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ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage 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 ................coooiiii 21,573,002............ 1.233|..... 21,573,002(.......ccooo | 21,573,002............ 1.235
1.02 Al other governments .................coooeiveiin | 30,843,851 (............ 1.763]..... 30,843,851 (... | 30,843,851 ............ 1.766
1.03 U.S. states, territories and possessions, etc.
guaranteed ... 14,810,953 |............ 0.8471..... 14,810,953 | ... | 14,810,953 |............ 0.848
1.04 U.S. political subdivisions of states, territories and
possessions, guaranteed ... | 87,323,421 |............ 4992]|..... 87,323,421 ... 87,323,421 |............ 5.001
1.05 U.S. special revenue and special assessment
obligations, etc. non-guaranteed ....................... .. 235571,374(.......... 13.467|.... 235571374 ..................... ... 235571374 .......... 13.490
1.06 Industrial and miscellaneous ........................... ....655854,699|.......... 37.492|....655854,699|..................... ....655854,699|.......... 37.558
1.07  Hybrid securities ...............cooocoovii [ 405,000 (............ 0.023(......... 405,000 (... [ 405,000 (............ 0.023
1.08 Parent, subsidiaries and affiliates .....................o [ e [
1.09 SVOidentified funds ................oooo e L e e e
1.10  Unaffiliated bank loans .................coocoo [ [ e L e
1.11  Total long-termbonds .......................o .. 1,046,382,301.......... 59.817 .. 1,046,382,301|..................... .. 1,046,382,301|.......... 59.922
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated) ............ [....... 1,834875(............ 0.105]....... 1,834,875 (... 1,834875(............ 0.105
2.02  Parent, subsidiaries and affiliates ...................... [ [ L
2.03 Total preferred stocks ...............cooocoiiiii ] 1,834,875(............ 0.105(....... 1,834,875 (... | 1,834,875(............ 0.105
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) ...........ocooovii 365,805,082 ].......... 20.912].... 365,805,082 | ..................... 365,805,082 ].......... 20.948
3.02  Industrial and miscellaneous Other (Unaffiliated) ......|............co | [ e
3.03 Parent, subsidiaries and affiliates Publicly traded .....|..............oo | [ e e
3.04 Parent, subsidiaries and affiliates Other ............... L AT7151,410) 10127 ... 74943721 (... 174,943,721 .......... 10.018
3.05 Mutual Funds ... L e e
3.06  Unitinvestmenttrusts ................co i e [ e e
3.07 Closed-endfunds .................ooooii e e [ e e
3.08 Total common stocks .................ocooiiiii .... 542,956,492 |.......... 31.039(.... 540,748,803 |..................... 540,748,803 |.......... 30.967
4, Mortgage loans (Schedule B):
4.01 Farmmortgages ...........cooooviiiiiiii [ L e e
4.02 Residentialmortgages ...............cooooi e L e e
4.03  Commercial mortgages .............coooeeveieieens [ | L [
4.04 Mezzaninerealestateloans ................coooo oo L e e e
4.05 Totalvaluationallowance ..................coooo o e e e
4.06 Totalmortgagesloans ...............oooooo [ L e e
5. Real estate (Schedule A):
5.01 Properties occupied by company .......................| ... 36,164,861 ............ 2.0671..... 35,585,894 | ... | 35,585,894 |............ 2.038
5.02 Properties held for production of income ...............|......... 282,009|............ 0.016 ..o | [
5.03 Propertiesheldforsale .................oooo oo e L e
504 Totalrealestate .....................oooco 36,446,870(............ 2.084]..... 35,585,894 ... | 35,585,894 |............ 2.038
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E,Part1) ................ooooooi| oo 27,882,486 (............ 1594 ... 27,882,486 | ... | 27,882,486 (............ 1.597
6.02 Cash equivalents (Schedule E, Part2) ................ | ..... 90,663,652(............ 5.183]..... 90,663,652 (..........cooocoei | 90,663,652 ............ 5.192
6.03  Short-term investments (Schedule DA) .............ooo [ | [ e [
6.04 Total Cash, cash equivalents and short-term
investments ... 118,546,138 |............ 6.777|.... 118,546,138 | ..................... 118,546,138 |............ 6.789
7. Contractloans ..............cooooii e e L e e
8. Derivatives (Schedule DB) ... L e e
9. Other invested assets (Schedule BA) ......................... | oo 2,881,292|............ 0.165]....... 2,881,292 ... 2,881,292|............ 0.165
10.  Receivables for securities ......................o.co o 250,000(............ 0.014]|......... 250,000 ... 250,000(............ 0.014
11. Securities Lending (Schedule DL, Part 1) ... | [ XXX .| XXX ... XXX.....
12.  Otherinvested assets (Page 2, Line 11) ... oo Lo Lo Lo e
13.  Totalinvested @ssets ............ccccouiiiiiiiiiiiiiiii . 1,749,297,968 | ... 100.000|.. 1,746,229,303 | ... . 1,746,229,303 | ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooocccc | [ 37,662,461
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ............................ 403,218

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... 403,218
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted carrying value:

6.1  TOTALS, Part 1, Column 15 ... ..o

6.2 TOTALS, Part 3, Column 13 ... ... | e
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ... 1,618,808

8.2 TOTALS,Part3,Column9 ... e 1,618,808
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| [ 36,446,871
10.  Deduct total nonadmitted amounts ........................ 860,976
11.  Statement value at end of current period (Lines 9 minus10) ..........................................| | 35,585,895

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/rec| I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) .............................oo 2,881,292

2.2 Additional investment made after acquisition (Part 2, Column 9) ............................ | 2,881,292
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS, Part 3, Column 9 ... e
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ..............................| |
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10 2,881,292
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| ... 2,881,292

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................oooocco || 1,521,363,088
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 568,753,424
3. Accrual of DISCOUNt ... .. 1,019,658
4, Unrealized valuation increase (decrease):

41 Part1, ColumNn 12 o 287,814

4.2 Part2,Section 1, Column 15 ... . (21,657)

4.3  Part2, Section 2, Column 13 . ... 62,910,316

44 Partd, Column 11 e | (14,170,877)|......... 49,005,597
5. TOTAL gain (loss) on disposals, Part4, Column19 ... 32,461,824
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 579,296,022
7. Deduct amortization of premium ... 2,476,780
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes 5Q, LiNe 2 ... 342,879
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 1,591,173,668
12.  Deduct total nonadmitted amounts ... 2,207,690
13.  Statement value at end of current period (Line 11 minus Line12) ..................................| | 1,588,965,978
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ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 21,573,002 |......... 24717821 ......... 21,626,569 | ......... 21,460,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............... |......... 30,843,851 1......... 32,150,787 |......... 31,010,450 ......... 30,370,000
by governments) 4, TOTALS ... | 52,416,853 |......... 56,868,608 |......... 52,637,019 ......... 51,830,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | 14,810,953 |......... 15,256,310 ......... 15,089,527 |......... 13,055,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | 87,323,421......... 90,526,026 | ......... 88,525,786 |......... 84,905,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... | 235,571,374 |........ 240,974,797 |........ 237,203,278 |........ 230,340,550
Industrial and Miscellaneous, 8. United States .................. ..o 535,172,031 |........ 565,529,745 ........ 536,269,695 ........ 534,059,886
SVO Identified Funds, Unaffiliated Bank Loans and 9. Canada ............ooooeiiii | 12,886,640 |......... 13,089,532 ......... 12,880,180 ......... 12,855,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... |........ 108,201,028 |........ 113,729,200 ........ 108,237,790 ........ 108,652,156
1. TOTALS ............ocooooo|ovennnn. 656,259,699 |........ 692,348,477 |........ 657,387,666 |........ 655,567,042
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|...... 1,046,382,301|...... 1,095,974,218 | ...... 1,050,843,276 | ...... 1,035,697,592
PREFERRED STOCKS 14.  United States ..................|.cccoooeinn 1,834,875(........... 1,834,875(........... 1,800,000
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ..., 1,834,875|........... 1,834,875|........... 1,800,000
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[........... 1,834,875(........... 1,834,875|........... 1,800,000
COMMON STOCKS 20.  United States ..................[........ 350,474,986 |........ 350,474,986 ........ 280,302,850
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 370,132 ... 370,132 ............. 308,696
22.  Other Countries ............... [......... 14,959,964 |......... 14,959,964 |......... 11,672,429
23. TOTALS ..o, 365,805,082 ]........ 365,805,082]........ 292,283,974
Parent, Subsidiaries and Affiliates 24, TOTALS ..............oooooo|o. 177,151,410|........ 177,151,410 ......... 13,802,000
25.  TOTAL Common Stocks ......|........ 542,956,492 |........ 542,956,492 ........ 306,085,974
26.  TOTALStocks .................|........ 544,791,367 |........ 544,791,367 |........ 307,885,974
27.  TOTAL Bonds and Stocks ... |...... 1,591,173,668|...... 1,640,765,585]...... 1,358,729,250




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

GoIs

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
Column 8
Prior Year

1
Total
Publicly
Traded

12
Total
Privately
Placed (a)

U.S. Governments

.......... 5,067,288

.......... 1,919,598

.......... 5,067,288

.......... 1,919,598

2.7

.......... 6,270,127
.......... 6,077,946
.......... 2,215,124

.......... 5,817,058

22,016,457
AAAAAAAAAA 6,077,946
.......... 2,749,449

21,586,696
AAAAAAAAAA 6,077,946
.......... 2,749,449

.......... 8,639,621

U.S. States, Territories and Possessions, etc.,
Guaranteed

37 TOTALS ...

.......... 1,790,240

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

4.1
42
43
44
45
46
47 TOTALS ... .

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

25,586,816
.......... 1,029,111

83,256,724
............ 220,255

....... 233,676,690
AAAAAAAAAA 1,249,366
............ 645,319

....... 202,961,305
AAAAAAAAAA 1,953,095
............ 646,449

....... 233,071,690
AAAAAAAAAA 1,249,366
............ 645,319




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

90IS

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 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
61 NAICT ... 23,158,112 |....... 171,660,703 | ....... 197,033,660 |.......... 6,294,688 ........ 24,121,528 |...... XXX 422,268,691 |.............. 40.36(....... 424,773,329 .............. 42791 ....... 275,987,490 ....... 146,281,201
62 NAIC2 ... ... 3,789,549 ........ 76,132,341 1........ 70,680,195(.......... 7,916,914 ... 40,600,780 |...... XXX 199,119,778 |.............. 19.03|....... 176,906,011 .............. 17.82|....... 164,181,652 ........ 34,938,127
6.3 NAIC3 ... L 4,252,531 |........ 21,615570.......... 2,800,328 | ..o e XXX .| 28,668,429 |................ 274 ... 30,415,078 ................ 3.06|........ 20,466,009 .......... 8,202,420
64 NAICA ... 364,065|............ 927910 ............ 483341 (............ 142,280 |............. 25347 |...... XXX [ 1,942,943 | ................ 019).......... 6,051,639 ................ 0.61].......... 1,942,943 (...
6.5 NAICS ... 1,633,589 |.......... 1414282 |............ 660,277 |............ 146,711 XXX [ 3,854,859 |................ 0.37].......... 5,372,867 |................ 054).......... 3,854,859 |.....................
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 33,197,846 |....... 271,750,806 | ....... 271,657,8011........ 14,500,592 |........ 64,747,655|...... XXX . oo 655,854,699 [.............. 62.68|....... 643,518,924 |.............. 64.83]....... 466,432,952 ....... 189,421,748
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... 65,000 (............ 340,000 | ..o [ XXX o 405,000 (................ 0.04]............ 405,000 ................ 0.04]............ 405,000 ..o
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
77 TOTALS ... 65,000(............ 340,000 ... [ | XXX oo | 405,000(................ 0.04]............ 405,000 ................ 0.04]............ 405,000 .................
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
M NAICT (d)..... 65,571,909 ....... 318,796,494 |....... 317,111,004 | ........ 45988,202|........ 54,201,604 |..........ooocooeii e 801,669,213 |.............. 76.61(...... XXX XXX oo 654,353,251 ....... 147,315,962
12 NAIC2 . @...... 4,818,660 ........ 82,275,287 |........ 71,240,450 .......... 7916914 |........ 40,600,780 | ......vvoeiiieii | 206,852,090 |.............. 1977 ... XXX o XXX 171,913,963 ........ 34,938,127
13 NAICS @...... 4,252,531(........ 24,476,013 .......... 2,800,328 |............ 534,325 | ..o [ 32,063,196 |................ 3.06]...... XXX o XXX o[ 23,860,777 |.......... 8,202,420
M4 NAICA ... (o) FOUP— 364,065(............ 927910 ............ 483341 |............ 142,280 |............. 25347 | .o 1,942,943 ... 019]...... XXX XXX o[ 1,942,943 ...
15 NAICS . d...... 1,633,589 |.......... 1,414282|............ 660,277 |............ 46,711 | ©)...... 3,854,859 ... 037]...... XXX XXX o[ 3,854,859 | ...
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo L 76,640,754 | ....... 427,889,986 |....... 392,295,399 ........ 54,728,431 ........ 94,827,730 ..o, (b)..1,046,382,301|............. 100.00{...... XXX XXX o 855,925,793 | ....... 190,456,509
11.8 Line11.7asa%of Column7 ....................ooo oo 732 40.89|.............. 3749 (... 523 | ... 9.06 ..o 100.00...... XXX .| XXX .| XXX oo [ 81.80.............. 18.20
12.  Total Bonds Prior Year
120 NAICT o L 64,635,539 |....... 335,580,906 | ....... 276,392,150 ........ 34,937,943 1........ 50,355,269 | .........cooeeiiiiiens e XXX | XXX 761,901,808 .............. 76.76|....... 590,862,146 | ....... 171,039,661
122 NAIC2 ... L 6,563,039 |........ 69,477,463 ........ 65,143,259 .......... 7,470,867 |........ 39,572,282 (... XXX o | XXX 188,226,911 .............. 18.96]....... 150,619,599 ........ 37,607,312
123 NAIC3 .. [ 500,000 ........ 23,896,380 |.......... 6,665,147 ... [ XXX o] XXX oo 31,061,527 ... 343 22,024,926 |.......... 9,036,601
124 NAIC4 ... 1,869,905 .......... 3,223,952 |............ 610,609............ 290,984 |............. 56,190 |....ovoiiiii | XXX o] XXX o[ 6,051,639 |................ 061|.......... 4,826,450|.......... 1,225,189
125 NAICS ..o L 2,226,882 .......... 2,111,269 | ... 778,758 |............ 255,958 | ..o [ XXX o | XXX ... (O 5372867 |................ 054|.......... 5,372,867 | ...
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS .o 75,795,365 | ....... 434,289,971 1....... 349,589,923 ........ 42,955,752 |........ 89,983,741 | ... XXX o] XXX ... (b).... 992,614,751 |............. 100.00]....... 773,705,988 ....... 218,908,763
12.8 Line12.7asa%of Col.9 ................coooo o 764 43.75] ... 35.22(.... 433]... 9.07 .o | XXX .o | XXX oo [ 100.00{...... XXX oo [ T7.95)........... 22.05
9 13 Total Publicly Traded Bonds
3 134 NAICT . L 54,805,181 1. ...... 240,070,546 |....... 260,970,497 |........ 45933,202]........ 52,573,826 |.......ccooeiiiiiii [ 654,353,251 |.............. 62.53]....... 590,862,146 | .............. 59.53|....... 654,353,251 ...... XXX ...
132 NAIC2 .o L 4,818,660 ........ 69,110,030 ........ 49,467,580 .......... 7916914 |........ 40,600,780 | ......ooiiiiei | 171,913,963 [ .............. 16.43)....... 150,619,599 [ .............. 1547 ... 171,913,963 ...... XXX ...
133 NAIC3 .o L 3,252,531 |........ 18,241,366 |.......... 1,832,555 ............ 534,325 (..o [ 23,860,777 | ... 228|........ 22,024,926 ................ 222|........ 23,860,777 1...... XXX ...
134 NAICA ... [ 364,065(............ 927910 ............ 483,341|............ 142,280 |............. 25347 .o 1,942,943 |................ 019 ... 4,826,450 |................ 049|.......... 1,942,943 ...... XXX ...
135 NAICS .o L 1,633,589 |.......... 1,414,282|............ 660,277 |............ 146,711 .o [ 3,854,859 ... 037 ..o 5372867 |................ 054|.......... 3,854,859 ...... XXX ...
136 NAICB ... L L e e e L e XXX ...
13.7 TOTALS ..o 64,874,026 |....... 329,764,134 |....... 313,414,250 ........ 54,673,431 |........ 93,199,952 | ... [ 855,925,793 |.............. 81.80(....... 773,705,988 .............. 77.95(....... 855,925,793 ...... XXX ...
13.8 Line13.7asa%of Col. 7 ......ooooviveiinn 758 3853 (... 3662 6.39 ..o 1089 | e [ 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 6.20|.............. 351 29.95). . 522 i 891 i L 81.80]...... XXX XXX XXX [ 81.80]...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT o L 10,766,729 |........ 78,725,949 ........ 56,140,507 |............. 55,000.......... 1,627,778 ..o | 147,315,962 [ .............. 14.08]....... 171,039,661 | .............. 17.23)...... XXX oo 147,315,962
142 NAIC2 ... L 13,165,257 |........ 20,772,870 oo L [ 34,938,127 ... 334 37,607,312 ... 379|...... XXX o[ 34,938,127
143 NAIC3 .. L 1,000,000 .......... 6,234,647 |............ 967,773 | L e 8,202,420 |................ 0.78|.......... 9,036,601 |................ 091]...... XXX [ 8,202,420
144 NAICA ... L e e e e 1,225,189 ................ 012]...... XXX o [
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS ..o 11,766,729 |........ 98,125,852 ........ 78,881,150 |............. 55,000.......... 1,627,778 ..o | 190,456,509 | .............. 18.20]....... 218,908,763 |.............. 22.05]...... XXX oo 190,456,509
14.8 Line14.7asa%of Col. 7 .........coooooii o, 618 ... 5152 (. ... 442 0.03 ..o 085 e e 100.00]...... XXX oo XXX oo | XXX .o | XXX o [ 100.00
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 112 938 ... 754 . 001 .o 016 oo [ 18.20]...... XXX [ XXX [ XXX [ XXX oo [ 18.20
(a) Includes $.....189,851,509 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.......1,148,351 current year of bonds with Z designations, $.......... 72,274 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. "Z*" means the SVO could not evaluate the obligation
because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5GI 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;NAIC2§............... 0; NAIC 3 §............. 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

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

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01
1.02
1.03
1.04
1.05

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

Other Loan-Backed and Structured Securities

All Other Governments

2.01
2.02
2.03
2.04
2.05

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

8,639,621 | ...

