ 700,384 | ... (361,567) B — ) XXX
109641 10 0 |BRINKER INTERNATIONAL INC.... .. 103/12/2020. | VARIOUS..........ovvoerrierrisscsissnsiieniens | 2,686.000 | ... 69,454 XXX |, 107,780 | vovvvereren 112,812 | e (X072 ) XXX
05605H 10 0 |BWX TECHNOLOGIES INC o [ 11105/2020. | VARIOUS......occcccreernrcernsssemssconsesns | 4.443.000 | oo 250,163 XX | 161,844 ). XXX
127097 10 3 |CABOT OIL & GAS CORP | 1011272020, | VARIOUS....oocoesonssnssnssnssesns | 13,167.000 | ... 234,632 XXX | e 239,949 | .100rr229,287 | e 10,712 | oo | oo | oo 10,712 XXX
13765N 10 7 | CANNAE HOLDINGS INC o [ 0911172020, | VARIOUS....oossressonssssessssessine | 8,550.000 | .......... 319,437 XXX | e 97,585 | oo 317,975 | ... (220,390) (220,390) XXX
159864 10 7 |CHARLES RIV LABS INTLINC....ccoccoornerivrrrrrrrns .| 08/14/2020. | VARIOUS......occcocoserrrsermrssrmssiomsesns | 1510.000 | oo 293,004 xxX | 206,287 | ............ 230,668 | ... (24,381) (24,381) XXX
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171484 10 8 |CHURCHILL DOWNSINC..rroooooooooooooe . [10/28/2020. [ VARIOUS 390000 | .. 65,250 K| 36,993 | . 0 36,093 XXX
17306X 10 2 [CITITRENDS INC.....oovvvsivrrnisinrrsssnersnssssnee < [ 121672020, | VARIOUS......oocconsvensensne | 6,667.000 | .......... 231,049 XXX | e 120,217 | wovveeerecc e 114,898 | oo (12,315) | oo | e | o (12,315) | oo | eeeeeenecenn 120,297 | | e 110,832 | ....... 110,832 XXX
17878Y 10 8 |CIVEO CORP CDA .| 03/18/2020. | JONESTRADING INSTITUTIONAL SER..| 154 696.000 | ........ 113,082 x| 293291 93,733 o] .(180,200) | ......(180,209) XXX
192176 10 5 |COFFEE HOLDINGS INC...occcccoooocvvrrrrrrirrrrnrs .. | 06/18/2020. | JEFFRIES & CO....cccccrvvvrvvvcsrrcvrmsins | 21,418.000 | oo 65,454 XXX | 100,779 2,256 o] e (35,325) | oo (35,325) XXX
191912 40 1 |COHEN & STEERS REAL ESTATE SEC.... | 07/01/2020. | CAPITAL GAIN....covcveseesvessvrcsiieeiins | | 133569 XK o i i 0 | ...133,569 | ...... 133,569 XXX
199908 10 4 |COMFORT SYS USA INC .| 10128/2020. [ VARIOUS.....coccvrevsvcsvresescsssnns | 7.780.000 | oo 291,461 XK | 313.961 o] (22,500) | oo (22,500) XXX
205477 10 2 |COMPUTER TASK GROUP INC.....occcccorrrrcce | 091712020, [ VARIOUS....cocccvreercescssenn | 32,931.000 | oo 159,880 XXX | 188,063 o (28,183) | o (28,183) XXX
221006 10 9 |CORVEL CORP. o [ 1112312020, | VARIOUS...coosovesssessssessssessns | 2,620.000 | ......... 230,196 XXX | e 142,654 | ............ 191,755 | ...... (77,751) XXX
221907 10 8 [COUNTY BANCORP INC......ooocccccrrrccrrerrsrooe o | 111712020, [ VARIOUS...ocovreveserscrssresvesinssns | 14,083.000 | ..o 293,243 XX | 261781 | oo 360.947 | . (99,166) . XXX
223622 60 6 |COWENINC o [ 1202112020, | VARIOUS....coovevesssssssssssssns | 17,949.000 | ...... 337,235 XXX | s 267,203 | vovvirrr 282,697 | ... (15,804) | oo | oo | eeveireens(15,404) | e | v 267,293 | oo | e 69,941 | ........ 69,941 XXX
125919 30 8 |CPIAEROSTRUCTURES INC.... | 101612020, [ VARIOUS....oovevrseviersensvsseesrssies | 5.120.000 | oo 16,683 XXX 32,029 | 34458 | (2,429) o] e (15,346) | ..., (15,346) XXX
125906 10 7 |CSS INDUSTRIES INC... .| 01/21/2020. | JONESTRADING INSTITUTIONAL SER..| 20,445.000 | ... 188,076 XXX 79,976 | oo 88,839 | o (8,864) o] 108,100 | ..o 108,100 XXX
231082 80 1 |CUMULUS MEDIAINC... - [ 03/12/2020. | VARIOUS......ooorreerseenssenssn | 10,316.000 | .......... 119,732 XXX | 170,194 | ............ 181,252 | ...... (11,058) | (50,483 | oo (50,463) XXX
23204G 10 0 |CUSTOMERS BANCORP INC........ooccocccorrcrrrer . | 03/30/2020. [ VARIOUS......ccccrvevrsvrscrssressmnssnssns | 12,542,000 | oo 143172 xX | 271,288 | ..o 208,625 | ... (27,337) o] (128,116) | .....(128,116) XXX
23283R 10 0 |CYRUSONE INC [ 02/20/2020. | VARIOUS.......ooooovescsivvnssssivnnnsssns | 1,580.000 XXX | 68,635 i - 32,872 | oo 32,872 XXX
239360 10 0 |DAWSON GEOPHYSICAL CO.... .| 1012/2020. | VARIOUS 95,674,000 XXX 125,230 (19,848) (19,848) | . XXX
25264R 20 7 |DIAMOND HILL INVESTMENT GROUP. .. | 10/15/2020. | GREAT PACIFIC SECURITIES.....ccccoo| 200.000 XXX XXX
253827 70 3 |DIGIRAD CORP | .. | 02104/2020. | JONESTRADING INSTITUTIONAL SER..| 14,438.000 XXX XXX
25382P 20 8 |DIGITAL ALLY INC....vvverrrerrrerrrirsererereseeeens .. [ 01/10/2020. | PIPER JAFFRAY INC........covovvvmnvriiiinnnn | 18,759.000 XXX XXX
254423 10 6 |DINEEQUITY INC < [ 1202912020, | VARIOUS......oorsesvessssessssne | 1,260.000 XXX | 94,232 | 100105235 [ 1o (11,003) [ oo [ oo | e (11,003) | .. (41,783) | ........ (41,783) . XXX
254687 10 6 |DISNEY WALT COMPANY. .| 06/24/2020. | BARCLAYS CAPITAL INC...........ccorcrvvve 3.575.000 XXX 373728 (143,324) | o | s 3T3,728 | e | oo 24,638 24,638 XXX
25787G 10 0 |DONNELLEY FINL SOLUTIONS INC.. | 1011512020, [ VARIOUS...coccocoeeorcescscscnn | 11,117.000 XXX | 162515 | oo 116,395 | 1o 46,420 | oo o o | on(38,841) XXX
26614N 10 2 |DOWDUPONT DE NEMOURS INC .| 03/13/2020. | MORGAN STANLEY & CO INC...cocoovres | 17.325.000 XK | 1136,029 23764 | ...(532,188) XXX
233331 10 7 |DTE ENERGY CO .| 09/18/2020. | JONESTRADING INSTITUTIONAL SER..| 178.000 XX | 20,063 0 XXX
Y2187A 15 0 |EAGLE BULK SHIPPING INC. < [ 1011412020, | VARIOUS......oovreseerseenseeessnn | 29,018.000 XXX | 154,754 | covvereeeee 141764 | 12,991 | oo | oo | e 12,991 e (81,108) | ... (81,108) XXX
28470R 10 2 |ELDORADO RESORTS INC .| 03/18/2020. | VARIOUS 37162 XXX 199,842 (146,070) | .. ....(62,680) (62,680) | . XXX
29089Q 10 5 |EMERGENT BIOSOLUTIONS INC.. .| 08/31/2020. | VARIOUS 100,204 XXX (1,935) N 54,586 | ......... 54,586 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC | 08/11/2020. [ VARIOUS. ..o | 9543000 | o 117.438 XXX (3,644) | oo | e 124,066 | oo | (6,628) | v (6,628) XXX
315910 86 9 |FIDELITY EMERGING MARKETS FUND .| 12/07/2020. | CAPITAL GAIN....covcvocvrisrisveiineis | | 110,859 XXX 0 1.110859 | ...... 110,859 XXX
320557 10 1 |FIRST INTERNET BANCORP. .| 09/03/2020. | JONESTRADING INSTITUTIONAL SER..| 5.205.000 | . 101,587 XXX | (62,498) (62,498) XXX
339382 10 3 |FLEXSTEEL INDUSTRIES INC... [ 10/09/2020. | VARIOUS......cocccccomsvvmssvvnnssisesssonssns | 3,782.000 XXX N — (3,966) | ......... (3,966) XXX
350060 10 9 |FOSTERLBCO [ 10/15/2020. | VARIOUS......ooccccomsivvercveenssssesssoensine | 5,686.000 XXX XXX
357023 10 0 |FREIGHTCAR AMER INC... | 10/15/2020. | VARIOUS. ..o | 13.129.000 XXX 27477 | XXX
36467W 10 9 | GAMESTOP CORP NEW .| 12/2812020. [ VARIOUS.....cccovorvrvocrorsicsesis | 4,447,000 XX | 47292 | XXX
36467) 10 8 |GAMING & LEISURE PPTYS INC | 1212412020, | VARIOUS.......oosocvvvesssirsvesssssssessssins | 2.361.504 XXX | 88,293 | o 101,598 | .. (13,362) XXX
36164V 30 5 |GCILIBERTY INC .. [ 11/08/2020. | VARIOUS..........ovvviseriviisnsnsiisseniiinns | 3,185.000 XXX |, 147,399 | 1o 225657 | ... (78,259) XXX
Y2685T 13 1 |GENCO SHIPPING & TRADING LTD.. .| 1011412020, [VARIOUS.....ooccoeooreescsrcnn | 11,189.000 XK | 108,873 | oo 18827 | oo (9,954) XXX
37364X 10 9 | GEOSPACE TECHNOLOGIES CORP. .| | 01/03/2020. | IVY SECURITES INC ..o | 3.436.000 XXX 38,850 | oo 57,602 | (18772) XXX
384556 10 6 | GRAHAM CORP.......coovvrrrirerrirnerienrisssrensnnenns .. [ 10/15/2020. | JEFFRIES & CO... 17.000 XXX oo B2 | e e XXX
317609 35 2 | GRANDEUR PEAK INTERNATIONAL . | 12/30/2020. | CAPITAL GAIN