. 30,843,851 ...

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03
3.04
3.05

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

Other Loan-Backed and Structured Securities
TOTALS

1,790,240

14,810,953

1,790,240

5,129,662

7,891,051

14,810,953

12,203,389

14,810,953

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

4.01
4.02
4.03
4.04
4.05

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

6,272,010

48,209,133

3,758,315

87,323,421

78,691,006

87,323,421

6,272,010

48,209,133

87,323,421

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

5.01
5.02
5.03
5.04
5.05

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

22,993,328
3,568,845
53,754

71,991,935
10,351,010
761,956

76,346,162
6,207,061
923,756

25,759,262
2,284,886

14,054,897
274,522

......... 211,145,584
22,686,324
1,739,466

174,842,219
28,981,615
1,737,015

......... 210,540,584
22,686,324
1,739,466

26,615,928

83,104,900

......... 235,571,374

Industrial and Miscellaneous

6.01
6.02
6.03
6.04
6.05

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

4,787,252
3,334,103

... 20,934,960 | ...
4141531 ..

23,805,677
50,590,487

.. 178,286,439 | .. ..
.. 19,068,202 | ...

64,895,000
37,050,296

... 168,484,673 | ...
1227832]...

14,211,601
288,991

25,347

.. 446,639,982 | ....

93,487,929
90,974,887

.. 24751902 ...

94,168,793
117,878,053

398,319,598 | ...
... 33,152,480 ....

85,978,894

.. 370,940,164 | ..
... 9,513,893 ..

.... 75,699,817
.... 15,238,008

7,509,035
90,974,887

33,197,846

......... 271,750,806

......... 271,657,801

......... 655,854,699

643,518,924

189,421,748

Hybrid Securities

7.01
7.02
7.03
7.04
7.05

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

Parent, Subsidiaries and Affiliates

8.01
8.02
8.03
8.04
8.05
8.06
8.07

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

Affiliated Bank Loans - Acquired ...........................

TOTALS
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60IS

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major T

ype and Subtype of Issues
8

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

9. SVO Identified Funds

9.01 Exchange Traded Funds - as Identified by the SVO .........[....... XXX o XXX oo o XXX .o o XXX o XXX oo [ e [ e e e
10.  Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ... i [ e e e XXX oo [ e e e e

10.02 Unaffiliated Bank Loans - Acquired ................cooooo [oveeiiiiiiic Lo e e e XXX oo Lo e e e

10.03 TOTALS ... o o e XXX oo |
11. Total Bonds Current Year

11.01 Issuer Obligations ..............ccovvviiiiiiii [ 60,755,269 | ......... 323,312,654 |......... 281,991455|.......... 52,154,554 | .......... 94,527,861 |....... XXX oo | 812,741,793 | ............... T167|....... XXX oo [ XXX oo [ 736,007,214 | .......... 76,734,579

11.02 Residential Mortgage-Backed Securities ...................[........... 7710376 | .......... 29419212 ........... 7434892 ........... 2573878 . ... 299,869 |....... XXX oo | 47438226 |................. 453(....... XXX oo | XXX oo | 32,200,218 .......... 15,238,008

11.03 Commercial Mortgage-Backed Securities .................. [........... 4841007 (.......... 24567633 |.......... 65,818,756 | ... [ XXX oo | 95,227,395 ...l 910(....... XXX oo [ XXX oo [ 87,718,360 | ........... 7,509,035

11.04 Other Loan-Backed and Structured Securities ..............[........... 3334103 |.......... 50,590,487 |.......... 37,050,296 | ... e XXX oo | 90,974,887 |................. 869....... XXX oo | XXX o | 90,974,887

11.05 SVO Identified Funds ... [ XXX oo | XXX oo | XXX oo | XXX oo | d XXX s | e e XXX oo [ XXX oo [

11.06 Affiliated Bank Loans ................oooooioii [ o e e e e XXX e e XXX oo [ XXX oo [

11.07 Unaffiliated Bank Loans ... [ T TR e e XXX e XXX oo e XXX oo [ T

11.08 TOTALS ...t e 76,640,754 | ..., 427,889,986 |......... 392295399 |.......... 54,728,431 1,046,382,301|.............. 100.00(....... XXX oo [ XXX ... . 855,925,793 ......... 190,456,509

11.09 Line 11.08asa%of Col. 7 ... 732 4089 |............... 749 ... 523 10000 |....... XXX ..o | XXX oo | XXX oo | 8180|............... 18.20
12. Total Bonds Prior Year

12.01 lIssuer Obligations ..o [ 56,454,512 | ......... 316,115,655 | ......... 214,094,153 | .......... 40,187,752 | .......... 89,844,724 | ... ... XXX oo | XXX oo | XXX oo | 716,696,796 | ............... 7220|......... 642,773,856 | .......... 73,922,940

12.02 Residential Mortgage-Backed Securities ...................[.......... 10,451,041 .......... 29,488,887 |.......... 20,041,970 | ........... 2013179 ... 139,018 ....... XXX oo | XXX oo | XXX oo | 62,134,095 ................. 626(.......... 42477299 .......... 19,656,796

12.03 Commercial Mortgage-Backed Securities .................. [........... 4520641 (.......... 20275117 | .......... TIA10,049 [ .o e XXX oo | XXX oo | XXX oo [ 95,905,808 | ........cooviunnns 966(.......... 88,454,833 |........... 7,450,975

12.04 Other Loan-Backed and Structured Securities ..............[........... 4369170 (.......... 68,410,311 |.......... 44343751 | ... 754,821 | ..o XXX oo | XXX oo | XXX oo | 117,878,053 | ............... 188 117,878,053

12.05 SVO Identified Funds ... [ XXX oo | XXX oo | XXX oo | XXX | XXX oo | XXX oo | XXX oo e e e

12.06 Affiliated Bank Loans ... [ [ e e XXX .o | XXX .o | XXX oo |

12.07 Unaffiliated Bank Loans ..o i oo e XXX .o | XXX oo | XXX oo

1208 TOTALS ..o [ 75,795,365 | ......... 434289971 |......... 349,589,923 |.......... 42955752 | .......... 89,983,741 ... XXX oo | XXX oo [ 992,614,751 .............. 100.00(......... 773,705,988 | ......... 218,908,763

12.09 Line12.08asa%of Col.9 .......................ooo | 74| ... 4375 ... 3522 ... 433 ... 907 | ... XXX .o | XXX oo | 100.00(....... XXX oo | T7795|............... 22.05
13.  Total Publicly Traded Bonds

13.01 Issuer Obligations .......................... .... 57,653,366 |.........289,676,014|......... 243678197 | ... 52,099,554 | .......... 92,900,084 | ....... XXX ... .. 736,007,214 | ... 642,773,856 | .... . 736,007,214 .. XXX . ...

13.02 Residential Mortgage-Backed Securities ... .. .. 6,371,093 |.......... 15520487 | ........... 7434892 ... 2573878 ... 299,869 ....... XXX .. ... 32,200,218 | ... .. 42477299 ... .. 32,200,218 .. XXX ...

13.03 Commercial Mortgage-Backed Securities . . 849,568 L 24567633 (.. .. ... 62,301,160 ... [ XXX ... ... 87,718,360 | ... ... 88454833 ... .. 87,718,360 .. XXX . ...

13.04 Other Loan-Backed and Structured Securities .............. [ ..o [ e e e XXX oo | e e XXX ...

13.05 SVO Identified Funds ... [ XXX oo | XXX oo | XXX oo | XXX s | XXX s e | e e e e XXX ...

13.06 Affiliated Bank Loans ... [ e e e XXX o [ e e e XXX ...

13.07 Unaffiliated Bank Loans ..o oo e XXX oo | XXX ...

13.08 TOTALS ..o [ 64,874,026 |......... 329,764,134 | ......... 313414250 | .......... 54673431 |.......... 93,199,952 | ... 855,925,793 | ............... 8180|......... 773705988 ............... 7795|......... 855,925,793 | ....... XXX . ...

13.09 Line13.08asa%of Col. 7 ........cooeviiiiiii 78| .. 3853 .. 36.62 ... 639, 1089 ). [ 100.00]....... XXX oo [ XXX oo [ XXX oo [ 100.00(....... XXX ...

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 ......... | ............... .. 620|............... M5 2995 ... 522| ... 89T | oo 8180|....... XXX oo | XXX oo | XXX oo | 81.80|....... XXX ...
14, Total Privately Placed Bonds

14.01 Issuer Obligations ..............ocooveiiiiieii [ 3,101,903 |.......... 33,636,640 |.......... 38,313,258 [ .............. 55,000 (........... 1,627,778 | ....... XXX oo | 76,734,579 (. ... 733 73922940 .................745|. ... XXX oo [ 76,734,579

14.02 Residential Mortgage-Backed Securities ...................[........... 1,339,284 |.......... 13,898,725 ..o [ e XXX 15,238,008 |.................146|.......... 19,656,796 | .................1.98]....... XXX oo | 15,238,008

14.03 Commercial Mortgage-Backed Securities .................. [........... 3991439 [ 351759 | ..o [ [ XXX 7,509,035 (... 072] 7450975|.................075] . ...... XXX oo [ 7,509,035

14.04 Other Loan-Backed and Structured Securities ..... . 90,974,887 | ... .. 117,878,053 ] .... XXX ... . 90,974,887

14.05 SVO Identified Funds ... [ XXX [ XXX [ XXX e XXX e XXX e XXX ...

14,06 Affiliated Bank Loans ... [ L e e [ XXX XXX ...

14,07 Unaffiliated Bank Loans .................cocooviiiiiin. T P T T FTTTTT o XXX ] XXX ...

14.08 TOTALS ..o ... 98125852 (.......... 78,881,150 |.............. 55000 ....... . 1827778 | ... 190,456,509 | ............... 1820|......... 218,908,763 XXX ...

14.09 Line 14.08asa%of Col.7 ..., A8 5152 ... A2 003].....oooi 085 i 100.00 XXX oo | XXX XXX . ...

14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 ......... | ................. 112 938|.......... TS| .. 001]..........o. 016 ..o | 18.20 XXX oo XXX XXX ...
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

0LIS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 3,426,495|........... 3,426,495 | ...
2. Cost of short-term investments acquired ... | e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ..o 3,425,000 ........... 3,425,000 ... e
7. Deduct amortization of premium ... 1495 ... 1495
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|..................... Of. o Of oo e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ...................oo | Of. ..o Of . oo

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted carrying value, December 31, prior year (Line 10, prioryear) ........................
2. Cost paid/(Consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1,
ColUMN 12 .
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2,
ColumNn 14 L
3. Unrealized valuation increase/(decrease):
3.1 Section 1, ColumNn 17 ..o
3.2 Section 2, Column 19 ..o
4. SSAP No. 108 Adjustments ...
5. TOTAL gain (loss) on termination recognized, Section 2, Column 22 .................................
6.  Considerations received/(paid) on terminations, Section 2, Column 15 ..............................
7. Amortization:
7.1 Section 1, Column 19 ...
7.2 Section2, Column 21 ...
8. Adjustment to the book/adjusted carrying value of hedged item:
8.1 Section1,Column20 ...
8.2 Section 2, ColumN 23 ... o
9.  TOTAL foreign exchange change in book/adjusted carrying value:
9.1 Section 1, Column 18 ..o
9.2 Section 2, Column 20 ... ..o
10.  Book/Adjusted carrying value at end of current period (Lines1+2+3+4+5-6+7+8+9) ...
11. Deduct nonadmitted @SSets ...
12.  Statement value at end of current period (Line 10 minus Line 11) ....................................
SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
1. Book/Adjusted carrying value, December 31 of prior year (Line 6, prior year) ....................
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote -
Cumulative Cash Change Column) ...
3.1 Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, currentyear minuS ...
3.12 Section 1, Column 15, prioryear ...
Change in the variation margin on open contracts - All other:
3.13 Section 1, Column 18, current year minUS ...
3.14 Section 1, Column 18, prioryear ...
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current yeartodate minus ..........................co
3.22 Section 1, Column 17, prioryear ...................ccoooiiiii e
Change in amount recognized
3.23  Section 1, Column 19, current yearto date minus .........................ooo
3.24 Section 1, Column 19, prioryear plus .......................ccooooi i
3.25 SSAP No. 108 Adjustments ...
3.3 Subtotal (Line 3.1 minus Lin@ 3.2) ...

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) .
4.2 Less:
4.21  Amount used to adjust basis of hedged item (Section 2, Column 17)
4.22  Amount recognized (Section 2, Column 16)
4.23 SSAP No. 108 Adjustments
4.3 Subtotal (Line 4.1 minus Line 4.2)
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 TOTAL gain (loss) recognized for terminations in prior year
5.2 TOTAL gain (loss) adjusted into the hedged item(s) for terminations in prior year
6. Book/Adjusted carrying value at end of current period (Lines 1 +2+3.3-4.3-5.1-5.2)
7. Deduct total nonadmitted amounts
8. Statement value at end of current period (Line 6 minus Line 7)

SI11




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
Replication NAIC
RSAT Designation or Notional Book/Adjusted Effective Maturity Book/Adjusted NAIC Designation or Book/Adjusted
Number Description Other Description Amount Carrying Value Fair Value Date Date Description Carrying Value Fair Value CUSIP Description Other Description Carrying Value Fair Value
9999999999 TOMAIS . .+ 4« 4 vt e e e e e e e e e e e e e e e [ [ e XXX e XXX XXX oo [ e e XXX v oy S XXX oo oo e

cLs
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number of Transactions Number of Transactions Number of Transactions Number of Transactions Number of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning Inventory ... [ L L e e e e e e
Add: Opened or Acquired Transactions ...................ocoocoeeieio oo | e e e e e
Add: Increases in Replication (Synthetic Asset) Transactions
Statement Value ... XXX o XXX oo XXX oo XXX oo XXX
Less: Closed or Disposed of Transactions ....................cooooooio oo L L e e e e
Less: Positions Disposed of for Failing Effectiveness Criteria .............{ ..o [ L L L L e e e
Less: Decreases in Replication (Synthetic Asset) Transactions
StatementValue ... XXX XXX XXX XXX XXX
Ending Inventory ... e [ [ [ L L L
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SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted
Carrying Value

Check
1. Part A, Section 1, Column 14 . o
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .........|.......................
3. TOTAL(Line 1plusLine2) ...
4. PartD, Section 1, Column 6 ... ..
5. PartD, Section 1, Column 7 ...
6. TOTAL (Line 3 minus Line 4 minus Lin@ 5) .........cccoooiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii

Fair Value

Check
7. PartA, Section 1, Column 16 ...
8. PartB, Section 1, Column 13 ... .
9. TOTAL(Line7plusLine8) ...
10.  PartD, Section 1, Column O ...
11, PartD, Section 1, Column 10 ...
12.  TOTAL (Line 9 minus Line 10 minus Line 11) ........................oooo

Potential Exposure

Check
13, Part A, Section 1, Column 271 ... ..o
14. PartB, Section 1, Column 20 ...
15. Part D, Section 1, Column 12 ... o
16. TOTAL (Line 13 plus Line 14 minus Line 15) .......................ooo o

Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual Funds Other (a)

1. Book/adjusted carrying value, December 31 of prioryear .....................oooooo [ 11,582,723 | ... 11,582,723 | ...
2. Costof cash equivalents acquired ....................coocoiii 247,010,567 ... 247,010,567 |...............oo
3. Accrual of discount ... L e e
4. Unrealized valuation increase (decrease) ...............coooviviiiiiiiiiini | (137) [ oo (137) oo
5. TOTAL gain (10sS) on diSPOSals .............ccooiiiiiiiiii i | (16,748) [ ... [ (16,748) [ ...
6.  Deduct consideration received on disposals .....................ocoocoeiin 167,912,754 | ... 167,912,754 | ...
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

TH8-0) 90,663,652 [..........oovviiiei [ 90,663,652 [...........ccoiiinnn
11, Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Lines 10 minus 11) .........................|.......... 90,663,652 ... 90,663,652 |.......................