OPPORTUNITIESFUND | | | | 156,455 D00 SR DTN SO SO DU 0 | 156,455 | ...... 156,455 | .ovoocoevviven XXX

402307 10 2 | GULF ISLAND FABRICATION INC - 03/19/2020. | VARIOUS.......coovoinrrnrnreennmsssssssrnsnnnes | 66,913.000 | .......... 255,320 XXX | e, 353,602 | .cocooe. 339,249 | ........ 14,353 | ooovovveveccveeenns | evverssesnnnnes | e 14,353 | oo | o 353,602 | ..ooovvrrrrrenns | e (98,282) ] ........ (98,282) | ..o XXX
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415864 10 7 |HARSCO CORP | -+| 01/10/2020. | JONESTRADING INSTITUTIONAL SER..| . 2,570.000 XXX 59,136 | ....... (11,790) 1 D (11,790) [ oo N 7,659 | o, 7,659 XXX
404139 10 7 |HC2 HOLDINGS INC .. [10/09/2020. | VARIOUS..........coovvvvvmiemnrirssnrviiisnnesiens | 42,494.000 XXX 92212 7,649 XXX
40416M 10 5 |HD SUPPLY HOLDINGS INC.. .. [ 11/16/2020. | VARIOUS..........oovvvvvemserveerisnensiissnnniiens | 1,760.000 XXX 70,787 (809) XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO.. | 10/13/2020. [ VARIOUS....occrvceresvrscnsseressmesnssns | 22.027.000 XXX 97,139 XXX
443201 10 8 |HOWMET AEROSPACE INC | 04118/2020. | VARIOUS....oosvorsvesssvnsssssssssssns | 11,943.000 XXX | 298,396 | v 392,933 XXX
4489IN 10 9 |IAC/INTERACTIVECORP NEW... ...| .. 1 07/03/2020. | COST ADJ XXX XXX
45174) 50 9 |IHEARTMEDIA INC .. | 04/02/2020. | VARIOUS . XXX . XXX
452465 20 6 |IMEDIA BRANDS INC .. | 04/21/2020. | VARIOUS..........coovvvveeerrvirinsnresiissenniens | 36,591.000 XXX 145,998 | oo, XXX
454098 80 0 |INDEXIQETF TR .| 06/17/2020. | JONESTRADING INSTITUTIONAL SER..| 80,135.000 XXX 2660482 | (77,002) XXX
461148 10 8 |INTEVACINC .. [10/16/2020. | VARIOUS..........coovvvvemrerrrirmsnrvsirisnnnnins | 20,550.000 XXX | 100,080 | oo, 145,083 | ....... (45,003) XXX
461203 10 1 |INVACARE CORP... .. | 10/09/2020. [ VARIOUS........coomrrrrrrrvvieiimsnseeeviviiiiins | 12,159.000 XXX 109,674 | ... (57,390) XXX
465647 10 7 |ITERISINC . .. [10/15/2020. | VARIOUS..........oovvvvinservvienecsiiissnnniinns | 3,270.000 XXX o 8997 | 16317 | (11,320) XXX
46590V 10 0 [JBG SMITH PROPERTYS... .. | 07/27/2020. | VARIOUS 3,160.000 XXX XXX
48238T 10 9 |KARAUCTION SERVICES INC....ccccooorvvrrrrvrrrrns | 0711412020, [ VARIOUS......ccccerrserirssenssnssnnens | 8,970.000 | oo 123912 xX | 188,105 XXX
48716P 10 8 |KEARNY FINANCIAL CORP MD. .. | 01/31/2020. | ANCORA ADVISORS..........covvovvmmrvriiinns | 6,820.000 | ............ 84,413 XXX | 90,538 XXX
493144 10 9 |KEY TRONIC CORP. - |-+ [ 10/15/2020. | VARIOUS 31,664.000 | ... 18,524 XXX 218,347 . . . . XXX
494274 10 3 |KIMBALL INTL INC [ 08128/2020. | VARIOUS......ooccoorvrscenvnsscnssins | 3,720.000 | oo 41,157 XXX | e 84,684 | o 76,892 | .. (32,209) . e XXX
50050N 10 3 [KONTOOR BRANDS INC........ccocovemmrrioerriirariiinns .. [12/10/2020. | VARIOUS.........cooovvvvrmsnrviiisnensinisscnniiens | 9,350.000 | ......... 272,475 XXX | 301,042 | 379170 | (84,111) i (28,567) ] ... (28,567) XXX
511795 10 6 |LAKELAND INDUSTRIES INC........ccccoovurrirnrnnenne .. [ 10/09/2020. | VARIOUS XXX | 373148 | 446191 | (73,043) 1....354130 | ....... 354,130 XXX
514766 10 4 |LANDEC CORP.. | 10/08/2020. | VARIOUS XXX | 35,312 [ i 88,901 | e (33,588) | ovcrrrrvrrcinns | cevrrreennins | ereenned(33,588) [ vvvvrevrsens | conerrrnnnnss 35,312 | | o 27,714 27,714 XXX
52634L 10 8 |LENSARINC .. | .| 10/19/2020. | VARIOUS XXX 0 1,557 XXX
537008 10 4 |LITTELFUSE INC .. | 06/08/2020. | JEFFRIES & CO... XXX (4,458) | oo | e 112,234 XXX
55826T 10 2 |MADISON SQUARE GARDEN ENTERTNMNT..... | .. | 08/14/2020. | JEFFRIES & CO... XXX 0 1,500 . XXX
55825T 10 3 |MADISON SQUARE GRDN SPRT CORP .. | 04/22/2020. | COST ADJ XXX ..21,631 ()] T IS I I . XXX
56585A 10 2 |MARATHON PETE CORP - | 04/27/2020.| SG COWAN & CO.... o 35,000.000 XXX | 1,990,747 | .........2,108,750 | ... TREX 000 L N NSO DO 1,990,747 (1,082,038) XXX
56624R 10 8 |MARCHEX INC . | - | 02/182020. | JONESTRADING INSTITUTIONAL SER..| 18,970,000 XXX 17,532) | coreereeeeess [ eormesrsseens | evrree17,532) | corevrrerses | cvveeeeesn BAATE | oo | o 5405 | v XXX
57164Y 10 7 |MARRIOTT VACATIONS WORLDWID CORP...... .. [ 03/18/2020. | VARIOUS..........oovvvvemserveirsnemssissnniiins | 2,170.000 XXX | 204,869 | 279409 | o (74,541) N XXX
574599 10 6 |MASCO CORP COM.......coommrvirrirrriiereiieriiis .| 10/27/2020. [VARIOUS.......oovovoeerrereerereeeeeeeeeeeeeeeeeeeeeeee | 6,720.000 XXX | 232019 | 322493 | (89,574) | 127,908 XXX
552690 10 9 |MDU RES GROUP INC .. | 02/04/2020. [ VARIOUS.........ooovmmrmrvvvveeriissmsnnnnnviiens | 2,410.000 XXX 80272 | 71601 | (11,329) N 10,793 XXX
589584 10 1 |MERIDIAN BIOSCIENCE INC. .. | 10/09/2020. | GREAT PACIFIC SECURITIES........cccoooee| 1,200.000 XXX XXX