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

SI15
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SCHEDULE A - PART 1

1 of Current Year

Showing all Real Estate OWNED December 3
5 6 7 8 9

1 2 Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Eamed Less Repairs,
Date Carrying Value |  Fair Value Current Temporary Year's Change in Exchange Interest and
Date of Last Amount of Less Less Year's Impairment Change in BJ/AC.V. Change in Incurred on Expenses
Description of Property Code City State | Acquired Appraisal Actual Cost | Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V. Encumbrances |  Incurred
Properties occupied by the reporting entity - Administrative
OUTLOTS NOS 85-94 INCLUSIVE
SUBDIVISION ... e VANWERT ................. OH | 12/31/1929 | 12/31/1999 . 59,735254 | .............. ... 34251546 ... 34251546 ..... 1,577,259 .o | L (1877,259) | o 2,527,356 | ... 1,389,259
SD228 CONTAINING .75 ACRES IN BACK
OF80 ..o VANWERT ................. OH | 12/311956 | 12/31/1999 |......... 3500 (..o [ 3500(......... < [ [P P
SD228-3 CONTAINING 1.91 ACRES AT THE
SOU ..o VANWERT ................. OH | 12/31/1966 | 12/31/1999 |....... 12,027 oo [ 12,0271 ....... 12027 | oo [ e e e e
SD227-5 & 227-6 LAND - 4.852 ACRES
APPRO ... VANWERT ................. OH | 04/27/2004 | 04/24/2004 |..... 1223918 ... |t 1223918 ..... 1223918 | .o | [ [ e [
LEASEHOLD IMPROVEMENTS 404
WYMAN ST360 ... [ WALTHAM ... MA | 08/03/1989 |.............|...... 265255 . ... | 226,433 ...... 226,433
LEASEHOLD IMPROVEMENTS 11605
HAYNES BRIDGERD 500 .................|...... ALPHARETTA .............. GA | 07/01/2015 |.........coo|oenens 82815 ... | 39,633 (....... 39,633
LEASEHOLD IMPROVEMENTS STATE
HWY 161 STE320 ..o [ IRVING ........ocoeiiins TX | 06/01/2016 |.............|.ceene. 23619 .o | 10,582 ....... 10,582
LEASEHOLD IMPROVEMENTS 425 METRO
PLACENORTHSTE330 ............ocovon |onenn DUBLIN ... OH | 120012017 |.............|...ooe 223156 ..o | 214587 ...... 214,587
LEASEHOLD IMPROVEMENTS 90 SOUTH
400 WESTSUITES20 ... [ SALT LAKE CITY ... UT | 120012021 |.........oo|ooeeees 93,581 ... L 81732 87,732 ...
853 S. WALNUT ST., VAN WERT, OH 45891 | ...... VANWERT ........... ....| OH | 06/02/2014 | 12/31/1999 |....... 94903 |.............. | 94,903 |....... 94,903 .. ...
0299999 Subtotal - Properties occupied by the reporting entity - Administrative ... .. 61,758,028 ... 36,164,861 ... 36,164,861 ] ..... 1,607,466 ... (1,607,466) | .............. |..... 2,527,356 | ... 1,389,259
0399999 Subtotal - Properties occupied by the reporting entity ... . 61,758,028 |.............. ... 36,164,861 ... 36,164,861 |..... 1,607,466 | .............. [ . (1,607,466) | .............. |..... 2,527,356 | ... 1,389,259
Properties held for the production of income
SD227-1 LOCATED AT 749 S. WALNUT ST.,
VA VANWERT ................. OH | 12/3111973 | 12/31/1999 |......... 4660 [............o [t 4660|......... L [ S [P P
SD228.1 & 228.10 LOCATED AT 751 S.
WALNU ..o VANWERT ................. OH | 12/311973 | 12/31/1999 |....... 37398 ..o 25751 (....... 25751 ......... 1012) . e (1012) [ .o | 6,000....... 2,440
SD227 LOCATED AT 743 S. WALNUT ST.,
VAN oo VANWERT ................. OH | 12/3111979 | 12/31/1999 |....... 35,000 [ ....cvviien [eenins 35,000 ....... 35,000 | v e | [ e e
SD228-4 WEST PART LOCATED AT ERVIN
ROAD, ... VANWERT ................. OH | 12/31/1980 | 12/31/1999 |....... 15,000 ..o [ 15,0001 ....... 15,000 | ..o e [ e e e
SD228-4 EAST PART LOCATED AT 361 E.
ERVI ..o VANWERT ................. OH | 12/31/1983 | 12/31/1999 |...... 125248 | ... [ 23,992(....... 23,992(......... 1,356 [ .o | [ (1,356) ..o | e 775 ...... 10,871
SD227-3 LOCATED AT 741 S. WALNUT ST.,
VA VANWERT ................. OH | 12/31/1983 | 12/31/1999 |......... 1880 .o | 1880 (......... 1880 [ | [ e [
999 S. WALNUT ST., VAN WERT, OH
45891TH ..o VANWERT ................. OH | 12/31/1985 | 12/31/1999 |...... 144709 oo [ 51,760 | ....... 51,760 (......... 262 o [ (2162) ..o | 13200 ...... 19,952
805 S. WALNUT ST., VAN WERT, OH
45891TH ... VANWERT ................. OH | 12/31/1986 | 12/31/1999 |...... 16,205 ..o o 29815(....... 29815(......... 1357 oo e (1,357) .o | 8400(....... 1,701
827 S. WALNUT ST., VAN WERT, OH 45891
HA o VANWERT ................. OH | 04/252003 | 12/31/1999 |...... 183931 ... | 94151 ....... 94151 |......... 5455 | ... (5455) | .....ovi | 7200(....... 1,704
0499999 Subtotal - Properties held for the production of INCOMe .............c.oiiiiiiiiiiiiiii [ 664,031 ... | 282,009 ...... 282,009]....... M342 o [ (11,342) [ ..o | 35575(...... 36,668
0699999 TOAIS .. .. ...t . 62,422,059 .............. ... 36,446,870 | ... 36,446,870 ..... 1618808 ... | . (1,618,808) | ........ooin | 2,562,931 | ... 1,425,927
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9

2 3 Book/Adjusted |  Additional

Actual Cost Carrying Investment

Description at Time Amount of Value Less Made After

of Property City State | Date Acquired Name of Vendor of Acquisition | Encumbrances | Encumbrances| Acquisition

Acquired by Purchase

OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .........ccoooiiiiiiiiiiiii, VANWERT ............. . OH ... |. 03/01/2021 . |KITCHENSINC ............ccccooiiiiiii | 7,700 i | 7,700
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ..........cooooiiiiiiiiiii, VANWERT ............. .. OH ... |. 04/01/2021 . |DIVISION SEVEN .............ccocooovviiiiii] v 4548 | . 4548 | ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ..........coooiiiiiiiiiiiiiii, VANWERT ............. . OH ... |. 05/01/2021 . |WAIBEL .............cooooovvviiiiiii | 26,269 ... [ 26,269 |..................
LEASEHOLD IMPROVEMENTS 90 SOUTH 400 WEST ...........ccooooiiii SALT LAKECITY ...... L UT | 05/01/2021 . [ANIXTER o 8,630 ... | 8,630|. ...
LEASEHOLD IMPROVEMENTS 90 SOUTH 400 WEST ...........ccooooiiiii SALT LAKECITY ...... ... UT ... |. 05/01/2021 . | INSPIRED TECHNOLOGIES ...............| .coooei. 5654 oo 5654|. ...
LEASEHOLD IMPROVEMENTS 90 SOUTH 400 WEST ...........ooooviiiii SALT LAKECITY ...... L UT | 05/01/2021 . | STEELCASE ..o 79297 .o [ 79297 ..o
LEASEHOLD IMPROVEMENTS 11605 HAYNESBRID .............cccoooiiiiii, ALPHARETTA .......... ....GA ... |. 06/01/2021 . |BAKERAUDIOVISUAL ..............occcooi | 347250 34725 ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .........ccoooiiiiiiiiiiiiii, VANWERT ............. .. OH ... |. 03/01/2021 . | WEIGAND CONSTRUCTION ..............| oo 141,804 (... [ 141,804 |..................
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ........ooooiiiiiiiiiiiiiiii VANWERT ............. .. OH... |. 05/01/2021 . | WEIGAND CONSTRUCTION ............... |, 94591 | 94591 ...
0199999 Subtotal - Acquired by PUFChASE ... 403,218 ..o 403,218 ..................
0399999 TOAIS .. ... e e [ 403218 ... | 403218|..................
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E03 Schedule A - Part 3 Real Estate Disposed ..................ccciiiiiinnn. NONE
E04 Schedule B Part 1- Mortgage LoansOwned ....................ccvnns. NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ..................cccvvnnnn. NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE

EO03 - E06
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SCHEDULE BA - PART 1

s OWNED December 31 of Current Year

Showing Other Long-Term Invested Asset
6 7 8 9

1 2 3 Location 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation,
NAIC Book/ Current Year's Total
Name of Designation Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Modifier and Date Type Carrying Valuation  |(Depreciation) or|  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General SVO Admini- | Originally and Actual Fair Value Less Increase (Amortization)/ | Impairment Interest and Change in Investment for Additional of
Identification Description Code City State Partner strative Symbol| Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B./A.C.V. Income Investment Ownership
Joint Venture - Real Estate - Unaffiliated
. 000000000 | CIVWF QOFILLC ... [ | CIVWF QOFILLC ......... 121302021 | ..o | 2,881,292 ...... 2,881,292 ...... 2,881,292 ..o e e e e
2199999 Subtotal - Joint Venture - Real Estate - Unaffiliated . ... ... ... . 2,881,292 (...... 2,881,292 (...... 2,881,292 XXX
e T e 2,881,292 ...... 2,881,292 ...... 2,881,292 XXX
B T 2,881,292 ...... 2,881,292 ...... 2,881,292 XXX
1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A A 1B D 1B F 16

1B 2A 2B

1C 3A 3B

1D 4A 4B

1E 5A 58

1F 6
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
2 6 7 8 9

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

Joint Venture - Real Estate - Unaffiliated

. 000000000 TCI VWFQOFILLC ... | CIVWFQOFILLC ...............ooooi 121302021 | 2,881,292 ... [
2199999 Subtotal - Joint Venture - Real Estate - Unaffiliated ........... ... 2,881,292 ... XXX ...
4899999 Total - Unaffiliated ... | 2881292 ... XXX ...
5099999 TOUAIS ... ... e [ 2,881,292 ... L XXX ...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted

Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total

Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment

Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income

5099999 TOMAIS . .. . ... e e
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22
F Designation, Current
0 NAIC Year's
R Designation Rate Other- Total
E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912810SA7 ... [ UNITED STATES TREASURY 1A | 14,460,967 | ..... 122.5469 | ...... 17,720278 | ...... 14,460,000 | ...... 14,461,007 | ... [ (85) . . 163,854 433,800 (03/28/2019| 02/15/2048
912828B66 ... [ UNITED STATES TREASURY 1A .. 309,047 .. ..312,469 | .. ..300,000 302,933 . (1,334) | .. e Lo 3118 ... 8,250 (03/21/2017| 02/15/2024
912828G87 ... [ UNITED STATES TREASURY 1A [ 1000000 [ L s e e . 2656 (.............. 02/04/2015| 12/31/2021
9128288V3 ... | UNITED STATES TREASURY 1.A 76,629 75,434 . 75,000 . 75,066 (176) | .. 170 ... 1,313 [07/09/2012| 05/15/2022
912828SV3 ... | UNITED STATES TREASURY 1.A 51,086 50,289 . 50,000 . 50,044 (17| .. M4 875 [07/09/2012| 05/15/2022
912828VS6 ... | UNITED STATES TREASURY 1.A 419,125 411,938 400,000 404,333 (2,609) | .. 3,777 .. 10,000 [01/27/2016| 08/15/2023
912828WJ5 .. .| UNITED STATES TREASURY 1.A 1,235,555 1,246,500 1,200,000 1,212,079 (4,929) | .. 3,895 .. 30,000 [10/11/2017 | 05/15/2024
912828YD6 ... | UNITED STATES TREASURY 1.A 3,155,994 3,070,016 3,050,000 3,147,943 (8,051) | .. 14,249 .. 20,969 (08/10/2021| 08/31/2026
912828ZQ6 ... | UNITED STATES TREASURY 1.A 1,439,578 1,357,336 1,450,000 1,441,015 1,039 (.. 177 | ......... 9,063 |08/14/2020| 05/15/2030
91282CCV1 .. [ UNITED STATES TREASURY 1A 125,207 122,695 .. 125,000 125199 ..o ®)]-. 478 09/22/2021 08/31/2028
91282CDF5 .. | UNITED STATES TREASURY 1A 99,353 99,656 ..100,000 299364 | ... 1. D236 11/16/2021| 10/31/2028
91282CDL2 .. .| UNITED STATES TREASURY ... 1A 254,028 251,211 250,000 254021 ... | (8) 330 [.............. 12/20/2021| 11/30/2028
0199999 Subtotal - U.S. Governments - Issuer Obligatons | 21,626,569 | ... 24,717,821 ...... 21,460,000 | ...... 21,573,002 | ... | (16,267) 194,052 ....... 514,269 [ . XXX [.. XXX .
0599999 Subtotal - U.S. Governments 21,626,569 | ... 24,717,821 | ...... 21,460,000 | ...... 21,573,002 ... [ (16,267) 194,052 |....... 514,269 | . XXX |[.. XXX.
All Other C overnments - Issuer Obllgatlons
168863BN7 ...| CHILE, GOVERNMENTOF .....................f. o0 C 1.FFE 3476870 ..... 101.1157 | ... 3,569,384 | .. 3,530,000 ....... 3,518,166 ..13,903 | ... . 13,458 | .. .. 79,425 (12/06/2019| 10/30/2022
195325BK0 . .. | COLOMBIA, REPUBLIC OF (GOVERNMENT) ......[..... C 3AFE 580,051 |..... 116.1575 | ... . 534,325 ..460,000|......... 534,325 . (4381)]... .. 9706 .. .. 33,925 (03/05/2019| 09/18/2037
195325BQ7 ... COLOMBIA, REPUBLIC OF (GOVERNMENT) ......|..... C 3AFE 2,222,155 ..... 102.7336 | ... 2,270,413 2,210,000 | ....... 2,215,124 . (249) | ... . 30,694 | .. .. 88,400 (01/18/2019| 02/26/2024
80413TAL3 ... | SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ... | ..... C 1.FFE ....431,000 |..... 131.5035 | ... 526,014 ..400,000|......... 429761 | oo e (499) | ... .. 9625] .. .. 21,000 (04/17/2019| 01/16/2050
m 91087BAJ9 ... | MEXICO (UNITED MEXICAN STATES) (GOVERNME | ... c 2BFE . 4147570 ... 1071129 | ....... 4,134,558 3,860,000 ....... 4,061,804 (57,933) | ... 26,763 | ....... 150,540 |07/01/2020| 04/27/2025
'y MO152WAF8 .. | EMIRATE OF ABUDHABI .........c.oeevveven [oren, D 1.CFE .. 3,536,688 ..... 102.3720 | ....... 3,634,208 3,550,000 ....... 3,542,260 ...2708] ... 19,069 [ ........ 75438 |12/06/2019| 09/30/2024
o MO153CAC8 .. | EMIRATE OF ABUDHABI .........c.ovevneen [ornn, D 1.CFE .. 2975081 |..... 1014910 | ....... 3,075,177 3,030,000 ....... 3,017,916 ..15207 | ... . 16,833 [ ........ 75750(02/11/2019| 10/11/2022
MO153CAE4 .. | EMIRATE OF ABUDHABI .......... U PO D 1.CFE ....583363|..... 106.3630 | ... 627,542 ..590,000 [ ......... 585,807 ... 885]... 2970 ........ 18,43803/05/2019| 05/03/2026
M6417JAA6 .. | KUWAIT, STATE OF (GOVERNMENT) ............[..... D 1.EFE .. 5820252 ..... 108.8960 | ....... 6,326,858 5,810,000 ....... 5,817,058 LLa2an .. . 57,051 ....... 203,350 |03/05/2019| 03/20/2027
M6417JAB4 .. | KUWAIT, STATE OF (GOVERNMENT) ............[..... D 1.EFE 2,136,750 |..... 100.4990 2,110,479 2,100,000 ....... 2,103,540 .. (16,282) 16,202 | ........ 57,750 |12/06/2019| 03/20/2022
MB8489SAF4 .. | QATAR, STATE OF (GOVERNMENT) ............ [..... D 1.DFE .. 2167275 ..... 103.8687 | ....... 2,212,403 .. 2,130,000 ....... 2,142,060 ... (8874) 15,590 | ........ 82,538(01/22/2019| 04/23/2023
MB489SAG2 .. | QATAR, STATE OF (GOVERNMENT) ............ [..... D |.... 1.... 1.DFE .. 862,967 |..... 135.2690 | ....... 1,082,152 | .. ..800,000......... 859,889 L (1152) ] LT .. 40,824 (03/06/2019| 04/23/2048
Y20721BG3 .. | INDONESIA, REPUBLIC OF (GOVERNMENT) ..... |..... D |........... 2BFE 2,070,430 |..... 107.7514 . 2,047,277 | .. 1,900,000 ....... 2,016,142 e .. (36,692) ... . 36,140 | .. .. 78,375 (07/01/2020| 01/15/2025
0699999 Subtotal - All Other Governments - Issuer Obligations 31 010,450 [... XXX... |... 32150 787 [...... 30,370,000 (...... 30,843,851 | ........ (33,909) | . .. (96,821) 261,814 [......1,005752 . XXX |.. XXX.
1099999 Subtotal - All Other Governments [ 31,010450 ... XXX ... [...... 32,150,787 | ...... 30,370,000 | ...... 30,843,851 | ........ (33,909) | ........ (96,821) 261,814 [...... 1,005,752 [ . XXX [.. XXX
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
041042ZP0 ... [ARKANSASST ... [ e 20 1CFE  |......... 467,649 |.....106.8040 |......... 469,938 | ......... 440,000 | ......... 454993 | ..............0 | ...l (2,059) | ........oooooon oo ... 4000 ..... 3404 (JD ... |........ 1,467 17,600 |02/12/2018| 06/01/2028
13063A5EQ ... | CALIFORNIAST ..... . e U I 1.CFE o...... 4971850 ...... 4945103 | .. 3,250,000 (100,121) | .. 60,938 . 243,750 [09/25/2019| 04/01/2034
20772GF45 .. .| CONNECTICUT ST ... R PO U I 1.DFE 1,092,949 .. 1229653 | .. .. 945,000 (9,346) 16,278 .. 55,283 (01/31/2019| 03/15/2032
20772JL91 ... [CONNECTICUTST ... e R 1.DFE .... 750,000 ...792,900 | .. ..750,000 | ......... 750,000 | ... e 10,094 .. 24,225 (08/04/2015| 08/01/2024
5741925C0 ... [MARYLANDST ... ] e U I 1AFE 1,001,840 1,006,540 | .. 1,000,000 | ... (207) 14,333 .. 43,000 (02/24/2010| 03/01/2022
574193KZ0 ... |MARYLAND ST ...t [, L2 1.AFE .. 441,455 .. 447,003 | .. ..440,000 | .... (501) 5,500 .. 13,200 [02/12/2018| 08/01/2028
605581GD3 .. | MISSISSIPPIST ...\ [, 1 1.CFE 750,000 775,650 L. 750,000 [ ..t 750,000 | L [ 4798 ........ 19,193 ]02/04/2015| 10/01/2023
649791PR5 ...| NEW YORK ST .... I PO 1 1.BFE 2,723,183 2,712,252 2,615,000 (1,692) L2326 12/03/2021| 02/15/2026
67752245 ... |OHIOST ..o U P 1 1.BFE 2,075,000 2,059,313 2,075,000 | ....... 2,075,000 | ..ot [ 15,822 | ........ 41,664 (06/18/2020| 08/01/2033
70914PUY6 .. .| PENNSYLVANIA (COMMONWEALTHOF) ........ [..... e 20 1.DFE .. 465,600 | .. .. 462,136 | .. ..440,000 | .........453,178 (1,693) 3716 .. 17,600 [02/12/2018| 10/15/2028
880541QS9 ...| TENNESSEE ST .........ovevineiiiee i, T 1.AFE .. 350,000 .. 355,733 | .. .. 350,000 350,000 [ ... 4,926 | .. . 11,823 [10/12/2011| 08/01/2022
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) Issuer Obligations ...... 15089527 | ... XXX e ... 15,256,310 | .. 13,055,000 | ...... 14,810,953 . . (115619) | ... 160,197 | .. 487 337|. XXX |[.. XXX.
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ~ [...... 15,089,527 | ... XXX ... |...... 15,256,310 [ ...... 13,055,000 | ...... 14810953 [ ...l |l (115,619) 160,197 487,337 | . XXX Lo XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
013595UD3 .. .| ALBUQUERQUE N MEX MUN SCHDISTNO 012 .. |..... e 2 1DFE  |......... 465,997 | ..... 109.7320 | ......... 482,821 ......... 440,000 | ......... 456,212 7,333 02/12/2018| 08/01/2030
013595XC2 ... | ALBUQUERQUE N MEX MUN SCHDISTNO 012 .. | ..... R 1.DFE . 2,090,000 | ...... .. 2,089,603 | .. 2,090,000 | ....... 2,090,000 13,594 03/04/2021| 08/01/2028
01728VVL1T ... [ALLEGHENYCNTYPA ........................|..... R O 1.DFE ..785,000 | .. .. 780,502 ..785,000.........785,000 1,633 | . 07/23/2020( 11/01/2026
021087ST9 ... [ ALPINE UTAH SCHDIST .. N e 20 1AFE ..252,880 | .. 251,405 ..250,000 ] .... 250,150 2,208 | . 02/12/2018| 03/15/2027
034313ZT6 ... [ANDOVERMINN .......................... ] R 1.BFE .. 695,261 710,675 ..700,000 ] .... 699,444 .. 6,198 .. 12/05/2012| 02/01/2023
05914FJP6 ... BALTIMORECNTYMD ........................ |..... 1 1AFE 2,330,073 2,323,325 2,045,000 2,327,736 . 15,167 | .. 12/15/2021| 11/01/2026
082672BQ8 .. .| BENTON & KLICKITAT CNTYS WASH CONS SCHD | ... 2 1AFE .. 467,122 .. 501,155 ..435,000 ] .... 457,701 L1450 .. 02/12/2018| 12/01/2033
083599JU5 ... | BEREAOHIO CITY SCHDIST ... [ e, 2 1.EFE ..257,828..... 113.2970 | ... 283,243 ..250,000 | .... 255,417 . 833 .. 02/12/2018| 12/01/2032
088365FJ5 ... | BEXAR CNTY TEXHOSPDIST ... [ e, e 20 1.BFE ..560,330 | ..... 107.2990 | ... 590,145 ..550,000 | .... 555,075 6233 ].. 02/12/2018| 02/15/2031
095743CVO0 ... | BLUE MTN CMNTY COLLEGE DIST UMATILLACNT | ..... e 20 1.BFE ..266481..... 1111260 | ... 277,815 ..250,000 | .... 259,659 444 02/12/2018| 06/15/2028
101824DX5 .. .| BOURBON CNTY KANS UNI SCHDISTNO 234 FT .| ..... 2 1.FFE ..263024 |..... 108.3300 | ... 270,825 ..250,000 | .... 256,726 3333].. 02/12/2018| 09/01/2026
102853FP8 ... | BOWLING GREEN OHIO CITY SCHDIST .........|..... 2 1.CFE .450,080 | ..... 111.0450 | ... LATT494 | .. ..430,000 [ .........439,949 1,344 02/12/2018 12/01/2028
167486C98 ... | CHICAGOILL ..o e 2 1AFE  [....... 2554562 | ... 1196190 | ....... 2422285 | ... 2,025,000 ....... 2,305,613 78,469 02/11/2019 01/01/2042
167615K77 ... | CHICAGOILLPKDIST ........................ | 1 1DFE  |....... 1,976,290 | ...... 97.3270 | ....... 1931941 ....... 1,985,000 ....... 1,976,598 12644 .............. 08/26/2021| 01/01/2030
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167615K85 ... | CHICAGOILLPKDIST ..o [oenn ST 1DFE  |[......... 810,000 |...... 96.4550 | ......... 781286 | ......... 810,000 |......... 810,000 08/19/2021| 01/01/2031
172217VA6 ... | CINCINNATIOHIO ..... A P 2. 1.CFE 1,566,660 | ..... 111.8890 | ... 1,678,335 | .. 1,500,000 | ....... 1,525,790 08/07/2015( 12/01/2030
172217WG2 .. | CINCINNATIOHIO ... [ [ | 1.CFE ....850,000|..... 107.9050 917,193 | .. .. 850,000 12/16/2015| 12/01/2025
180848Q63 ... | CLARKCNTYNEV ... e L2 1.BFE .. 4451084 |..... 101.2660 4,455,704 4,400,000 10/16/2020| 11/01/2037
180848XJ7 ... | CLARKCNTYNEV ... e L2 1.BFE .. 1,133,350 |..... 120.3110 1,203,110 1,000,000 05/01/2018| 05/01/2048
181059TG1 ... | CLARK CNTY NEV SCH DIST U PO L2 1.EFE .. 1,055,110 |..... 109.4980 1,094,980 1,000,000 11/04/2015| 06/15/2030
181059TH9 ... | CLARK CNTY NEV SCHDIST ... nen L2 1.EFE ..263216|..... 108.9640 . 272,410 ..250,000 | .... 02/12/2018| 06/15/2031
181342HG4 .. | CLARK CNTY WASH SCH DIST NO 122 RIDGEFIE .| ..... L2 1.AFE ..266,321(..... 115.2820 288,205 ..250,000 | .... 02/12/2018| 12/01/2032
185468RQ0 .. | CLEBURNE TEX .....'vvniiinieeiannen| e L2 1.DFE ..750,000 | ..... 107.3700 805,275 ..750,000 | .... 01/13/2016| 08/15/2027
199492HG7 .. | COLUMBUS OHIO . R B 2. 1AFE 1,245,000 | ..... 104.6050 1,302,332 1,245,000 | .... 02/12/2018| 08/15/2024
199492JU4 ... | COLUMBUS OHIO ... P 2. 1AFE ..370.276 | ..... 107.0890 . 374,812 ..350,000 ] .... 02/12/2018| 02/15/2028
199492MP1 .. .| COLUMBUSOHIO ...................o | ooe 2. 1AFE ..520,238 | ..... 111.2790 545,267 ..490,000 ] .... 02/12/2018| 07/01/2030
1995074N1 ... | COLUMBUS OHIO CITY SCH DIST R P 2. 1.CFE L2TM81 L 111.9730 279,933 ..250,000 ] .... 02/12/2018| 12/01/2030
208418E74 ... | CONROE TEXINDPT SCHDIST ................ |..... 2. 1AFE ..825863 (..... 114.6440 859,830 ..750,000 ] .... 08/23/2017| 02/15/2032