58958P 10 4 |MERIDIAN BK PAOLI PA. .. | 10/16/2020. [ VARIOUS.........cooommrmmrrvvvverisssmseneecvivin | 2,810.000 XXX XXX
552746 34 9 |MFS INTERNATIONAL VALUE FUND R6... .. [12/11/2020. | CAPITAL GAIN.......oovvvvneviesevissciissns | XXX XXX
624580 10 6 |MOVADO GROUP INC .. | 10/09/2020. [ VARIOUS.........coommmrmrmrvrveerisssmseneeeviriins | 1,400.000 XXX XXX
629579 10 3 |NACCO INDS INC .| 09/25/2020. [ VARIOUS........covvvvvvnvnnnnnnnnnnnnnnnnnnnnnsnnnnnene | 1,443.000 XXX XXX
652526 20 3 |NEWTEK BUSINESS SVCS CORP. .. [ 10/09/2020. | GREAT PACIFIC SECURITIES................ 110.000 XXX XXX
666762 10 9 |NORTHRIM BANCORP INC .. | 10/09/2020. [ VARIOUS.........ooovmrmrrvvvveermisssmseneecvisin | 1,061.000 XXX XXX
68162K 10 6 |OLYMPIC STEEL INC. + | 10112/2020. [ VARIOUS........ovvvvvivniivinniirinininininnininnnnnc | 7,657.000 XXX XXX
68235P 10 8 |ONE GASINC .. | 11718/2020. | VARIOUS.........ooommrmmrrvveeeiissesencecvivn | 1,350.000 XXX XXX
683373 10 4 |ONTRAKINC .. [10/28/2020. | VARIOUS..........oovvvvvmsrrviirienecsiiissnniiinns | 1,652.000 XXX 120,516 - 62,052 XXX
700517 10 5 |PARKHOTELS RESORTS INC........ccccooovurvriarnnens .. [ 03/18/2020. | VARIOUS..........coovvvvemnemniirinserviiisnenniens | 14,845.000 XXX | 394,689 | ...(229,471) XXX
69325Q 10 5 |PC-TELINC v | [ 11/16/2020. | VARIOUS 8.725.000 68.583 XXX | 39,797 | oo 78,426 | oo (B4,629) | oo e | eereeeeen(38,629) | oo | e 39,797 [ e | s 28,786 XXX
69329Y 10 4 |PDLBIOPHARMA INC........ccoooommriamiriarriiecnninas .. [ 12/09/2020. | VARIOUS...........coovmvvverimnrriensnrnsinsssnnn | 101,001.000 | .......... 334,043 XXX | 261,744 | ooverr0 327,788 | erer(66,005) | covvvereerrecreens | eoeerreereneenr | eerressenn(86,005) [ coveoeeverrereeens | everrerreeen 261,744 | oo | e 72,299 XXX
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70805 10 9 |PENNANT GROUPINC ..o | 0310572020, [VARIOUS. oo | 3.750.000 | ... 115,022 XXX | o B6.037 | o 424013 | (67.976) | oo | o (67,976) | oo | ovreesen 56,037 | oo | o 58,985 XXX
713448 10 8 |PEPSICO INC .| 01/0212020. | IVY SECURITES INC....oocoocrvrins | 1.800.000 | ... 244290 XXX | 412262 | o 246,006 | . (133,748) | oo | o | o (133,784) | oo | oo 112,262 | e | 132,028 XXX
71361F 10 0 |PERCEPTRONINC.... [ 0973072020, | VARIOUS....oovsvorsressvsvsssssesssnssne | 45,225,000 XXX | 196,375 | ........... 248,738 | ...... (7KL IS DS D (52,362) | vovvvevveeereis | vorrenren 196,375 | e | e 99,952 XXX
714157 20 3 | PERMA-FIX ENVIRONMENTAL SERVICES......... | 0911412020 [ VARIOUS...ccccvrersrieesrssssesnns | 20,558,000 XX | 48314 | 187078 | o (138,767) | oo | s | oo (138,767 .. XXX
715347 10 0 |PERSPECTAINC .+ [02/12/2020. | VARIOUS...........ovvvirsnrvinssnensinssssniinns | 4,984.000 XXX | 100,437 | oo 431777 | (3 Z0) ) SRR IO PO (31,340) XXX
693366 20 5 |[PICOHOLDINGS INC....ooccoooorooroesoessoreo | 1111212020, [ VARIOUS. ..o | 32,727.000 XK | 292802 | 363924 | (18.509) | oo | 52613 | oo 71,122) XXX
73757R 10 2 |POSTAL REALTY TRUST INC [ 1011612020, | VARIOUS......occccvvvsrernscrernsssernsssivnsssens | 3,839.000 XK 65,088 | o 85071 | o 17 XXX
737630 10 3 |POTLATCHDELTIC CORPORATION.. .. [10/16/2020. [ VARIOUS..........oovvoecriecriecriieciiseniiens | 6,440.000 XXX 225167 | 278,659 | oo (53,498 | o i (53,498) XXX
742718 10 9 |PROCTER & GAMBLE CO .| 01/14/2020. | MORGAN, J.P. SECURITIES...ococooocv| 5,975.000 XXX | o 463,503 | o 746278 | (282,778 | oo | o 463,503 | o | 269,843 | ... 269,843 XXX
74316X 10 1 |PROFIRE ENERGY INC .. | 03/31/2020. | VARIOUS...........ooverrrvrvennnsssssnnnrvnnenn | 34,183.000 XXX | oo B83,783 | oiein89,565 | oo ABATT | oo | evcereeeesrieens | coveiiinens AATT | oo | 83,783 | e | i (28,957) | cvveees (28,957) | .oovurrverrrinnes XXX
744375 20 5 |PSYCHEMEDICS CORP .| 02/21/2020. | JONESTRADING INSTITUTIONAL SER.. 2,330,000 XXX (1,031) XXX
74915M 10 0 |QURATE RETAIL INC .. | 09/21/2020. | COST ADJ XXX | eoeren85,619 [ oo oo, 0 [ o | overeeneerrseni85,619 | oo e | orverneiiiiensnn0 [, XXX
754730 10 9 |RAYMOND JAMES FINANCIAL INC... .| 03/04/2020. | IVY SECURITES INC....ooooooscrre | 1110000 XXX (4:847) XXX
756050 70 8 |REALNETWORKS INC...ooocccovvvrrrcrnrseresinnens .| 02/12/2020. | JONESTRADING INSTITUTIONAL SER..| 51,337.000 XXX 0 XXX
763165 10 7 |RICHARDSON ELECTRS LTD .. [10/27/2020. [ VARIOUS..........ocvvecriecriscsissnsissninns | 19,023.000 XXX | 76,948 | 107,099 | i (9,112) | o | 21,040 | ..o (30,152) XXX
794093 10 4 |SALEM COMMUNICATIONS CORP DEL .| 04108/2020. [ VARIOUS. ..o | 106,634.000 XXX 163,450 9,597 XXX
806407 10 2 |SCHEIN HENRY INC .| 0810412020, [ VARIOUS....ccccvorvrvcrsosscssi | 6,194.000 XXX | 388499 (24,764) XXX
824543 10 2 | SHILOH INDUSTRIES INC .|| 031612020, [VARIOUS.....cccoooormrcsresrrsn | 30,373,000 wx | 125,744 17,616 XXX
829214 10 5 | SIMULATIONS PLUS INC.....ooccccocorsrrorr s .| 0712412020, [ VARIOUS......occcoovvrcrosscssis | 1,590.000 XXX | 12,201 (34,020 . XXX
838518 10 8 [SOUTH JERSEY INDS INC .| 05/21/2020. | JEFFRIES & CO...ooccoerooororcrns | 4,493,000 XXX | 127,898 | v 14879 | oo (20280 | oo i o (20,281) XXX
784635 10 4 |SPXCORP .. | 11/30/2020. | VARIOUS ) 7.130.000 XXX 154,602 (208,173) XXX
855668 10 9 |STARRETTLS CO. .. [ 11/05/2020. [ VARIOUS...........ovvvrrisnriisnsisscsiisniens | 12,507.000 XXX | oo 80617 | e 71540 | 3502 | i | 34,425 | ... (30,923) XXX
859241 10 1 |STERLING CONSTRUCTION CO INC......ccco..... | 10/12/2020. [ VARIOUS. ..o | 1,470,000 XXX (1,043) XXX
871561 10 6 |SYNACOR INC .| 10113/2020. | VARIOUS XXX 1,684 XXX
87162W 10 0 [SYNNEXCORP...... .| 12/03/2020. | VARIOUS XXX 0 XXX
87538X 10 5 |TANDY LEATHER FACTORY INC.. .. [ 10/20/2020. | JONESTRADING INSTITUTIONAL SER..| XXX | oo 88762 i BT 654 | o (10,70 | i 2,190 ..(12,892)] .. XXX
88822Q 10 3 |TIPTREEINC .| 09/03/2020. [ VARIOUS....coccoeoecercescscrcnn | 12,063.000 XXX (27,696) XXX
893520 10 7 |TRANSCAT INC | 03102/2020. | VARIOUS.....coccvrersecvresencssinns | 1,068.000 XXX (9,002) XXX
89469A 10 4 |TREEHOUSE FOODS INC.. | 11/06/2020. [ VARIOUS.....ccccvcevreericrrsenssnssnnins | 3,670,000 XXX 948 XXX
898349 10 5 |TRUSTCOBKCORPNY - [ 10/09/2020. | VARIOUS......oovvrsreersveenssseensssinn | 13,966.000 XXX | e T2724 | 121,085 | (48,361 | covoeeeerecccs | oo | e (48,361) XXX
901476 10 1 |TWINDISC INC .. | 04108/2020. [ VARIOUS....coccvrerrvcvrvrcncsisnns | 3.351.000 XK | 33688 | 36,928 | (3.240) (3.240) XXX
910710 10 2 |UNITED INS HOLDINGS CORP .. 102/21/2020. [ IVY SECURITES INC.......oovvveciiacnns | 1,880.000 XXX 11622 | 23707 | [GE0L: 2 ) OO IR PO (12,085) XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY | 10109/2020. | VARIOUS.....cocvvvrersersvresosenees | 12,138,000 XK | 102239 | 180856 | .. T8 | oo | o (78,617) XXX
917047 10 2 |URBAN OUTFITTERS INC .| 031M0/2020. [ VARIOUS....occovoorcenessicsesis | 8,006.000 XK | 219165 | 202307 | (3,162) (3,162) XXX
917488 10 8 |UTAH MED PRODS INC. | 08/03/2020. | VARIOUS.....oovsvvrsvvnssisnsssssnsssssssnns | 790.000 XXX 39,713 | v 85,241 | L (LX) [N DO I (45,528) | .. XXX
91851C 20 1 |VAALCO ENERGY INC -+ | 04102/2020. | VARIOUS....covvsvvesvvssvsssssssessesns | 78,762.000 | ........ 107,849 XXX 54,905 | .o 174,852 | ... (119,947) | oo | oo | e (119,947) | . XXX
922042 67 6 |VANGUARD GLOBAL EX-US REAL ESTATE....... .. | 06/25/2020. | JONESTRADING INSTITUTIONAL SER..| 45,147.000 | ....... 2,112,386 XXX | 2,320,494 | ..........2,667,736 | ..... (347,242) | oo | e | e (347,242) XXX
922908 55 3 |VANGUARD REIT ETF...ooooooosomocsosoron .| 06125/2020. | JONESTRADING INSTITUTIONAL SER..| | 41,560.000 | ... 3.182,644 xx | 3,085,377 | 3,856,352 | o (770.975) oo (770,975) XXX
92214X 10 6 |VAREXIMAGING CORP. - [ 06/13/2020. | VARIOUS......ooccorrscensinsscessns | 3,328.000 | ..o...... 78,257 XXX | 99,455 247 | oo | evverss00n99455 | e | e (21,198)] ........ [P AIRECL:) ) XXX
92220P 10 5 |VARIAN MED SYS INC... < |-+ | 08/04/2020. | VARIOUS....oooccorrrsreensnnesssneenn | 1,990.000 | .......... 340,224 XXX | 187,293 (95,307) | oo | 187,293 | i | o 152,931 | ....... 152,931 XXX
92335C 10 6 [VERABRADLEY INC.......cccoovvimmriinrriinriiinnries .. [ 06/16/2020. | VARIOUS...........coovvvvvinrnvissiriiissnseinns | 14,333.000 | .. 97,207 XXX | 154,364 XXX
92840M 10 2 |VISTRAENERGY CORP.......ooocoomrricrrrcirns .| 10/01/2020. | THE BENCH MARK CO....ooccoooovvrrers | 1,580.000 | oo 28,652 x| 25,927 XXX
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91820F 10 4 |VOXXINTL CORP...ovvvrrressrsssnnsisns o [ 1011412020, | VARIOUS....oosoorresovnsisessssnssine | 67,739.000 | .......... 362,833 XXX | 218,060 | ............296,697 | ...... L2 14) [T D (78,637) | covveerrsn .. 144773 XXX
95058W 10 0 |WENDYS CO..oooooeoroerooesonsssosssessnssosioes | 10/30/2020. | KEYBANC CAPITAL MARKETS INC....... | 480.000 | 10,505 XXX 0 XXX
97717W 28 1 |WISDOMTREE EMERGING MARKETS SM CAP.. | .. | 06/17/2020. | JONESTRADING INSTITUTIONAL SER..| 57.760.000 | ... 2,301,200 XXX 2762083 | ...(538,116) (538,116) XXX
978097 10 3 | WOLVERINE WORLD WIDE INC......ccoooornrrvrrre o [ 1110412020, | VARIOUS.....oovooeveseenssesseessns | 3,940.000 | ......... 105,172 XXX 132,936 | o [CL0:714) [ D I (30,527) | covveverrrnn XXX
98262P 10 1 | WW INTERNATIONAL INC [ 03/18/2020. | VARIOUS.....oovsovvssvvessvsnssssessssessns | 2,650.000 | .......... 71,848 XXX | 84,246 | 101,257 | ...... LA EE)) [T DO I IR AR E) ) — XXX
98311A 10 5 |WYNDHAM HOTELS & RESORTS INC.. - 03/18/2020. | VARIOUS.....oovsoroesoensssesssessne | 4,449,000 | ......... 128,971 XXX | 00nn223,801 | 279,441 | [0 ) [T D (55,641) [ covvererren XXX