208418YE7 ... | CONROE TEXINDPTSCHDIST ................ |..... 2. 1AFE L 4T3,067 |..... 110.1200 484,528 .. 440,000 .... 02/12/2018| 02/15/2029
224288KR0 ...| CRANBERRY TWPPA ...t o, L2 1.AFE ..393875..... 111.0010 410,704 370,000 ... 02/12/2018 10/01/2028
246199LH4 ... | DELAWARE OHIO CITY SCHDIST ........oooveu [ e, L2 1.DFE ... 10,394 | ..... 105.8880 10,589 .10,000 | ... 02/12/2018| 12/01/2028
2487752B3 ... | DENTONCNTY TEX ... [, L2 1.AFE .. 787,048 |..... 108.5920 803,581 740,000 | ... 02/12/2018 07/15/2027
248866WN1 .. | DENTONTEX ... [, L2 1.BFE .. 256,837 X 260,045 ..250,000 | .... 02/12/2018| 02/15/2026
259363SNO ... | DOUGLAS CNTY NEB SCHDISTNO 066 .........|..... L2 1.DFE 265,391 274,663 ..250,000 | .... 02/12/2018| 12/01/2028
269408MN7 .. | EAGANMINN ...t [, L2 1.AFE 640,471 666,653 ..650,000(.... 06/05/2013| 02/01/2025
271515VF2 ... | EAST CENTRAL TEXINDPT SCHDIST ...........[..... 2. 1AFE 974,966 993,965 ..930,000 .... 07/20/2016| 08/15/2030
278173EV7 ... | EATONOHIOCITY SCHDIST .............oon | oo 2. 1.CFE 750,000 753,068 ..750,000 ] .... 02/12/2018| 12/01/2025
283497F67 ... [ELPASOCNTYTEX ... oo [ |t 1.CFE 906,235 943,218 ..900,000 ] .... 02/12/2018| 02/15/2024
283734RA1 .. .[ELPASOTEX ... 2. 1.CFE 389,381 383,741 ..375,000] .... 02/12/2018| 08/15/2028
338423PK6 ... FLAGSTAFFARIZ ....................coois e 2. 1.CFE 210,494 217,044 ..200,000 ] .... 02/12/2018| 07/01/2028
34526PAS7 ... FORD CNTY KANS UNI SCHDISTNO 443 ........|..... 2. 1.DFE 400,633 427,180 ..370,000 ] .... 02/12/2018| 03/01/2028
345766NB1 ... FORESTHILLS OHIOLOC SCHDIST ............|..... 2. 1.CFE 266,650 270,380 ..250,000 ] .... 02/12/2018| 12/01/2029
3494256A1 ... | FORTWORTHTEX ... [, L2 1.CFE 443,901 .. 458,165 | .. ..420,000 ... 02/12/2018 03/01/2029
372640GLO ...| GEORGETOWN CNTY S CSCHDIST ............[..... 1 1.CFE 1,128,196 1,183,665 | .. 1,050,000 02/12/2018 03/01/2025
374816EJ1 ... | GIBSON CNTY TENN SPL SCHDIST ....... [P L2 1.CFE 250,000 .. 260,538 ..250,000 | .... 02/12/2018| 04/01/2029
382604M29 ...| GOOSE CREEK TEX CONS INDPT SCHDIST .....|..... L2 1.AFE 264,549 277,460 ..250,000 | .... 02/12/2018| 02/15/2030
384514UB9 ...| GRAFTONWIS ......ovviiiiiieiiee [, L2 1.CFE 650,000 654,284 ..650,000 | .... 07/10/2015| 06/01/2026
386138URO ...| GRAND PRAIRIETEX ...\ [, L2 1.BFE 440,110 451,391 ..415000 (... 02/12/2018| 02/15/2029
392641XK7 ... GREENBAYWIS ....... F D 2. 1.DFE 750,000 753,240 ..750,000 ] .... 05/16/2012| 04/01/2024
3960284J8 ... | GREENVILLECNTYSC ... oo oo | oo, 1AFE 750,000 753,765 ..750,000 ] .... 03/20/2013| 04/01/2022
414834LP4 ... | HARRISBURG S D INDPT SCHDISTNO41-2 .....|..... 2. 1.CFE 346,883 340,296 ..340,000 ] .... 02/12/2018| 07/15/2025
435475SH2 .. . | HOLLIDAYSBURG PA AREA SCHDIST ... U PO L2 1.DFE 457,738 478,887 ..440,000 | .... 02/12/2018 03/15/2029
442403KB6 ... | HOUSTON TEXINDPTSCHDIST ...............|..... 2. 1AFE 263,409 267,625 ..250,000 ] .... 02/12/2018| 02/15/2028
447711JK9 ... |[HURONSD SCHDISTNO02-2 ............oove] nnn. 2. 1.EFE 389,940 397,245 ..375,000] .... 02/12/2018| 12/15/2024
46723MANO .. [ JACKSON COLLEGEMICH .........ovvvivinn | onnns L2 1.CFE 289,604 295,196 ..275000 | .... 02/12/2018| 05/01/2027
481305DR8 ... [ JUDSON TEX INDPT SCH DIST . U PO L2 1.DFE ..302,683 .. 310,744 ..285000(.... 02/12/2018| 02/01/2028
494135AR7 .. [ KILLEENTEX ..o e o [ 1.DFE 1,000,000 | .. 983,450 1,000,000 | ... 07/29/2020| 08/01/2026
494656L41 ... | KING & SNOHOMISH CNTYS WASH SCHDISTNO |..... L2 1.BFE .. 264,761 270,388 .250,000 ... 02/12/2018 12/01/2026
498098SJ2 ... | KITSAP CNTY WASH SCH DIST NO 401 CENTRAL | ..... L2 1.BFE 272,552 291,423 ..250,000 | .... 02/12/2018| 12/01/2032
501552JR5 ... | KYLE TEX ... [, L2 1.DFE 451,050 467,113 ..430,000 ... 02/12/2018| 08/15/2029
510281FK9 ... [ LAKE OHIO LOC SCH DIST STARKCNTY ........|..... 2. 1.DFE 265,658 259,765 ..250,000 ] .... 02/12/2018| 12/01/2030
5176964N7 ... [LASVEGASNEV .................... AP B 12 1.CFE 750,000 751,485 ..750,000 ] .... 08/28/2015| 06/01/2022
52850CLJ2 ... [LEWISTONME ...............................|..... 2. 1.DFE 450,165 441,012 ..440,000 ] .... 02/12/2018| 04/01/2024
52908EZH9 .. .| LEXINGTON-FAYETTE URBAN CNTY GOVTKY ... |..... 1.CFE 352,233 366,947 ..330,000.... 02/12/2018| 10/01/2027
535358KD6 ... | LINDEN MICH CMNTY SCHDIST ............... |..... 1.CFE 458,671 482,816 ..440,000 ] .... 02/12/2018| 05/01/2027
539107QA3 ... [ LIVINGSTON TEX INDPT SCHDIST .. FR 1AFE 470,310 510,268 .. 440,000 .... 02/12/2018| 08/15/2031
542264FJ0 ... | LONE STAR COLLEGE SYS TEX .. A 1AFE 266,750 274,553 ..250,000 .... 02/12/2018| 02/15/2028
557259VS4 ... | MADISON CNTYMISS .........ovvevinnieenenfonee, 1.CFE 750,000 795,330 ..750,000 | ... 01/08/2015| 06/01/2025
569203ME9 .. .| MARION & POLK CNTYS ORE SCHDISTNO 24J .. | ..... 1.CFE 750,000 788,070 ..750,000 | .... 01/16/2015| 06/30/2024
581535DG3 .. | MCKENZIE CNTY NDPUB SCHDISTNO1 .......[..... 1.CFE 248,886 257,920 ..250,000 | .... 02/12/2018| 08/01/2028
581664DX4 ... | MC KINNEY TEX INDPT SCH DIST U P 1.AFE 262,020 271,973 ..250,000 | ... 02/12/2018| 02/15/2029
586145F58 ... |MEMPHISTENN ................ U P 1.CFE 750,000 768,128 ..750,000 | ... 04/16/2015| 04/01/2023
590485F37 ... [MESAARIZ ..o [ | [ 1.CFE 750,000 788,760 ..750,000 | .... 04/08/2016| 07/01/2027
592112SN7 .. .| METROPOLITAN GOVT NASHVILLE & DAVIDSONC| ... .. 2. 1.CFE 269,226 291,625 ..250,000 ] .... 02/12/2018| 07/01/2030
592112SP2 ... | METROPOLITAN GOVT NASHVILLE & DAVIDSONC| ..... 2. 1.CFE 268,168 290,823 ..250,000 ] .... 02/12/2018| 07/01/2031
593881LD5 ... | MIAMISBURG OHIO CITY SCHDIST .............[..... 2. 1.DFE 265,891 276,798 ..250,000 ] .... 02/12/2018| 12/01/2030
614121TQ4 ... | MONTGOMERY TEX INDPT SCH DIST . AP 2. 1AFE 260,325 275,300 ..250,000 ] .... 02/12/2018| 02/15/2029
616142FX8 ... [ MOORHEADMINN .................. R [P 2. 1.DFE 203,048 205,443 205,000 02/12/2018| 02/01/2027
627627QUY .. | MUSKEGO-NORWAY WISSCHDIST ............[..... 2. 1.CFE  |....... 1,110,530 | ..... 107.5700 | ....... 1140242 | ....... 1,060,000 05/26/2016| 04/01/2031
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6312943Y9 ... [NASHUANH ............................ ] R 1BFE  |......... 974,160 | ..... 104.8500 | ....... 1,048,500 | ....... 1,000,000 09/25/2013| 01/15/2024
64966HTX8 ... NEWYORKNY . R R 1.CFE L...... 2560974 |..... 1335750 |....... 2,471,138 .. 1,850,000 06/16/2020| 12/01/2036
64966QUV0 .. | NEW YORKNY ... e 1 1.CFE ..1,989,580 |......99.1760 | ....... 1,983520 | .. 2,000,000 03/05/2021 03/01/2028
676006QP7 ...| ODESSATEX ....... . O L2 1.EFE ..389,665 |.....104.1080 | .........385,200 | .. ..370,000 ... 02/12/2018 03/01/2025
678519RB7 ...| OKLAHOMA CITY OKLA ......... U L2 1.AFE ..790,000 | ..... 105.0470 | ......... 829,871 .. ..790,000 | .... 02/12/2018| 03/01/2025
680616ZN2 .. .| OLENTANGY LOC SCHDIST OHIO .. U PO L2 1.BFE ..750,000 | ..... 106.8140 | .........801,105] .. ..750,000 | .... 02/11/2015| 12/01/2026
686033DN8 ...| OREGON OHIO CITY SCHDIST ................ [..... L2 1.DFE ..248284 | ... 1025450 | .........256,363 | .. ..250,000 | .... 02/12/2018| 12/01/2025
689861MK5 .. .| OUACHITA PARISH LA EAST OUACHITAPARISH . | ..... 1.DFE ..500,000 | ..... 104.8100 | .........524,050 | .. ..500,000 | ... 02/12/2018 03/01/2024
689861ML3 ...| OUACHITA PARISH LA EAST OUACHITAPARISH . | ..... 1.DFE ..525000 | ..... 106.4990 | .........559,120 | .. ..525000 (... 02/12/2018 03/01/2025
690887QQ0 .. [ OWENSBOROKY ...................... oo 1.EFE .. 756615 (..... 105.6490 | ... ..792,368 | .. ..750,000 ] .... 12/16/2014| 07/01/2025
704083CH5 .. .| PAWNEE CNTY KANS UNI SCHDISTNO 495 FOR | ..... 1.CFE ..333882(..... 106.4780 | ... ..340,730 | .. ..320,000 ] .... 02/12/2018| 10/01/2027
707483NX7 ...[PENNHILLSPA ..............................]..... 1.EFE 1,000,000 | ..... 109.5870 | ... 1,095,870 | .. 1,000,000 | .... 02/12/2018| 12/01/2025
715093HBY .. .| PERRYSBURG OHIO EXMP VLG SCHDIST ...... |..... 1.EFE ..269,555 | ..... 109.9460 | ... ..274865 | .. ..250,000 ] .... 02/12/2018| 12/01/2026
716090VL6 ... | PETERS TWP PA SCH DIST WASHINGTON CNTY .| ..... 1.CFE LATT804 (... 1151770 | ... ..506,779 | .. ..440,000 ] .... 02/12/2018| 09/01/2033
718814P42 ... [PHOENIXARIZ .......... ... ..o ]nnns 1.BFE ..265408 |.....108.4430 |... ..271,108 | .. ..250,000 ] .... 02/12/2018| 07/01/2026
7204242V5 ... | PIERCE CNTY WASH SCH DIST NO 010 TACOMA . | ... 1.BFE .. 974570 |.........613979] .. ..630,000 ... 07/09/2020| 12/01/2027
720424ZW3 .. | PIERCE CNTY WASH SCH DIST NO 010 TACOMA . | ... 1.BFE .. 972280 |.........972,280 | .. 1,000,000 | ... 07/09/2020| 12/01/2028
725277IMO ... | PITTSBURGHPASCHDIST ... [ e 1.FFE . 1057430 | .........264,358 | .. .. 250,000 02/12/2018| 09/01/2026
741701H82 ... | PRINCE GEORGES CNTYMD ... P 1.AFE 115.1120 | ... 1,151,120 | .. 1,000,000 | ... 02/12/2018| 03/01/2026
743600YZ5 ... | PROSPER TEXINDPT SCHDIST ..........coovn [ e, 1.AFE 1156110 | .........289,028 | .. ..250,000 | .... 02/12/2018| 02/15/2030
744159NP5 . ..| PROVO UTAH CITY SCHDIST ... U P 1.AFE . 107.8000 | ... 269,500 ..250,000 | .... 02/12/2018| 06/15/2028
748508A40 ... [QUINCYMASS ................... R 1.CFE .. 997170 | ... 3,200,916 3,210,000 12/15/2021| 12/15/2028
774829HV0 .. .| ROCKY RIVER OHIO CITY SCHDIST ....... A P 2. 1.CFE .107.0570 | ... 529,932 ..495,000 ] .... 02/12/2018| 12/01/2028
792775QT8 ... | ST MICHAEL MINN INDPT SCHDISTNO 885 ..... |..... 2. 1.CFE 110.2590 | ... 485,140 440,000 02/12/2018| 02/01/2030
794301EB3 ... [ SALEMNHSCHDIST .................... U 2. 1.EFE 111.1360 | ... . 350,078 315,000 02/12/2018| 12/01/2028
7962376X8 ... [ SANANTONIOTEX ............ccoooiiin|vnns 2. 1AFE 1,154,110 1,000,000 02/12/2018| 08/01/2032
796720NW6 .. | SAN BERNARDINO CALIF CMNTY COLLEGE DIST | ..... 1.CFE 1,655,286 1,660,000 06/17/2020( 08/01/2030
797272RT0 ... | SAN DIEGO CALIF CMNTY COLLEGEDIST .......|..... 1AFE 2,886,673 2,875,000 12/21/2021| 08/01/2031
797683HN2 .. .| SAN FRANCISCO CALIF CMNTY COLLEGE DIST .. ..... . 1.EFE 254,588 250,000 12/09/2020| 06/15/2030
806075YF8 ... | SCARBOROUGH ME . e L2 1.DFE 213,538 200,000 02/12/2018 11/01/2028
809554VM7 ...| SCOTTCNTYMINN ..., L2 1.AFE 230,173 215,000 02/12/2018| 12/01/2027
815662JE2 ... | SEDGWICK CNTY KANS UNI SCHDISTNO 262 ... | ..... L2 1.EFE 273,873 250,000 02/12/2018| 09/01/2029
815666DJ8 ... | SEDGWICK CNTY KANS UNI SCHDISTNO 264 C . | ..... L2 1.EFE 365,037 325,000 02/12/2018| 09/01/2030
818274WW8 .. | SEVIERVILLETENN ... [onne, L2 1.DFE 337,444 325,000 02/12/2018| 06/01/2029
833068MR7 .. | SNOHOMISH & ISLAND CNTYS WASH SCHDISTN | ..... 2. 1AFE 287,600 250,000 02/12/2018| 12/15/2032
840658LL0 ... | SOUTH-WESTERN CITY SCHDIST OHIO FRANKLI | ..... |... |........... 1.CFE 856,808 750,000 02/12/2018| 12/01/2025
849067760 ... [SPOKANEWASH .............................|..... 2. 1.CFE 267,870 250,000 02/12/2018| 12/01/2028
860758RM5 .. | STILLWATER MINN INDPT SCHDISTNO 834 .....|..... 2. 1.CFE 468,200 440,000 02/12/2018| 02/01/2028
864813A26 ... [SUFFOLKVA ........................... R P 2. 1AFE 497,318 465,000 02/12/2018| 12/01/2024
866407H93 ... [ SUMNERCNTY TENN ........... R 2. 1.BFE 250,220 250,000 02/12/2018| 12/01/2023
866854RC8 .. .| SUN PRAIRIE WISAREASCHDIST ............. [..... L2 1.CFE 269,890 250,000 02/12/2018 03/01/2032
8827223F6 ... | TEXASST ...ttt [, L2 1.AFE 759,570 750,000 05/02/2012 08/01/2024
882723824 ... | TEXAS ST TR P L2 1.AFE 798,098 750,000 11/19/2015| 10/01/2026
889278VS3 ... | TOLEDOOHIO ...\ [, L2 1.FFE 297,195 265,000 02/12/2018| 12/01/2027
901561GH7 .. | TWIN FALLS CNTY IDAHO SCHDISTNO 411 .....|..... L2 1.BFE 273,928 250,000 02/12/2018| 09/15/2028
917151BX9 ... | URBANA OHIO CITY SCHDIST ..........oooveu [ e, L2 1.CFE  |.........258805|..... 1007970 |......... 263513 [......... 240,000 02/12/2018| 12/01/2026
935494EB6 ... | WARREN OHIO LOC SCH DIST WASHINGTON
CNTY Lo 2. 1CFE  |......... 448,790 | .....109.4030 |......... 459493 | ......... 420,000 | ......... 439,087 02/12/2018| 12/01/2033
938429W60 .. | WASHINGTON CNTY ORE SCH DIST NO 48J BEAV | ... 2. 1.BFE 1,250,000 | .. .. 1,228,863 | .. 1,250,000 | ....... 1,250,000 06/18/2020( 06/15/2033
942170JV4 ... | WATERTOWN SD SCHDISTNO 14-4 ...........|..... 2. 1.DFE ..261617 | .. ..259,248 | .. ..255,000.........255738 02/12/2018| 12/15/2028
943080MMO .. [ WAUKESHAWIS ............... R 2. 1.CFE .. 325,587 ..340,270 | .. ..305,000.........317,710 02/12/2018| 10/01/2029
944080E22 ... | WAXAHACHIE TEX R PO 2. 1.CFE 1,100,030 1,147,350 | .. 1,000,000 | ....... 1,058,569 06/06/2017 | 08/01/2032
952718XF6 ... | WESTFARGOND ....... .. N 2. 1.EFE .. 319,523 ..320,586 | .. 300,000 .... . 309,561 02/12/2018| 05/01/2026
969887X29 ... | WILLIAMSON CNTY TEX U PO L2 1.AFE ee.....288493 ee...2042921 . ..270,000.........281,745 02/12/2018| 02/15/2030
986370LR3 ... | YORKCNTYPA ... [, 2. 1CFE  |......... 250,000 | ..... 105.8780 | ......... 264,695 | ......... 250,000 250,000 02/12/2018| 06/01/2028
1899999 Subtotal U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) Issuer
Obligatons 88,525,786 | ... XXX ... [...... 90,526,026 | ...... 84,905,000 | ...... 87,323421 ... | (308,706) | ............... | ... XXX XXX XXX |...... 719,348 | ...... 2,584,930 | . XXX . XXX
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) | ...... 88,525,786 | ... XXX ... |...... 90,526,026 | ...... 84,905,000 | ...... 87323421 | ... (308,706) [ ....ovvveiei e XXX XXX XXX [...... 719,348 | ...... 2,584,930 | . XXX XXX
U.S. Specl | Revenue, Special Assessment - Issuer Obl gatlons
010079AM3 .. .| AKRON OHIO PKG FACS INCOME TAXREV ......|..... L2 1.DFE ..268322 | ..... 110.2720 | ... ..275,680 | .. ..250,000.........260,807 . 833 .. 02/12/2018| 12/01/2027
015086LY5 ... | ALEXANDRIA LA UTILS REV R P I 1.EFE 1,525,000 | ..... 101.2020 | ... 1,543,331 .. 1,525,000 | ....... 1,525,000 10,362 02/12/2018| 05/01/2022
015086MC2 .. | ALEXANDRIA LAUTILS REV ...................|. .. 2. 1.EFE ..254318 (... 105.0000 | ... ..262,500 | .. ..250,000.........251,184 1,667 | . 02/12/2018| 05/01/2025
021753UY2 ... ALTOONAIOWA ............ ... .. 2. 1.GFE  |......... 795,630 |..... 109.1080 | ......... 818,310 |......... 750,000 771,829 2,188 06/22/2016| 06/01/2031
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037777UA5 ...| APPALACHIAN STUNIVNCREV ..........c.oo. [ ..o, 1.DFE 900,609 |..... 104.8500 954,135 [ ......... 910,000 907,335 28,438 |07/02/2014| 07/15/2024
040654VL6 ... | ARIZONA ST TRANSNBRDHWYREV ...........|..... 1.CFE .261,340 | ..... 101.8240 | ... ..254,560 | .. ..250,000.........251,368 10,000 |02/12/2018| 07/01/2028
047849GN8 .. | ATLANTA GA TAXALLOCATION ...........ooouuf e, 1.FFE 956,589 | ... 100.0000 | ... .... 930,000 .. ..930,000.........930,000 31,443 |02/10/2017| 01/01/2022
050589QY9 ...| AUBURN UNIVALAGENFEEREV .............. [..... 1.DFE . 725,138 ..730,000 | .........730,000 8,738 |07/23/2020| 06/01/2026
072024XG2 ...| BAY AREA TOLL AUTH CALIF TOLL BRDGREV ... |..... 1.CFE 3,282,005 3,290,000 | ....... 3,296,683 | .......oooviien feeiiii  (29) [ | | 2019 L 1992 (A0 L Ll 16,806 | L 12/13/2021| 04/01/2030
082766KK1 .. .| BENTON ARKPUBUTILSREV ..........coovvve [ e, 1.EFE 251,113 ..245000 [ .........246,270 9,800 |02/12/2018| 09/01/2023
088518KQ7 ...| BEXARCNTY TEXREV ........oooveineeenfonee, 1.F FE . 404,802 ..370,000(.........380,167 14,800 (02/12/2018| 08/15/2026
088632CU6 .. .| BI-STATE DEV AGY MO ILL MET DISTMASS TR .. | ..... 1.CFE 1,071,166 1,085,000 | ....... 1,065,000 20,557 |07/08/2020| 10/01/2026
088632CV4 ... | BI-STATE DEV AGY MO ILL MET DISTMASS TR .. | ..... 1.CFE 571,830 ..570,000 [ ......... 570,000 11,683 |07/08/2020| 10/01/2027
088632CW2 .. | BI-STATE DEV AGY MO ILLMETDISTMASSTR .. | ..... . 1.CFE 1,357,844 1,350,000 | ....... 1,350,000 30,154 |07/08/2020| 10/01/2028
09160LCA6 ... | BISMARCK N D LODGING & RESTAURANT TAXRE | ..... 2. 1.FFE 357,938 ..350,000 ] .... 349,292 10,500 |02/12/2018| 12/01/2023
100216FF2 ... | BOSSIERCITY LAUTILSREV ..................[..... 2. 1.EFE 274,543 ..250,000 ] .... 256,749 10,000 |02/12/2018| 10/01/2026
1164753A0 ... | BROWNSVILLE TEX UTIL SYS REV R PR ST 1.EFE 987,100 1,000,000 | ....... 1,000,000 14,975 |107/30/2020 09/01/2027
117636BU3 ...| BRYANT ARK SALES& USETAX ........ AP 2. 1.EFE 1,862,902 1,685,000 ....... 1,753,635 63,188 |02/12/2018| 12/01/2030
123550GL3 ... | BUTLER CNTY OHIOHOSP FACSREV .......... [..... 2. 1.GFE 1,130,780 1,000,000 | ....... 1,022,902 40,000 |02/12/2018 11/15/2031
13067WRE4 .. | CALIFORNIA ST DEPT WTR RES CENT VY PROJ . | ..... 1 1.BFE 2,027,258 2,090,000 ....... 2,090,000 24,244 |07/30/2020| 12/01/2027
13077DKUS5 .. | CALIFORNIASTUNIVREV .......ovovevienen] oenen 12 1.DFE 825,619 ..825000(......... 892,148 24,544 112/15/2020| 11/01/2051
13077DQHS .. | CALIFORNIA ST UNIV REV .. U PO 1 1.DFE 1,959,680 2,000,000 ....... 1,961,363 [ ..o e BB3 i [ e 1874 194 [MN | 5580 11/12/2021| 11/01/2029
143321KB2 ... | CARMEL INDWTRWKSREV .............ccooon|oone. L2 2BFE 1,010,380 1,000,000 | ....... 1,009,111 40,000 |02/12/2018| 05/01/2024
16166NCJ2 .. .| CHASKA MINN ECONOMIC DEV AUTHLEASEREV | ..... [... |.....o.vee. 1.DFE 614,148 ..600,000 [ ......... 600,000 18,120 (03/26/2015| 02/01/2023
16557HFY6 .. .| CHESTER CNTY PAHEALTH & ED FACSAUTHHE | ..... 1 1.CFE 1,085,260 1,085,000 | ....... 1,107,117 27,260 |12/04/2020| 06/01/2031
167593H62 ... | CHICAGO ILL O HARE INTLARPTREV .......... |..... 1 1.F FE 1,030,674 ..785000 | .... 956,712 35,105 |10/14/2020| 01/01/2049
167593T69 ... | CHICAGO ILLOHARE INTLARPTREV .......... [..... R 1.FFE 2,364,574 2,365,000 2,369,076 44,156 |10/14/2020| 01/01/2032
167593793 ... | CHICAGO ILL OHARE INTLARPTREV .......... |..... 1 1.F FE 1,590,026 1,575,000 1,574,769 31,023 |10/14/2020| 01/01/2035
181503FH1 ... | CLARK-PLEASANT IND CMNTY SCHBLDG CORP .| ..... L2 1BFE 250,240 ..250,000 | ... 249,954 8,125 |02/12/2018| 07/15/2025
181685HD3 .. .| CLARKE CNTY GAHOSP AUTHREVCTFS .......[..... 2. 1.CFE 250,000 ..250,000 ] .... 250,000 10,000 |02/12/2018| 01/01/2022
187145GX9 ...| CLIFTON TEXHIGHERED FINCORPEDREV .... |..... 2. 1AFE 292,600 ..250,000.........266,377 .. 10,000 (02/12/2018| 08/15/2030
190760HJ0 .. . | COBB-MARIETTA GA COLISEUM & EXHIBIT HALL .| ..... 1.AFE T . ... 783015 . ..750,000 | .........750,000 . 23,250 |08/25/2015| 01/01/2024
194284AJ4 ... | COLLEGE PK BUSINESS & INDLDEV AUTHGAE . | ..... [... |..cooovin. 1DFE  |....... 1,271,887 | ... 106.0720 | ....... 1,272,864 | ....... 1,200,000 | ....... 1,220,258 51,000 |02/12/2018| 02/01/2024
196707F65 ... | COLORADO ST BRD GOVERNORS UNIV
ENTERPRIS ...t | 1 1CFE  |....... 2,887,429 |..... 104.2380 | ....... 2,876,969 | ....... 2,760,000 | ....... 2,884,278 85,560 |12/02/2020| 03/01/2049
196707QES6 ...| COLORADO ST BRD GOVERNORS UNIV
ENTERPRIS ... | L2 1DFE  |....... 1,000,000 | ..... 105.4930 | ....... 1,054,930 [ ....... 1,000,000 | ....... 1,000,000 52,510 |02/12/2018| 03/01/2028
196707RL9 ... | COLORADO ST BRD GOVERNORS UNIV
ENTERPRIS ...........................o |, 2. 1EFE  |......... 350,000 | ..... 103.1050 | ......... 360,868 | ......... 350,000 350,000 11,134 103/20/2015| 03/01/2023
199098BK9 ... | COLUMBUS-FRANKLIN CNTY OHIO FINAUTHRES | ... .. ST 1.DFE ..995950 |..... 105.0690 | ....... 1,050,690 | .. 1,000,000 | .........999,262 .. 42,500 [07/29/2013| 08/15/2023
199098CL6 ... | COLUMBUS-FRANKLIN CNTY OHIO FINAUTHRES | ... .. 2. 1.DFE ..1,500,000 |..... 100.1020 .. 1,501,530 | .. 1,500,000 | ....... 1,500,000 .. 52,440 (02/12/2018| 08/15/2026
207758KE2 ... | CONNECTICUT ST SPLTAXOBLIGREV .........|..... ST 1.DFE ..1,000,000 |..... 103.8940 .. 1,038,940 | .. 1,000,000 | ....... 1,000,000 .. 51,550 [02/12/2018| 12/01/2022
212582CV0 ... CONWAY ARKELECREV ............ A 2. 1.DFE ..468312(..... 106.4830 | ... ..468,525 | .. .. 440,000 | .........454,592 . 17,600 (02/12/2018| 12/01/2026
212610ECY .. .| CONWAY ARK WASTEWATERREV .............[..... 2. 1EFE  |......... 261,652 |..... 106.0450 | ......... 265113 | ......... 250,000 256,612 10,000 |02/12/2018| 10/01/2030
230228AMO ....| CULPEPER CNTY VA ECONOMIC DEV AUTH
LEASE ..\ L2 1CFE  |..oonn.n. 265,687 | ..... 1084570 | ......... 270,393 | ......... 250,000 [ ......... 257,787 10,000 (02/12/2018| 06/01/2026
230593AA3 ... | CUMBERLAND CNTYNCLTDOBLIG ........... [..... 12 1.CFE 1,000,000 | ..... 107.4200 | ... 1,074,200 | .. 1,000,000 | ....... 1,000,000 .. 61,000 [02/12/2018 11/01/2025
2350364X5 ... | DALLAS FORT WORTH TEX INTLARPTREV ..... [..... 1 1.EFE ....460,337 |..... 105.8240 ... 476,208 | .. .. 450,000 .. 14,148 [10/14/2020| 11/01/2045
2350366N5 .. . | DALLAS FORT WORTH TEX INTLARPTREV ..... [ ..... 1 1.EFE .. 1,500,000 | ..... 100.1380 .. 1,502,070 | .. 1,500,000 . 24,735 (07/31/2020| 11/01/2026
2350368F0 ... | DALLAS FORT WORTH TEX INTLARPTREV ..... [..... 1 1.EFE .. 1,505,550 | ..... 100.0250 .. 1,500,375 | .. 1,500,000 [ ... 1,505,515 | .ooviiiien | (35) e [ | 2241 2199 [ MN L 4762 12/02/2021| 11/01/2031
235241WF9 .. | DALLAS TEX AREARAPID TRAN SALESTAXREV .| ..... |... |........... 1.CFE .. 3,296,720 |..... 117.7470 .. 3,296,916 | .. 2,800,000 | .......329659 | ............... | .. (124) ) | [ 4000 ... 2017 {UD Ll 9333 12/29/2021| 12/01/2031
249182PQ3 ... DENVER COLO CITY & CNTY ARPTREV .........[..... R 1.EFE ..2106,245 | ..... 101.2570 .. 2,060,580 | .. 2,035,000 20,726 |08/27/2021| 11/15/2028
249182PS9 ... | DENVER COLOCITY & CNTY ARPTREV .........[..... R 1.EFE .. 1,025,000 | ..... 102.2260 .. 1,047817 | .. 1,025,000 24,012 |110/16/2020| 11/15/2030
25483VXM1 .. | DISTRICT COLUMBIAREV ................cooouf.vee. 1 1.F FE .. 1,596,435 |..... 114.1140 L ATNT0 1,500,000 51,480 |12/10/2020| 04/01/2042
270456FL5 ... | EAST ALLEN MULTI SCHBLDG CORPIND .......[..... L2 1BFE ..203,158 | .. . ..201,735 | .. ..195,000 | .... 7,313 02/12/2018| 07/15/2024
283062DV6 ... | EL DORADO CALIFIRRDISTREV .............. |..... 12 1.DFE ..640,000 | .. . ..638,669 | .. ..640,000 ] .... 14,944 106/16/2020 03/01/2032
299040BQ7 .. .| EVANGELINE PARISH LARD &DRAINSALESTA . | ..... 2. 1.FFE 1,056,025 | ..... 107.2990 1,072,990 | .. 1,000,000 45,000 |02/12/2018| 12/01/2024
299348BH4 ... | EVANSVILLE IND LOC PUB IMPTBDBK ......... [..... L2 1.EFE ....320986|..... 107.3440 ....332,766 | .. ..310,000 12,400 (02/12/2018| 07/01/2024
30382LCWG .. | FAIRFAX CNTY VA ECONOMIC DEV AUTH FACRE | ..... 12 1BFE ..1,000,000 | ..... 107.6760 ..1,076,760 | .. 1,000,000 38,300 |02/12/2018| 10/01/2026
33803TEKS ... | FISHERS IND REDEV AUTH LEASE RENTREV ... |..... . 162 oo 1,000,723 . . 1,011,202 .. 1,010,000 ....... 1,009,922 . 40,400 |02/12/2018| 01/15/2025
338430DE8 ... | FLAGSTAFF ARIZCTFSPARTN .........oooev [voeen |oon [oveiiiins 1DFE  |......... 730,000 | ..... 735,855 | ......... 730,000 [ ......... 730,000 11,811 |07/24/2020| 05/01/2026
340118AH1 ... | FLORENCE CNTY S C ACCOMMODATIONS FEE
REV ..ot [ L2 1.EFE 291,571 ..... 300,814 275,000 285,115 11,000 (02/12/2018| 05/01/2030
341271AF1 ... | FLORIDA ST BRD ADMIN FINCORPREV ........ |..... ST 1.CFE ..188,909 |..... ..180,376 | .. ..180,000 ......... 188,001 ... 3,069 [12/14/2020| 07/01/2030
349242CR6 .. .| FORT WAYNE IND CMNTY SCHBLDG CORP ... | ..... L2 1.BFE .. 457,087 |..... .. 455,180 | .. ..440,000 | .........446,746 .. 17,600 [02/12/2018| 07/15/2025
349242DF1 ... | FORT WAYNE IND CMNTY SCHBLDGCORP .....[..... |... |........... 1.BFE ..286,355 |..... .. 287847 .. 270,000 275,919 . 10,125 [02/12/2018| 01/15/2024
36005FDV4 ...[ FULTON CNTY GADEVAUTHREV ............. |..... 12 1.FFE ..300,000 |..... ..300,828 | .. 300,000 300,000 9,705 {08/16/2019| 10/01/2049
373511GG3 .. | GEORGIA STHIGHER ED FACSAUTHREV ...... |..... 2. 1.EFE 21577 | ... 225,676 205,000 208,888 8,200 02/12/2018| 06/15/2028
376852DQ9 .. | GLASGOW KY INDPT SCH DIST FIN CORP SCHB .| ..... 2. 1EFE 1,000,000 | ..... 1,003,220 1,000,000 1,000,000 52,500 |02/12/2018| 04/01/2026