98884U 10 8 [ZAGGINC - [+ 10/09/2020. | VARIOUS..........cooovsvvimnrrisniisniissnninnnnn | 10,760.000 | cooooc.... 66,373 XXX 8,945 XXX
20258Y 10 3 |ENDEAVOUR SILVER CORP. C| 10/09/2020. | VARIOUS....o.ocoosoesomosesossosionnes | 44,317.000 | o 109433 XXX .(30995)] . XXX
730843 20 8 |POINTS INTERNATIONAL LTD.. C|10/21/2020. | JONESTRADING INSTITUTIONAL SER..| 2,767.000 | oo, 26,237 XXX cennn(12,694) | . XXX
Y8565N 30 0 | TEEKAY TANKERS LTD....ooccooomsrescomsorsros C|10/09/2020. | GREAT PACIFIC SECURITIES ..o | | 530.000 | oo 6,004 xx | .. geel| | 0 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........c.o.vvvoiivmsivessivessesssvnssssessvessssessns | 35,325,405 XXX | ...33,129,715 | ........ 40,297,132 | .(7,142,980) | .....oooocco.d 0]...507,441 | ..... (7,650,421) 0 33,129,714 0 .2,195691 |...2,195,691 | ....220,407 | XXX
Common Stocks - Mutual Funds
00203H 44 6 |AQRLONG-SHORT EQUITY l.ccovvsvvrce | 06/17/2020.| MUTUAL FUND TRADING BROKER....... | . 1,006,298.546 | ....... 9,620,217 XX | e 10,938,465 @11,322) | oo | e 10,938,465 . ].(1,318,249) | ..(1,318,249) XXX
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE I.........ccoouu.. .. | 02/28/2020. | ANCORA ADVISORS..........cocvvvemmmncrvinns | 508,517.230 | ...... 3,966,434 XXX | 4,144,416 [\ T 4,144,416 (177,981 | ...... (177,981) XXX
9499999. Total - Common Stocks - Mutual Funds R ——— 13,586,651 XXX | s 15,082,881 | ..o 15,204,203 | ....(211,322) 0 0 (211,322) (o 15,082,881 (1,496,230) | ...(1,496,230) | oo 0] xxx
9799997. Total - COMMON SIOCKS - PAI 4.ttt it ettt | 48,912,056 XXX | 48,212,59% 5,591,335 | .(7,354,302) | ..o [ 507,441 |.....(7,861,743) | . 8,212,595 | ..o | 699,461 | ...... 699,461 , XXX
9799998 Total - Common Stocks - Summary tem from Part S..........coicisis ottt | 3,269,490 XXX | 3,638,063 | oo | o 0 3,638,063 .(368,572) | .....(368,572) | ....23,110 | XXX
9799999, Total - COMMON SHOCKS. vttt st s | 52,181,546 XXX | s 51,850,659 | ...... 55,591,335 | .(7,354,302) | .0 | 507,441 | ...(7,861,743) | o0 | 51,850,658 | ..........0 | ... 330,889 | ...... 330,889 | ...243517 | XXX
9899999, Total - Preferred and COMMON SIOCKS. .....evevs vttty ot | 52,264,077 XXX | 51,936,278 | ........ 55,591,335 | .(7,354,302) | ..cosrin0 | 507,441 |....(7,861,743) | . N 51,936,277 20 | 327,800 | ...... 327,800 | ....243517 | XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS....v..vvsvvsvvsvssvssvsssvsinss svssvssinsvssvssn ....358,097,506 XXX ...360,309,706 | ....... 343,437,981 | .(7,354,302) | ..(2,263,797) | ....507 441 | ...(10,125,540) | ............... 0. 355,776,797 | oo 0 |..(384,044)| .....(384,044) | .8546,151 | XXX
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A
3133EL C3 6 |FEDERAL FARM CREDIT BANKS........... .| 06/08/2020 | ANCORA ADVISORS.......c.cocovurirerirenns 09/10/2020 | CALLED @ 100.0000000..........corvverernres | cererene 3,985,000 | ......... 3,979,023 | ......... 3,985,000 | ......... 3,979,295 272 272 | v | e | v 5705 | ........ 5,705 |...... 10,706 | ...... 1,338
3133EL  KZ 6 |FEDERAL FARM CREDIT BANKS........... .. | 01/31/2020 | ANCORA ADVISORS. 05/07/2020 [ CALLED @ 100.0000000.........c0emmwesererene | worene 10,000,000 | ......... 9,992,500 | ....... 10,000,000 | ......... 9,992,801 301 301
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments .. ....13,985,000 | .......13,971,523 | ....... 13,985,000 3,972,096 0 573 0 573
8399998. TOHAI = BONMAS. ...ttt t ettt b st oeeksesseee s ee st et st e s st sttt ettt nnsensis | ennias 13,985,000 | ....... 13,971,523 | ....... 13,985,000 | ....... 13,972,096 0 573 0 573
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
74915M 30 8 |QRATE RETAILINC......ccooviviniiniiiniris I | 09/21/2020 | VARIOUS 10/07/2020 | VARIOUS..........coovvveinmiianniissnisssieissniees | avveenneees 837.090 85,619 82,531 85,619
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Prefermed... ... .. i | creres 85,619 82,531 85,619 0 0 0
8999998. Total - Preferred StOCKS. ..ot vt 85,619 82,531 85,619 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
25243Q 20 5 |DIAGEOPLC C| 07/01/2020 | VARIOUS 08/31/2020 | ANCORA ADVISORS........cccomrvmerrerinees | servreend 635.000 85,583 88,498
G6518L 10 8 |NIELSEN HOLDINGS PLC.. .. | 02/19/2020 | VARIOUS 03/04/2020 [ VARIOUS.........covvvurrirerirririeinnienerieniens | evveenes 4,810.000 | ............103,809 | ............85,767 | coocvevereee 103,809
02128L 10 6 |ALTA EQUIPMENT GROUP INC.... .. | 02/19/2020 | VARIOUS 10/14/2020 [ VARIOUS........coovererinrinerierieeineersssins | cvvins 16,816.000 | ...........172,986 | ............118,074 | ............ 172,986