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

vol3

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

SCHEDULE D - PART 1

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

F Designation, Current

0 NAIC Year's

R Designation Rate Other- Total

E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/AC.V. of Interest | Paid Accrued Year Acquired Date
387883TE1 ... | GRANT CNTY WASH PUB UTIL DISTNO 2PRIES . | ..... 2. 1.DFE 1055970 | ......... 211194 | ... 200,000 ......... 200899 | ... e (572) 8,000 {02/12/2018| 01/01/2026
399677AL7 ... | GROVEPORT OHIOSPLOBLIG .................[..... 1.FFE 257,780 | .. ..250,000.........251,898 . . (2020) ] ... 9,375 [02/12/2018| 12/01/2022
407271GV1 ... | HAMILTON CNTY OHIO ECONOMIC DEVREV ... | ..... 1.EFE 1,107,480 1,000,000 | ....... 1,021,073 40,000 |06/03/2015| 06/01/2027
414008CU4 .. .| HARRIS CNTY TEX CULTURAL ED FACSFINCOR | ..... 1.F FE 792,480 ..750,000 | .........750,000 25,916 |10/21/2020| 11/15/2037
41978CBJ3 ... | HAWAII ST ARPTS SYS CUSTOMER FAC CHARGE | ..... 1.F FE 606,810 600,000 | .... 600,000 17,820 (08/15/2019 07/01/2039
419794F80 ... [ HAWAII STARPTS SYSREV .......coovvvvennnn |onnns 1.EFE 94,943 .95,000.... . 95,000 1,405 |10/08/2020| 07/01/2028
419794F98 ... | HAWAII STARPTS SYSREV ... [RTTTU PO 1.EFE 119,573 ..120,000 | .........120,000 1,858 |10/08/2020| 07/01/2029
419794G22 ... | HAWAII STARPTS SYSREV ..... U 1.EFE 1,449,049 1,435,000 | ....... 1,450,131 23,219 |10/13/2020| 07/01/2030
424898BM5 . ..| HENDERSON CNTYNCLTDOBLIG ............ |..... 1.CFE 317,533 ..285000 [ .........294,712 .. 11,400 [02/12/2018| 10/01/2029
428061EGS . ..| HESPERIA CALIF UNISCHDIST CTFSPARTN ....|..... 1.CFE 708,449 ..700,000 | .........700,000 | ...........ooin i . 14,313 (07/10/2020| 02/01/2028
438701K86 ... | HONOLULU HAWAII CITY & CNTY WASTEWTR SYS| ... 1.CFE . 278,813 ..250,000.........259,434 10,000 |02/12/2018| 07/01/2032
442349EQ5 .. .| HOUSTON TEXARPTSYSREV .................|..... 1.FFE 2,924,476 2,900,000 | .......2976172 | ..............0 | (3894) | s [ 2085 1857 | 080,233 L 08/26/2021( 07/01/2028
442349EU6 . ..| HOUSTON TEX ARPT SYSREV . AR 1FFE  |....... 13405094 |..... 1,341,515 1,335,000 23,130 |10/15/2020| 07/01/2032
4424354H3 ... | HOUSTON TEXUTILSYSREV ................. | ..... 1.CFE 341,770 ..325,000].... 13,000 |02/12/2018| 05/15/2023
45115225 ... | IDAHOBDBKAUTHREV ......................|..... 1.BFE 369,762 325,000 .... 13,000 |02/12/2018| 09/15/2030
45506D4A0 ... [ INDIANAST FINAUTHREV ........ooenvae e o [, 2BFE 20,159 220,000 [ ..ottt 20,000 | L e e [ 26832 L 2831 [ MS L [ 155 526 (08/28/2019| 09/15/2022
4552888J8 ... | INDIANAPOLIS IND LOC PUB IMPTBDBK ........|..... L2 1.DFE 250,990 250,000 | ... 12,500 (02/12/2018| 08/01/2023
470572AMO . ..| JAMESTOWN N D PK DIST SALES TAXREV ......[..... L2 1.GFE 320,109 ..300,000 | .... 12,000 (02/12/2018| 07/01/2029
48526CAM9 .. | KANSAS MUN ENERGY AGY PWR PROJREV ... |..... L2 1.GFE 1,070,850 1,000,000 50,000 |02/12/2018| 07/01/2026
486296NS1 ... | KAUKAUNAWIS ELECSYSREV ......coovevvn|ovnns L2 1.CFE 1,879,248 1,625,000 65,000 |02/12/2018| 12/15/2032
49130TSL1 ... | KENTUCKY HSG CORPHSGREV ..........ccoo |veen oo [eeiviiinn, 1.AFE 767,978 L. 750,000 [ ..t 750,000 | L [ 23,460 |05/30/2014| 01/01/2023
500296GQ5 .. | KOKOMO-CENTERIND SCHBLDGCORP ........[..... 2. 1BFE 308,983 ..285,000 ] .... 11,400 |02/12/2018| 01/15/2025
507686QV8 .. .| LAKE CENTRAL IND MULTI- DISTRICT SCHBLD ..|..... 2. 1BFE 272,228 ..250,000 ] .... 10,000 |02/12/2018| 07/15/2025
536045AY3 .| LINN-MAR IOWA CMINTY SCH DIST SCHINFRAST | ... L2 1.EFE 1,335,807 1,310,000 | ... 55,675 |02/12/2018| 07/01/2023
537363GG2 .. | LITTLE ROCKARK CAPIMPTREV ..............[..... 2. 1.DFE 298,186 ..260,000 ] .... 10,400 |02/12/2018| 10/01/2030
537374CN8 .. .| LITTLE ROCK ARK HOTEL & RESTAURANT GROSS] ... 2. 1.EFE 269,003 ..250,000 ] .... 10,000 |02/12/2018| 07/01/2025
543573DE6 .. .| LORAIN CNTY OHIO CMNTY COLLEGE DIST GEN | ..... 2. 1.CFE 299,127 ..260,000 ] .... 10,400 |02/12/2018| 12/01/2030
544445VM8 .. .| LOS ANGELES CALIF DEPT ARPTS ARPTREV ... |..... 1 1.DFE 2,145,762 2,190,000 | ...t 250,517 | oo e 25 e | 1876 212 MN L 9700 12128/2021| 05/15/2030
544587Y93 ... | LOS ANGELES CALIF MUN IMPT CORP LEASERE | ..... 1 1.DFE 34,461 235000 [ i 35189 o e @) [ e | 183 TETMN L 107 767 [12/11/2020( 11/01/2029
54628CMK5 .. | LOUISIANA LOC GOVT ENVIRONMENTAL FACS & | ..... 1 1.EFE 999,680 1,000,000 | ....... 1,000,000 | ...oovviiiniin | e 13,787 (07/31/2020| 02/01/2026
54628CMV1 .. | LOUISIANA LOC GOVT ENVIRONMENTAL FACS & | ..... 1 1.EFE 490,220 ..500,000 | ... 13,277 [12/09/2020 | 02/01/2040
546589YB2 ... | LOUISVILLE & JEFFERSON CNTY KY MET SWRD |..... L2 1.DFE 489,108 ..440,000 | .... 17,600 (02/12/2018| 05/15/2030
57419RYRO .. | MARYLAND ST CMNTY DEV ADMINDEPTHSG&C|..... |... [..ccooivns 1.CFE 610,506 ..600,000 [ .........600,000 | ........ccccoien |iiiiiiiins 19,080 [11/18/2015| 09/01/2022
574296CB3 ...| MARYLAND STSTADAUTHREV ............... [..... 1 1.DFE 215,069 2215000 [ .. 215,000 L [ 3,062 |07/10/2020| 05/01/2025
57429KBN7 .. .| MARYLAND ST TRANSN AUTHLEASEREV ...... [..... L2 1.CFE 253,465 ..250,000 | .... 7,500 |02/12/2018| 07/01/2028
574482AL9 ... | MARYSVILLE OHIO SPLOBLIGREV .............[..... 2. 1.EFE 304,658 ..295,000 ] .... 11,800 |02/12/2018( 12/01/2025
575831FS6 ... | MASSACHUSETTS ST COLLEGE BLDG AUTHREV | ... .. ST 1.DFE 3,218,793 3,235,000 31,557 |08/31/2021 05/01/2031
576051ZP4 ... | MASSACHUSETTS ST WTR RES AUTH IAMCOMLA ..... 1.BFE 3,015,450 3,000,000 | ....... 3010860 | ............o | s e [0 2000 L 2048 | FA L 1916 12/30/2021| 08/01/2031
58400CAJ6 ... | MECKLENBURGCNTYNCLTDOBLIG ..........|..... . . 1.BFE 751,305 L.750,000 | ......... 750,000 | ... e 19,125 |103/01/2013| 02/01/2022
58400CAL1 ... MECKLENBURG CNTY N C LTD OBLIG . A P 2. 1.BFE .. 949,558 | .. ..930,000 .... 27,435 |03/27/2013| 02/01/2024
586158QC4 .. | MEMPHIS TENNELEC SYSREV ................[..... L2 1EFE  |.......1,044930]..... 1,105,690 | .. 1,000,000 | ... 35,000 |02/12/2018| 12/01/2033
59027BAX8 . ..| MERRILLVILLE IND REDEV AUTH LEASE RENTR .| ..... L2 1.FFE .. 262,640 ..250,000 | .... 10,000 (02/12/2018| 08/15/2025
592041XQ5 .. .| MET GOVT NASHVILLE & DAVIDSON CNTY TENN | ..... 1 1.BFE 788,145 ..750,000 | .... 19,800 (08/16/2017| 10/01/2027
592090GH1 .. | METROPOLITAN GOVT NASHVILLE & DAVIDSONC| ..... |... [..cccooins 1.DFE . 334,762 ..335,000 [ .........835000 ... | 4,294 (12/09/2020| 08/01/2030
59333ND83 .. .| MIAMI-DADE CNTY FLASPLOBLIG ............. [..... L2 1.DFE 483,930 ..440,000 | .... 17,600 (02/12/2018| 04/01/2032
59333NT52 ... | MIAMI-DADE CNTY FLA SPL OBLIG . U PO 1 1.EFE 304,442 ..310,000 [ ...t 310,000 | i [ 4,856 (12/10/2020( 10/01/2030
59333P5J3 ... | MIAMI-DADE CNTY FLAAVIATIONREV ..........|..... 2. 1.GFE 606,036 ..600,000 ] .... 15,894 108/23/2019( 10/01/2032
59335KDV6 ... MIAMI-DADE CNTY FLASEAPORTREV ..........[..... 1.DFE 992,578 1,005,000 | ....... 1,005,000 | ............ooo oo [ [ e 1892 L 1692 (A0 L L 5007 08/19/2021( 10/01/2028
59335KDX2 .. .| MIAMI-DADE CNTY FLA SEAPORTREV ..........[..... 1.DFE 1,561,628 1,575,000 [ ... 1,575,000 | ..o | e [ L 1862 L 1862 (A0 L. 8635 08/19/2021 10/01/2030
59447TXW8 .. | MICHIGAN FINAUTHREV ............ooee [onne, 1.DFE 2,658,775 2,500,000 77,100 |06/15/2020| 12/01/2034
59455T3X8 ... | MICHIGAN MUN BD AUTHREV .................|..... 1.AFE 195,770 ..195,000 | .... 9,750 |02/12/2018| 10/01/2022
596232DF2 ... | MIDDLEBURY IND SCHSBLDG CORP ...........[..... 1.BFE 277,223 ..250,000 ] .... 10,000 |02/12/2018| 07/15/2026
597163BB9 ... | MIDDLETOWN OHIONON TAXREV .............[..... 1.FFE 283,229 ..265,000 ] .... 10,188 |05/21/2015( 12/01/2025
603786HQO .. | MINNEAPOLISMINNREV ..........coovvvenenfnee, L2 1.CFE . 334,118 ..305,000(.... 12,200 (02/12/2018 | 12/01/2027
604146AP5 .. .| MINNESOTAST GENFDREV .........cvvvvvn e, L2 1.BFE 251,453 ..250,000 | .... 10,000 (02/12/2018| 03/01/2026
60416SLU2 ...| MINNESOTASTHSGFINAGY ............oooenfvne. L2 1.CFE 337,403 ..315000 ... 12,600 (02/12/2018| 08/01/2028
604832LU7 ... | MISHAWAKA IND SENWKSREV ...............[..... L2 1.CFE 278,985 ..250,000 | .... 10,000 (02/12/2018 03/01/2027
60534TC94 ... | MISSISSIPPI DEV BK SPLOBLIG ................[..... L2 1.F FE 348,384 ..325000 ... 13,000 (02/12/2018| 07/01/2028
60534TRT4 .| MISSISSIPPI DEV BK SPLOBLIG .........ovvevefven | oen [ 1.FFE 1,356,662 1,310,000 | ... 53,356 |02/12/2018| 03/01/2023
60534TYB5 ... MISSISSIPPIDEVBK SPLOBLIG ................[..... 2. 1.FFE 270,468 ..250,000 .... 10,000 |02/12/2018| 04/01/2025
60534WHSO0 .. [ MISSISSIPPIDEVBK SPLOBLIG ................[..... 2. 1.FFE 492,562 ..440,000 | .... 17,600 |02/12/2018| 03/01/2029
60534WLP1 .. [ MISSISSIPPIDEVBK SPLOBLIG ................[..... 2. 1.CFE 341,670 ..300,000 ] .... 11,250 |102/12/2018| 07/01/2029
606033BQ0 .. .| MISSOURI DEV FIN BRD ANNUAL APPROPRIATIO | ..... 2. 1.BFE 597,165 ..565,000 (... 21,188 |02/12/2018| 10/01/2029
606341GM1 .. | MISSOURI ST BRD PUBBLDGS SPLOBLIG ...... |..... 2. 1.BFE 256,765 | .. ..250,000 ] .... 10,000 |02/12/2018| 10/01/2026
606341JG1 ... | MISSOURI STBRD PUBBLDGS SPLOBLIG ...... |..... 2. 1BFE | .........266,777|.....107.7850 ......... 269,463 |......... 250,000 10,000 |02/12/2018| 04/01/2028
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606341JX4 ... | MISSOURI STBRD PUBBLDGS SPLOBLIG ...... |..... e 20 1BFE  |......... 448898 | ..... 103.9660 | ......... 457450 | ......... 440,000 | ......... 444840 ... (594) [ ..o e 3.000..... 2831 (A0 ...|........ 3300 (........ 13,200 |02/12/2018| 04/01/2029
60636ABD4 ... MISSOURI ST HEALTH & EDL FACS AUTHEDLF . | ..... U I 1BFE  |....... 1,000,000 | ..... 105.8600 | ....... 1,058,600 | ....... 1,000,000 | ....... 1,000,000 | ..o [ e e 4077 ..... 4076 |MN .. [........ 5210 ........ 40,770 |02/12/2018| 11/15/2023
613741EZ6 ... | MONTGOMERY CNTY VA ECONOMIC DEV AUTH
REV ..ot U PO 1DFE  |......... 795,690 | ..... 1012710 | ......... 759,533 | ......... 750,000 [ ......... 752,940 26,625 |05/29/2015| 06/01/2022
613741GL5 .. .| MONTGOMERY CNTY VA ECONOMIC DEV AUTH
REV ..o [ U PO 1DFE  |......... 750,000 | ..... 1024330 | ......... 768,248 | ......... 750,000 [ ......... 750,000 18,990 (04/26/2017 | 06/01/2023
63948WAHS .. | NDSU RESH & TECHNOLOGY PKINCND LEASE .| ..... 1.EFE eeee....350,000..... 103.6040 | ......... 362,614 .. ..350,000 | .........350,000 ... 9,769 [07/15/2016| 05/01/2024
63948WAJ1 .. | NDSU RESH & TECHNOLOGY PKINCNDLEASE .| ..... 1 1.EFE ..350,000 | ..... 104.6060 | .........366,121].. ..350,000(.........350,000 .. 10,294 [07/15/2016| 05/01/2025
641480JE9 ... | NEVADASTHWY IMPTREV ...........ovven. [onee, e 20 1.BFE e 4BT005 ... 1144270 | ......... 503479 | .. ..440,000 [ .........458919 .. 17,600 [02/12/2018| 12/01/2032
641667PZ7 ... | NEW ALBANY FLOYD CNTY IND SCHBLDG CORP | ..... e 2 1BFE eeei....265623 ..., 266,605 ..250,000 | .........257,005 .. 10,000 [02/12/2018 07/15/2025
642577TK6 ... | NEWBRAUNFELS TEXUTILREV ...............|..... e 20 1.CFE ..267,581(..... 266,873 ..250,000.........259,878 .. 10,000 (02/12/2018| 07/01/2029
645913BW3 .. | NEW JERSEY ECONOMIC DEV AUTH STPENSION | ..... P 1.CFE L...... 4560658 |..... 4,511,868 3,400,000 | ....... 4,309,433 . 251,532 (09/13/2019| 02/15/2029
6461366X4 ... | NEWJERSEY STTRANSNTRFDAUTH ......... |..... B 2.AFE AR .. 231,510 ..195,000 | ......... 220,255 ... 7,800 (12/03/2020| 06/15/2035
646140DT7 ... | NEW JERSEY ST TPKAUTHTPKREV ...........[..... 1.F FE 2,618,584 2,675,000 | ....... 2,897,716 | ..o e BB [ | | 1813 L 1899 [ ) | 24249 08/31/2021 01/01/2030
64971MT44 .. .| NEW YORK N Y CITY TRANSITIONALFINAUTH .. |..... 1.AFE 3,844,458 3,250,000 . 171,178 (03/03/2021| 05/01/2027
64972EGMS5 .. | NEW YORK NY CITY HSG DEV CORP MULTIFAMI | ..... 2 1.CFE 1,154,066 1,080,000 .. 40,176 (07/08/2019| 11/01/2039
64985TDH1 .. | NEW YORK ST URBAN EEV CORP ST SALES TAX | ..... U PUUR PO 1.BFE 2,960,880 3,000,000 | ....... 2,990,248 | ......oiiiiin [ 28] | | 2150 L 2189 [ MS L. | 12542 12/20/2021| 03/15/2031
649907XX5 ... | NEW YORK STATE DORMITORY AUTHORITY ... | ..... U PUUR PO 1.AFE 1,077,210 1,000,000 .. 38,920 [12/05/2013| 12/01/2024
64990FE26 ... | NEW YORK STATE DORMITORY AUTHORITY ... | ..... U PUUR PO 1.BFE 1,995,160 2,000,000 | ....... 1,999,478 | ..o e 1B | | 2452 2155 ([ MS L | 22476 12/10/2021| 03/15/2031
64990GWS7 .. | NEW YORK STATE DORMITORY AUTHORITY ... |..... 1 1.EFE . 104. 1,044,330 1,000,000 [ ....... 1,045,194 | ..o | (448) | [ e 2626 L 1884 [ 13130 12/02/2021| 07/01/2028
m 64990GY48 .. .| NEW YORK STATE DORMITORY AUTHORITY ... |..... U PUUR [P 1.EFE . 1005580 | ... 1,126,250 1,120,000 [ ... 1,165,407 | oo | (319) [ [ 2512 23 [ 14067 | 08/11/2021 07/01/2033
—_ 650036BCY ... NEW YORK STURBANDEVCORPREV ......... [..... 1200 1.CFE .. 974290 (... 1,646,550 1,690,000 .. 38,481 (06/18/2020| 03/15/2034
o 65081PAJ8 ... | NEWBURGH HEIGHTS OHIO INCOME TAXREV .. | ..... e 20 1.CFE .108.7790 | ... 1,240,081 1,140,000 .. 45,600 (02/12/2018| 12/01/2030
.U'I 655164GH8 .. | NOBLESVILLE IND REDEV AUTH LEASE RENTRE | ..... e 20 1.CFE 107.7480 | ... 269,370 .. 250,000 .. 10,000 (02/12/2018| 08/01/2030
658289851 ... | NORTH CAROLINA ST UNIV N C RALEIGHREV ... | ..... U UTUR I 1.CFE 104.7080 | ... 1,444,970 1,380,000 | ... . 37,577 10211212018 10/01/2024
65887PNP6 ... NORTHDAKOTAPUBFINAUTH ................|..... e 20 1.DFE 108.1500 | ... ..270,375| .. ..250,000 ] .... . .. 10,000 (02/12/2018| 06/01/2026
659011CC2 ... NORTHDAKOTASTUNIVREV .................|..... 2 1.EFE 106.0430 | ......... 227992 |......... 215,000 | ......... 213486 |............... .o 84 s [ 8000 | ... 3409 [AD L L 1813 6,450 [02/12/2018| 04/01/2029
66283AEKS . ..| NORTH TEX MUN WTR DIST TEX REGL
WASTEWTR ... [, e 20 1CFE  |..ooo.e. 469,891 | ..... 109.2940 | ......... 486,358 | ......... 445,000 | ......... 460,312 17,800 (02/12/2018| 06/01/2030
664259CH9 .. .| NORTHEAST MET INTER SCHDISTNO 916 MINN | ... e 20 1.EFE ..358,383 | ..... 109.8100 | .........367,864 ..335000.........348,683 .. 14,238 02/12/2018| 02/01/2029
665304FH9 ... | NORTHERN KY UNIVGENRCPTS .............. [..... e 20 1.EFE 1,091,779 | ... 108.6330 | ... 1,151,510 1,080,000 | ....... 1,074,465 .. 31,800 (04/28/2016| 09/01/2027
667300DA2 ...| NORTHWEST ALLEN CNTY IND MIDDLE SCHBLDG . ... .. 1.BFE ..371,166 | ..... 1004170 | ......... 360,421 .. .. 360,000 .. 14,400 (02/12/2018| 01/15/2022
673588ENS5 ...| OAKLAND UNIVMICHREY .............cocen [onee, 1.EFE 1,000,000 | ..... 103.3570 | ... 1,033,570 | .. 1,000,000 | ... .. 32,200 (02/12/2018| 05/15/2023
67419AAB7 . ..| OAKWOOD VLG OHIO NAT GAS DISTR SYSREV . | ..... e 20 3B ..653,029 |..... 107.1780 | .........680,580 ..635000.... .. 36,830 [02/12/2018| 04/01/2029
677555Q23 ... OHIO STECONOMICDEVREV .................|..... e 20 1.BFE . 1041780 | ... 630,277 ..605,000.... .. 27,821 (02/12/2018| 06/01/2027
678553BZ0 ... | OKLAHOMA CITY OKLA ECONOMIC DEV TR TAXA| ... .. R O 1.CFE .. 826,400 ..840,000|.........840,000 | ............oo0 [ oeeiiii L e [ 1891 1891 [MS L5604 08/11/2021| 03/01/2031
681725KS5 .. .| OMAHA NEB ARPT AUTHARPTREV ............[..... 2 1.EFE 1,121,250 1,000,000 .. 40,000 (02/12/2018| 12/15/2032