03212B 10 3 |AMPLIFY ENERGY CORP. .. | 02/05/2020 | VARIOUS 03/06/2020 | VARIOUS.........oovorervririirerrisserenieiesennin | e 12,790.000 81,117
03966V 10 7 |ARCONIC CORPORATION.......cccovuvenner .. | 04/03/2020 | VARIOUS 12/09/2020 [ VARIOUS.........coorvrmrverierireeerseesseisenins | vveines 1,461.500 22,639
00206R 10 2 |AT&TINC .. | 03/26/2020 | VARIOUS 04/02/2020 | BARCLAYS CAPITAL INC......ovvvvvinninns | s 11,975.000 364,288
05351X 10 1 |AVAYA HOLDINGS CORP..........ccouvurrunne .. | 08/17/2020 | VARIOUS 12/11/2020 [ VARIOUS.........coovvrrinirierienineeinnineiine | veviin 6,607.000 92,792
109696 10 4 [BRINKS CO......oovvoveirericrierineirneeiseins .. | 08/28/2020 | GOLDMAN, SACHS & CO........ccosvvvrrrenee 09/22/2020 | JONESTRADING INSTITUTIONAL SER.. | ......... 2,170.000 | ............108,204 | .............93,361 | cccvvvnneee 108,204
JONESTRADING INSTITUTIONAL
125581 80 1 |CIT GROUP INC......ocvvrirerrirerierrierienes .. | 06/05/2020 | SERVICES 09/11/2020 | JONESTRADING INSTITUTIONAL SER.. | ......... 2,990.000 | covvvernvene 81,480 52,938 81,480 (V) PPN DOPRORIIR IOV (28,541)| ..... (28,541) | ....... 1,047 |
JONESTRADING INSTITUTIONAL
17306X 10 2 |CITITRENDSINC... .. | 03/13/2020 | SERVICES 12/09/2020 | CJS SECURITIES INC......coovvverererirririns | e 143.000 2,201 0.
17878Y 10 8 |CIVEO CORP CDA..... .. | 02/28/2020 | JEFFRIES & CO. 03/18/2020 | JONESTRADING INSTITUTIONAL SER.. 36,162.000 42,353 0.
26614N 10 2 |DOWDUPONT DE NEMOURS INC. .. | 02/28/2020 | ANCORA ADVISORS. 03/13/2020 | MORGAN STANLEY & CO INC.......covvcees | vererrranee 740.000 31,515 (V] VORI IPPORRPORTONPEN IOVPOON (5,724)
233331 10 7 |DTE ENERGY CO. .. | 03/05/2020 | MORGAN STANLEY & CO INC.. 09/18/2020 | JONESTRADING INSTITUTIONAL SER.. | ............ 620.000 72,471 (V] [UUURORRORS IPRIRRPROREN IOV (2,347)
30048L 10 4 |EVOFEM BIOSCIENCES INC. .. | 05/26/2020 | IVY SECURITES INC 10/28/2020 [ VARIOUS..........ooovveriiniricieninnicniicsniins | i 9,903.610 48,229 0.
36164V 30 5 |GCILIBERTY INC... .. | 04/16/2020 | PIPER JAFFRAY INC. 11/09/2020 | CJS SECURITIES INC......coovververcrririns | v 780.000 46,857 0.
384556 10 6 | GRAHAM CORP. .| .. | 02/11/2020 | JEFFRIES & CO. 10/15/2020 | VARIOUS... ..3,284.000 58,986 0 [eovreereeiiens v | 20n(11,803) | .o (11,803)
40624Q 20 3 |HALLMARK FINANCIAL SERVICES INC |.. | 03/12/2020 | VARIOUS 08/03/2020 | JONESTRADING INSTITUTIONAL SER.. | ....... 13,244.000 88,035 0 | eoveereeiiens | eevenrienins | 2na(51,739) | ... (51,739)
40416M 10 5 |HD SUPPLY HOLDINGS INC.. .. | 09/10/2020 | VARIOUS 11/16/2020 [ VARIOUS.........coovvrrvirierierineesssisennns | veeians 5,390.000 ....164,219 0 | eoereerneeeee | veeerneriineins | 135,848 | ... 135,848
45174) 50 9 |IHEARTMEDIA INC. .| 01/29/2020 | VARIOUS 08/06/2020 | VARIOUS.......c.oovorervrireirerniinsererieiesennin | s 10,440.000 ....185,507 0]. ..(115,241)
50050N 10 3 |KONTOOR BRANDS INC .. | 05/26/2020 | CJS SECURITIES INC... .| 12/10/2020 | JONESTRADING INSTITUTIONAL SER..| ......... 1,230.000 18,623 0.
531229 12 8 |LIBERTY MEDIA CORP DEL.. . | 05/20/2020 | CORPORATE ACTION... 05/21/2020 | GREAT PACIFIC SECURITIES.......c.coooee | vervrrennes 555.000 | ..vvorererierinciies | cererennnnni 2,995 | 0.
MADISON SQUARE GARDEN
55826T 10 2 |ENTERTAINMENT .. | 04/22/2020 | VARIOUS 08/14/2020 | JEFFRIES & CO. 60,144 62,396 0
56585A 10 2 |MARATHON PETE CORP........cccccrurnnn .. | 03/26/2020 | VARIOUS 04/27/2020 | SG COWAN & CO......cocoevvvrveirersrrnernnnns | 00e.18,000.000 | ............444,603 | ............ 467,336 | ..cocoun 444,603 0
MARRIOTT VACATIONS WORLDWIDE
57164Y 10 7 |CORP .. | 03/06/2020 | LIQUIDNET INC.......ovvvmrirrirrrinrireniienns 03/18/2020 [ JEFFRIES & CO......cvouvvrrrerierineireniinns | cevvneins 370.000 13,003 33,914 (V) ORI DRVRRRIRR IOV (20,912)| ..... (20,912) | ........... 234 |,
57667L 10 7 |MATCH GROUP INC NEW. .. | 07/03/2020 | JEFFRIES & CO.....ccoovvvirrirreririirieiis 10/09/2020 | VARIOUS..........covvvvviernrinncrnsisisnsssiinns | oseeesiinns 561.180 63,725 42,279 (V1 VUSROS EVPUPRTORRS ISV 21,446 | ...... 21,446
589433 10 1 |MEREDITH CORP. .. | 08/13/2020 | VARIOUS 08/17/2020 [ VARIOUS.......ccotverrerierirseireesssisersens | ceeees 15,506.000 | ...........400,520 | ............ 243802 | ............ 400,520 0 ...(156,717) | ...(156,717)
600544 10 0 |MILLER HERMAN INC .. | 02/14/2020 | LOOP CAPITAL MARKETS 08/24/2020 [ SIDOTI & CO....covvvririrririseiverisniiies | cvvienes 2,030.000 50,081 81,958 0 (31,878) ..... (31,878)
629579 10 3 |NACCOINDS INC .. | 01/07/2020 | JEFFRIES & CO. .| 09/25/2020 | GREAT PACIFIC SECURITIES.. ..1,567.000 28,539 73,685 0 ...(45,146) | ..... (45,146)
62945V 10 9 |NV5GLOBALINC... . | 02/05/2020 | IVY SECURITES INC. .| 05/08/2020 | VARIOUS 1,470.000 62,306 94,193 0 (31,887) | ... (31,887)




Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

X1E

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
682680 10 3 |ONEOK INC NEW... 04/07/2020 | SEAPORT SECURITIES CORP............... 09/24/2020 | VARIOUS BN [ 2,320.000 54,413 58,532 0 B (4,120)] ....... (4,120) .......4,329
747906 50 1 |QUANTUM CORP... ..|..| 02/03/2020 | VARIOUS 06/26/2020 | VARIOUS I 11,470.000 43,760 90,626 0 B (46,866)
749063 10 3 |QUMU CORP.......cocomirrririiririnirinerienes .. | 04/21/2020 | BAYPOINT TRADING........cccovvvrerererernnns 09/24/2020 [ VARIOUS.......ccourenrrmeriererseennsesssiseriens | cveees 13,295.000 59,321 30,184 0 I 29,138 | ....29,138 | .o [ v,
JONESTRADING INSTITUTIONAL
78573L 10 6 |SABRAHEALTH CARE REITINC........... .. | 03/20/2020 | SERVICES 10/22/2020 [ VARIOUS........cooovvrrrerrinerieriereseesessins | cvvis 10,320.000 | ..oovvvrnvee 96,178 | .oveonvee. 143,784 96,178 0 I 47,606 | ...... 47,606 | ....... 6,192 | .o
806882 10 6 |SCHNITZER STLINDS......c.ccovvmrrirerirens .. | 02/28/2020 | IVY SECURITES INC......coovvvrrrinrircrinnns 1210412020 [ VARIOUS.........coorirrriericriesineeieseiseinns | eeeis 2,896.000 | ..oovernvens 46,918 | . 75,655 46,918 0 I 28,738 | ... 28,738 | ....... 1,599 .o
JONESTRADING INSTITUTIONAL
87162W 10 0 [SYNNEX CORP.....c.coovvmrrririreererinnriens .. | 02/26/2020 | SERVICES 12/03/2020 [ VARIOUS........coorererrrrinerierieneneersenins | veverseenns 570.000 | .coovvrvreee 77,773 |. 86,085 77,773 0 B 8,311 8,311
JONESTRADING INSTITUTIONAL
92214X 10 6 |VAREXIMAGING CORP........ccconivvrrrrinne .. | 03/03/2020 | SERVICES 06/04/2020 | VARIOUS..........oomvirirriniirernnisieerirernens | vvienee 2,460.000 | .... 59,120 | . 42,899 59,120 0 B (16,221)| ..... [QLC7A ) | [ I
JONESTRADING INSTITUTIONAL
92335C 10 6 |VERABRADLEYINC.. ..|..| 03/11/2020 | SERVICES 06/16/2020 | LIQUIDNET INC... . . . 1,391 1,386 0
95058W 10 0 |WENDYS CO. 03/26/2020 | KEYBANC CAPITAL MARKETS INC....... 10/30/2020 | KEYBANC CAPITAL MARKETS INC....... . . . . 50,116 34,196 0
JONESTRADING INSTITUTIONAL
968223 20 6 |WILEY JOHN & SONSINC......cccosvvevirenas .. | 03/16/2020 | SERVICES 07/29/2020 | GREAT PACIFIC SECURITIES.......c.coooes | corviniennas 980.000 | ...ooovveren 34,793 |. 34,372 34,793 0 N (421) ] oo (421)
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.. ettt et setetaetes | eeesiessesietastest et et st estes et et st etaes et st entesaesentensansesnsentessensessnsantes | aniesiees 3,638,063 | ......... 3,269,490 | ......... 3,638,063 0 0 0 (V) { 0 (368,572) | ...(368,572)
9799998. Total - Common Stocks........... .3,638,063 .3,638,063 0 0 0 0 (368,572) | ...(368,572)
9899999. Total - Preferred and Common Stocks . . 3,723,682 | i 3,723,682 0 0 0 0 (371,661) | ...(371,661)
9999999. Total - Bonds, Preferred and COMIMON SEOCKS...........ccicviiiiiiieis  wovreiieiieiisstsese ettt sse bt s e s s s bt s b s e s b s st s e bbbt s et s st s s s st st s snssnsens | sensins 17,695,205 | ....... 17,337,021 | ....... 17,695,778 0 573 0 YL T — () I 0 (358,757) | ...(358,757)




Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
58458" 10 5 |MEDICAL HEALTH INSURING CORPORATION OF OHIO.......coomeresesesesresesreserssereseesereseeseesereseresece [ [95828......... | 34-1442712......| oo 8bi | I 82,964,717 [.oorsssessssss | s 10,000000 | ..o 100.0
1199999. Total - Common Stocks - U.S. Property @ CASUAIY INSUE ..ottt ettt e etetsseseesesseeessessssesessesseaeseeseesessesaeseeseesesseseeseesesansessessessnsessessnss | £1etsesassessessesassassessesassesseesessesassessessesaesessessnsantessessssssassessnsanes (U] [ 82,964,717 | oo 0 XXX XXX
Common Stocks - U.S. Life Insurer
21058# 10 3 ‘MEDMUTUAL LIFE INSURANCE COMPANY ...ttt messrs st | ............ |62375 .......... |21-0706531 ...... | ............................... 8bi | NO | o | o 34,591,587 | .o | e 16,000.000 | ...vovviereriirininninns 100.0
1299999, Total - COMMON SEOCKS = U.S. LI INSUIET. ... ieeeitstisstisse ettt sttt s8££ 8488 £ 488414848 eLE £ 408484 E 8R4 eEE L8188 eeE 8ok e oLk eLE oL 8oL oL 8L LE oL 8RRt (] I 34,591,587 | oo 0 XXX XXX
Common Stocks - U.S. Health Entity
R IR e e [ [96280......... | 31-1119867..... | oocecsssrsrsce 8bi | P 18,779,087 | ooossesesesessssssssse | s 1,000.000 [..vocersrrsee 100.0
1399999. Total - Common Stocks - U.S. HEalth ENiY........ieiiiiiiiiiieiisisieiissssssni s (L PN 18,779,087 XXX XXX
1899999. Total - Common Stocks.. 0 136,335,391 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...136,335,391 XXX XXX

913

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,746,768,141.

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *

Open Depositories

CINCINNATI FEDERAL CINCINNATI, OHIO. 0.30 977 250,962 | XXX
CIVISTA BANK SANDUSKY, OHIO. ceveereee | e 0.80 14,029 1,039,729 | XXX
CORTLAND BANK. CORTLAND, OHIO......couiiiiriiiiiiineiseissiseisssssessesssssessesssesisssessessssssns | sovssinns | eeineees 1.10 34,902 3,340,049 | XXX
FARMERS & MERCHANTS BANK. ARCHBOLD, OHIO........iviiiiriiiniieiiceiseriesiesienisssessesssesssssessness | osvinns | ceoeeend 0.88 8,289 649 519,212 | XXX
FIFTH THIRD BANK CINCINNATI, OHIO. (27,885,744) | XXX
PREMIER BANK. YOUNGSTOWN, OHIO........coiiiriiiiiiierinrinrississeisssesssssssessensensenisenes | onvienns | cooeeeed 0.45 7,053 526,030 | XXX
HUNTINGTON BANK CLEVELAND, OHIO crverree [ e | et | e | e 80,141,552 | XXX
THIRD FEDERAL SAVINGS & LOAN CLEVELAND, OHIO.......ooviririeieieeieeieseiseisssssssssssssssessesssssssssessessessensens. | eoveesens | eveeees 1.75 187,496 | ..o | e 10,423,521 | XXX
WATERFORD BANK TOLEDO, OHIO......couiiuiiiirierieisesieeiseiseisessessesssssssessessssssssssssssssens | esnsens | coeeens 1.50 11,190 5,628 659,104 | XXX
0199999. Total - Open Depositorie: XXX XXX 263,936 6,277 | ........ 69,014,415 | XXX
0399999. Total Cash on Deposit. XXX XXX 263,936 6,277 | oo 69,014,415 | XXX
0599999. Total Cash XXX | XXX 263,936 6,277 | ........ 69,014,415 | XXX

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

1. January. 106,613,046 |4. April 123,306,336 |7. July. 129,658,300 | 10. October. 103,250,017
2. February 138,330,668 | 5. May. 157,034,378 | 8. August 113,688,267 | 11. November. 92,694,644

3. March 139,773,579 [6. June 110,226,550 | 9. September. 113,344,559 | 12. December. 69,014,415

E27
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Statement as of December 31, 2020 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 10 4 |FEDERATED GOVERNMENT OBLIGATIONS FUND INSTITUTIONAL SHARES.........ccntvimimiierieriesesisisessssssssssesssessssessssssse st ssssesssens 12/31/2020. 0.010 286,826,288 1,135,030
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO............ccccooviiiiiinriiciiniiciics 286.826.288 135,030
8899999. Total-Cash EqQUIVAlents R R s | 286,826,288 1,135,030
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= R 1C s 0 1D e 0
1E . .0 1F .. 1G ... .0
2A . 0 2B 2C .. 0
3A . .0 3B . 3C .. .0
4A . .0 4B .. 4C .. .0
5A . .0 5B .. 5C .. ...0
6 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona...
4. ATKANSES ... AR s | s | ereeneenes
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | cririirine | ettt | crerienines
8.  Delaware
9. District of Columbia
10.  Florida.... .
1. Georgia.. 35,383
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
31 New Jersey....
32, New Mexico...
33, New YOrK.....ooovrervrirceeineiennns ettt es | ceietine ettt ens | rersene st | entes et enes | creenes
34.  North Carolina...........ccceceeeerreee.NC [ oo Bire. [PROPERTY & CASUALTY ..ot 201,084 202,188
35. . et | e | s
36, ONi0..c.cvvrerrnrrerseneierserenineOH [ it Busts | PROPERTY & CASUALTY .ot ssssiessessnes | oessesssssssenenes 502,710 | oo 505,470 | ..ovovvvereernrieresrirenes | e
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island .
41.  South Carolina... .SC | ......Bi.. |[PROPERTY & CASUALTY ...t seessssssssenesenes 136,477
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 505,470 372,005 | ..o 374,048
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 { .o (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX 0 [ 0 [ 0 [ 0
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