682832GC8 .. | ONONDAGA N Y CIVIC DEV CORP REV R PP 12 1.DFE 1,992,106 1,925,000 .. 53,284 (06/17/2020| 12/01/2037
68285TAG4 ... ONSLOWCNTYNCLTDOBLIG ......... A B 2 1.DFE 299,451 ..290,000 ] .... .. 11,600 (02/12/2018| 06/01/2025
708292GL5 ... | PENNINGTON CNTY SDCTFSPARTN ..........|..... R A 1.BFE 299,760 ..280,000.... .. 11,200 (02/12/2018| 12/01/2030
70869PNB9 .. .| PENNSYLVANIA ECONOMIC DEV FING AUTHREV | ..... U PUUR PO 1.DFE 2,577,064 2,585,000 .. 46,487 (08/11/2021 06/15/2036
709235Q32 ... | PENNSYLVANIASTUNIV ..o [, U PUUR PO 1.CFE 1,674,695 1,655,000 .. 47,796 12/10/2020| 09/01/2050
715029FX7 ... | PERRY TWP IND MULTI SCHBLDG CORP ....... [ ..... e 2 1.BFE 750,893 ..750,000 | ... .. 30,000 [11/16/2011| 07/15/2024
717893R37 ... | PHILADELPHIA PAWTR & WASTEWTRREV ..... |..... U PO 1.EFE 749,055 ..750,000 | .... .. 11,145 (07/23/2020| 11/01/2026
71884AWS4 . . | PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX ... | ..... e 20 1.CFE 864,544 ..850,000(.... .. 31,535 [10/22/2014| 07/01/2025
724795BDO ... | PITTSBURGH & ALLEGHENY CNTY PASPORTS & | ..... L2 1.EFE 1,450,476 1,365,000 .. 53,522 (02/12/2018| 12/15/2025
73358W4V3 .. [PORTAUTHNY&NJ ... e 1.EFE 1,020,836 1,015,000 .. 10,809 (07/02/2020| 07/01/2023
73358WAH7 .. [PORTAUTHNY&NJ ... e 1.EFE 1,047,914 ..925,000] .... .. 54,196 (02/12/2018| 12/01/2024
73358WCW2 . [PORTAUTHNY&NJ ... [ . 1.EFE 533,876 ..385,000.... .. 21,741 (12/09/2020| 11/01/2040
73474TATT7 ... | PORT MORROW ORE TRANSMISSION FACSREV | ..... R 1.CFE 1,084,093 1,110,000 .. 28,227 (12/09/2020| 09/01/2040
73474TAU4 .. .| PORT MORROW ORE TRANSMISSION FACSREV | ..... 1 1.CFE 1,578,287 1,665,000 .. 29,874 [12/10/2020| 09/01/2043
735000TS0 ... | PORT OAKLAND CALIFREV ................... [..... R 1.EFE 25,006 L..25000] ... 25552 ) o e B s s [ 2099 L B2 [ MN L 8T 478 12/11/2020| 05/01/2030
735000TT8 ... | PORT OAKLAND CALIFREV ................... [..... R 1.EFE 996,720 1,000,000 | ....... 1,008,168 | ............... [ (B2) L [ [ 2199 2102 (MN L3865 12/01/2021| 05/01/2031
735000TV3 ... | PORT OAKLAND CALIFREV ..........coovovens [onee, 1 1.EFE 461,484 .. 455,000 ... 9,738 [11/20/2020| 05/01/2033
74442PDZ5 .. .| PUBLICFINAUTHWISREV ............oovvnfonee, 1 1.BFE 1,152,824 1,080,000 .. 35,404 (08/10/2017 | 07/01/2029
751100JA7 ... | RALEIGH N C COMB ENTERPRISE SYSREV ..... |..... 1.AFE 1,003,000 1,000,000 .. 21,400 [05/03/2013| 03/01/2022
753387CHO ...| RAPIDCITY SDWTRREV ... e, U 1.DFE 274,643 ..250,000 | .... .. 10,000 [02/12/2018 11/01/2029
762197B91 ... | RHODE ISLAND HEALTH & EDL BLDG CORPHIGH | ..... U PO 1.EFE 925,974 ..900,000 | ... .. 15,828 [12/04/2020| 08/15/2030
767169DX0 ... | RIO RANCHO N MEX GROSS RCPTS TAXREV ... | ..... e 20 1.EFE 775,935 ..750,000 | .... .. 22,875 (04/25/2013| 06/01/2023
767175HES ... | RIO RANCHO N MEX WTR & WASTEWTR SYSREV | ... e 2 1.DFE 217,779 | .. 255,000 .. 10,200 [02/12/2018| 05/15/2029
773038DQ4 .. | ROCKDALE CNTY GAWTR & SEWAUTHREV ....|..... e 20 1.CFE 1,038,520 | .. 1,000,000 .. 32,100 (03/12/2013| 07/01/2025
783186UHO ... RUTGERSSTUNIVNJ .......................|..... U I 1.EFE 2,239,5% | .. 2,160,000 .. 47,002 (08/11/2021| 05/01/2032
78764YDH7 .. | ST CHARLES CNTY MO PUB WTR SUPPLY DISTN | ... 2 1.BFE 275,158 | ... 250,000 .. 10,000 [02/12/2018 12/01/2031
790608ES8 ... | ST JOSEPH CNTY IND ECONOMICDEVREV .....|..... e 20 1.GFE 286,963 | .. 250,000 . .. 10,000 (02/12/2018| 04/01/2028
791023AK0 . .. | ST LANDRY PARISHLARD DISTNO 1 SALEST .. |..... T R 1.CFE  |.........248583|.....103.2020 |......... 258,005|......... 250,000 |.........249667 |............... |............0277 | ..o oo [L00..8000 L. 3B IMS L2500 ... 7,500 [02/12/2018| 03/01/2023
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79165TRS2 .. .| ST LOUIS MO MUN FIN CORP LEASEHOLDREV .. | ..... 2. 1FFE  |....... 1,040,000 | ..... 106.4120 | ....... 1,106,685 ....... 1,040,000 | ....... 1,040,000 02/12/2018| 04/15/2031
79467BANS .. .| SALES TAX SECURITIZATION CORPILL .........|..... 1 1.DFE e 4223640 ... 107.7490 | ...... . 4,000,000 ....... 4,188,272 09/26/2019 01/01/2032
79588VAMY .. | SAMPSON CNTYNCLTDOBLIG ........ U PO L2 1.F FE ... 1103760 | ... ..250,000 | .... 02/12/2018| 12/01/2028
798153NJ7 ... | SAN JOSE CALIF FING AUTHLEASEREV ........[..... 1 1.CFE . .50,000 | .... 12/11/2020| 06/01/2029
798153NK4 ... | SAN JOSE CALIF FING AUTHLEASEREV ........[..... 1 1.CFE .30,000.... 12/11/2020| 06/01/2030
80483CNQO .. | SAVANNAH GA ECONOMIC DEVAUTHREV ......[..... L2 1.EFE 295,000 | ... 02/12/2018| 06/15/2031
805091CL7 ... | SAVANNAH VALLEY TENN UTIL DIST HAMILTON . | ..... 1 1.CFE ..500,000 | ... 04/26/2012| 06/01/2023
818614FC8 ...| SEYMOURIND SEWWKSREV ................. | ..., L2 1.CFE ..260,000 | .... 02/12/2018| 07/01/2027
837151WE5 .. | SOUTH CAROLINA STPUB SVCAUTHREV ......[..... .o [ooiiiins 1.FFE ..610,000 ... 04/20/2012| 12/01/2022
837545JU7 ... | SOUTH DAKOTA CONSERVANCY DISTREV ... |..... 1 1.AFE ..750,000 | ... 08/13/2014 08/01/2025
83755LXE1 ... [ SOUTH DAKOTA ST BLDG AUTH REV ol 2. 1.BFE ..350,000 .... 02/12/2018| 06/01/2029
83755LZX7 ... | SOUTH DAKOTASTBLDGAUTHREV ...........|..... 2. 1.BFE ..380,000.... 02/12/2018| 06/01/2031
83756CHU2 .. | SOUTH DAKOTAHSG DEV AUTH ..... A IO [ (P 1AFE ..935,000] .... 02/12/2018| 05/01/2024
847184TP3 ... | SPARTANBURG SCWTRWKSREV .............|..... 2. 1.CFE ..250,000 ] .... 02/12/2018| 12/01/2028
85732MK30 ... STATE PUB SCH BLDG AUTHPACOLLEGEREV . | ..... 2. 1.EFE 1,380,000 | .... 02/12/2018| 05/01/2030
880558FCO ... | TENNESSEE STSCHBDAUTH ..o e, L2 1.BFE ..650,000 | .... 09/03/2014| 11/01/2025
88213ABV6 ...| TEXASA&MUNIVREVS ..o | onee, 1 1.AFE ..750,000 | .... 01/07/2015| 05/15/2024
88213ACN3 .. | TEXASA&MUNIVREVS .......cooovvevienn | onee, L2 1.AFE 1,000,000 | ... 07/01/2015| 05/15/2026
88213ADST ...| TEXASA&MUNIVREVS ..o | onee, 1.AFE ..750,000 | ... 03/22/2016| 05/15/2025
882806EQ1 ...| TEXAS TECH UNIV REVS IAM COML PAPERNTS . | ..... 1.BFE ..750,000 | .... 03/18/2015| 02/15/2023
882806HGO .. | TEXAS TECH UNIV REVS IAM COML PAPERNTS . | ..... 1.BFE e 99 . 1,000,000 | ... 07/09/2020| 02/15/2025
889379QP1 ... TOLEDOOHIO SEWSYSREV ..................[..... 1EFE  |.........246935]|..... 106.2980 | .........255115|......... 240,000 02/12/2018| 11/15/2024
890625AL0 ... | TOPEKA KANS PUB BLDG COMMN LEASEHOLD
REV ... 2. 1EFE  |.........982390(..... 1001770 | ....... 1,001,770 | ....... 1,000,000 11/06/2013| 12/01/2025
891371AK2 ... | TORRANCE CALIF JT PWRS FING AUTH LEASER | ..... ST 1.CFE  |.......2650000]..... 103.3620 | ....... 2,739,093 | .. 2,650,000 10/15/2020| 10/01/2030
90470PANS .. .| UNIFIED FIRE SVC AREA UTAH LOC BLDG AUTH . | ..... L2 1CFE  |.........924012..... 105.7360 | ... 951,624 900,000 07/21/2016| 04/01/2030
913366KB5 ... [ UNIV CALIF REGTS MED CTRPOOLEDREV ..... |..... 12 1DFE  |.......2840197|..... 102.8280 | ... 2,796,922 2,720,000 01/12/2021| 05/15/2050
914023LH7 ... [ UNIVERSITY AKRON OHIO GENRCPTS .........|..... 2. 1FFE  |.......1069940]..... 109.3210 | ... 1,093,210 1,000,000 05/20/2016| 01/01/2031
914026QN2 .. | UNIVERSITY ALAGENREV .......... I P L2 1.CFE .105.1210 | ... 462,532 440,000 02/12/2018 10/01/2029
91412HFQ1 .. | UNIVERSITY CALIFREVS ... e 1 1.CFE .. 982450 | ....... 2,849,105 2,900,000 12/17/2021| 05/15/2028
91412HGE7 .. | UNIVERSITY CALIFREVS ............covvne [onnn, 12 1.CFE .. 989740 | ... 732,408 740,000 07/10/2020| 05/15/2025
91417KE64 .. . | UNIVERSITY COLO ENTERPRISE SYSREV ...... [ ..... . 1.BFE .108.7380 | ... 271,845 250,000 02/12/2018| 06/01/2028
91428LNM4 .. | UNIVERSITY HAWAIIREV ........ooovineninen [onee, 12 1.DFE .. 994620 | ... 1,457,118 1,465,000 10/15/2020| 10/01/2032
91476PPJ1 ... | UNIVERSITY OKLAREVS .........ocovvennn | onee, 1.EFE ... 1012070 | ... 759,728 750,000 09/11/2015| 07/01/2022
91476PWN4 .. [ UNIVERSITY OKLAREVS ............ccoooni] e 1EFE | .........405000..... 100.1470 | ... 405,595 405,000 12/03/2020| 07/01/2030
9151154Y2 ... [ UNIVERSITY TEXPERMUNIVFD ...............|..... L2 1AFE | .........266625]..... 107.5930 | ... ..268,983 | .. 250,000 02/12/2018| 07/01/2029
9151158F9 ... | UNIVERSITY TEX PERMUNIVFD ... [ 12 1AFE  |.......1037928]..... 114.8950 | ... 1,275,335 | .. 1,110,000 03/11/2019 07/01/2047
917567EX3 ... | UTAH TRAN AUTH SALESTAXREV .............[..... 12 1.CFE  |.........220,000..... 105.5090 | ... ..232,120 220,000 11/07/2019| 12/15/2042
92774GKU8 .. | VIRGINIA BEACH VA DEV AUTHPUB FACREV ... |..... 2. 1BFE  |.........266486]..... 1113540 | ... 278,385 250,000 02/12/2018 07/15/2027
92778LBK5 .. . | VIRGINIA COMWLTH UNIV HEALTH SYS AUTHRE | ..... 1 1DFE  |.........803220..... 105.5630 | ... 791,723 750,000 06/09/2017 | 01/01/2024
92778VEUS ...| VIRGINIA COLLEGE BUILDING AUTHORITY ......|..... 1 1.BFE ... 104.4880 | ... 783,660 750,000 07/19/2017 | 02/01/2025
92778VKB3 ... | VIRGINIA COLLEGE BUILDING AUTHORITY ......|..... 1 1.BFE .. 981640 | ... 981,640 1,000,000 07/17/2020| 02/01/2027
92812VBZ8 ... | VIRGINIASTHSGDEVAUTH ...........ccovns [nne, L2 1.BFE .....101.6640 | .........508,320 | .. 500,000 10/29/2014| 11/01/2024
928172WD3 .. | VIRGINIA ST PUB BLDG AUTH PUB FACSREV ... |..... 1 1BFE  |.........953811|..... 108.8850 | ... 1,088,850 | .. 1,000,000 02/12/2018| 08/01/2024
92818MPR5 .. | VIRGINIA STRES AUTH CLEANWTRREV ....... [..... L2 1.CZ | 141895 ... 1101740 | ......... 148,735 135,000 . . 02/12/2018 11/01/2028
92818MQK9 .. | VIRGINIA ST RES AUTH CLEANWTRREV ....... [..... L2 1CFE  |.........283789|..... 107.9650 | ... 291,506 270,000 .. 1,800 .. 02/12/2018| 11/01/2028
93638RFR1 .. | WARSAW IND MULTI-SCHBLDGCORP ......... |..... 2. 1.BFE 1117860 | ... 1,117,860 1,000,000 . 18,444 | .. 02/12/2018| 07/15/2030
946303D27 ... | WAYNE STUNIVMICHUNIVREVS ..............[..... 1 1.EFE .. 995550 | ... 1,443,548 1,450,000 33421 .. 07/17/2020| 11/15/2026
946363LA4 ... | WAYNE TWP IND MARION CNTY SCH BLDG CORP | ..... 2. 1.BFE ..... 1095120 | ... 410,670 375,000 .. 6917 .. 02/12/2018| 07/15/2026
952753DV0 ... WEST FARGONDWTR&SWRREV ............[..... 2. 1EFE | .........204269 ..... 100.2760 | ... 285,787 285,000 1,781 .. 02/12/2018| 11/01/2023
95308RJH3 . ..| WEST HARRIS CNTY TEX REGL WTR AUTHWTRSS] ... L2 1EFE  |.........264949|..... 1114590 | ... . 278,648 250,000 444 02/12/2018| 12/15/2029
953699CU7 ...| WEST LAFAYETTE INDREDEVAUTH ........... |..... 2. 1DFE  |.........256280(..... 110.3130 | ... . 264,751 240,000 3750 .. 02/12/2018| 08/01/2030
957897HKO ... WESTERN CAROLINAUNIVNCREV ............[..... 2. 1DFE  |.........265658(..... 11.7210 | ... 279,303 250,000 .. 2500 .. 02/12/2018| 10/01/2030
967338XE9 ... | WICHITAKANS WTR & SWRUTILREV .......... [..... L2 1DFE  |.........356317 [..... 105.7000 | ... 364,665 345,000 3019].. 02/12/2018 10/01/2029
975680CR8 .. .| WINSTON-SALEM N C LTD OBLIG ... U P 1.BFE .0...101.7380 | ... 239,084 235,000 ... . 881 02/12/2018 06/01/2022
98851WAK9 .. | YUMA ARIZPLEDGEDREV ....................|..... T 1DFE  |..........30,000]...... 99.6270 |.......... 29,888 | .. .. 30,000 C 291 01/13/2021 07/15/2030
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations XXX 215,718,822 | ..... 206,360,000 . 1,650,234 XXX [0 XXX
U.S. Special Revenue, Special Assessment - ReSIdentla Mortgage-Backed Se
30711XEP5 ... [ CAS 2017-C01 1M2 CMORMBS ...............[..... B 1A .........542054 . ... 103.0739 | ......... 518,067 |......... 502,617 (12,189) 03/04/2019( 07/25/2029
30711XUXO0 ... CAS 2017-C07 1M2 - CMO/RMBS . R P L4 1A [.......3443862|..... 101.5819 | ....... 3455471 .. 3,401,660 .. (3362) ] ... 10/02/2019| 05/25/2030
31335BQL3 ...[FHG61359-RMBS .................ccooooeen e L4 1A ... 1040669 ..... 108.3526 .. 1,130,418 | .. 1,043,278 ... (150) | ... 04/20/2018| 03/01/2048
3133KINES ...| FHRA3089-RMBS ...........ccovveeinnnn [ornn, 4 1A ... 3334007 |..... 102.6277 .. 3,249,339 | .. 3,166,143 ...8503]... 07/13/2020| 07/01/2050
3136B1UG7 .. | FNR 2018-26 DH - CMO/RMBS U PO 4 1A |....900,132 ... 104.0913 | .........932,297 | .. .. 895,654 . L(181)] ... 05/10/2018| 06/25/2046
3138ERYX2 .. | FNALO725-RMBS .............cccovoeeei. oo, L4 1A |.......1684,086]..... 108.7780 | ....... 1,839,675 ....... 1,691,221 [ ....... 1684463 | ............... | (83) 04/25/2018| 01/01/2047
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3138WHNF5 .. [ FNAS7589-RMBS ............ccoovviiinnnn [onnns L4 1A | 2,636,572 ..... 108.3294 | ....... 2,836,241 ....... 2618163 | ....... 2,637,225 MON . 91,636 |01/08/2019| 07/01/2046
3140J76B6 ... [FNBM3565-RMBS .......................... | ... L4 1A s 1290879 ... 106.3762 | ....... 1415374 | .. 1,330,535 | ....... 1,291,428 MON .| ... .. 39,916 (04/19/2018| 10/01/2047
3140J86V0 ... | FNBM4483-RMBS ..........oovvvinnnenen|onen, 4 1.A 521,078 ... 109.7051 | ... .554,326 | .. ..505288 [ .........520,564 MON .|... .. 20,212 03/13/2019| 09/01/2048
3140J9MES .. .| FNBM4856-RMBS ..........ovvvvvenenenan | oree, 4 1.A 766616 | ... 1103666 | ......... 820698 | .. L. T43611(......... 768,253 MON .|... . 29,744 103/13/2019| 04/01/2047
3140Q94H3 .. | FN.CA2623-RMBS ...........ovvvireeinnnn [oree, 4 1.A .. 1,879,762 |..... 109.7225 | ....... 2,019,604 | .. 1,840,648 | ....... 1,872,269 MON .|... .. 73,626 [12/17/2018| 11/01/2048
3140QDKP8 .. | FN.CA5701-RMBS ............c.o.oveviian i, 4. 1.A ... 4698787 |..... 102.8161|....... 4578234 | .. 4,452,837 | ....... 4,705,839 MON . |... ~111321 |07113/2020| 05/01/2050
2699999 Subtotal U.S. Special Revenue, SpeaalAssessmem Re5|dent|al Mortgage Backed Securmes ...... 22,738593 ... XXX ... |...... 23,349,744 | ...... 22,191,653 | ...... 22,686,324 XXX 677,323 |. XXX |[.. XXX.
U.S. Special Revenue, Special Assessment - ommercl IMortgage Backed Securities
3136AY2H5 | FNA2017-M14A2-CMBS ............coooon [ | | 4| LA L 1,699,904 | ..... 106.5590 | ....... 1,906,231 ....... 1,788,897 | ....... 1,739,466 MON .|........ 4274 ........ 52,995 |07/25/2018 | 11/25/2027
2799999 Subtotal U.S. Special Revenue, Special Assessment - Commercial Mongage Backed Secuntles AAAAAAA 1,699904 ... XXX ... [....... 1,906,231 | ....... 1,788,897 | ....... 1,739,466 XXX ... 4274 ........ 52,995 [. XXX Lo XXX
3199999 Subtotal - U.S. Special Revenue, Special Assessment [ 237,203278 ... XXX ... |..... 240,974,797 | ..... 230,340,550 | ...... 235,571,374 XXX |.... 1,703,667 |...... 6,284,168 | . XXX |.. XXX .
Industrial & Miscellaneous (Unaffiliated) - Issuer 0bI|gat|ons
00185AAC8 ...[AONPLC .............ccooiiiiiiiiiiiiiiiiia e 12 2AFE  |.........167,808(..... 1M7.7595 | ......... 206,079 | ......... 175,000 [ ......... 168,424 MN ... 800 .. 7,788 [04/20/2018| 05/24/2043
00185AAD6 ... AONPLC .. R C 12 .. 2AFE  |.........263045]..... 104.7266 | ... ..272,289 | .. ..260,000.........261,106 MN .. [... . .. 10,400 (06/08/2018| 11/27/2023
00208RCEQ .. |AT&TINC ...t [, 12 .. 2BFE 1,052,333 1,000,000 | ....... 1,007,568 MS .. .. 39,000 (02/12/2018| 03/11/2024
00206RGLO .. [ AT&TINC .... . O R 12.. 2BFE 388,940 .. 350,000 FA .. .. 14,350 [04/20/2018| 02/15/2028
00208RMM1 .. | AT&TINC ...t [, 12.. 2BFE 5,801,712 5,935,000 | .... .. . 148,820 (12/07/2020| 12/01/2033
m 002824BB5 ... | ABBOTT LABORATORIES . e 12.. 1.F FE 1,050,409 1,000,000 MS .. .. 29,500 [02/12/2018| 03/15/2025
by 002824BH2 ...| ABBOTT LABORATORIES ..........c.oeovivnenfonnn, 12.. 1.F FE 1,481,978 1,075,000 | ... MN .. .. 52,875 [11/26/2018| 11/30/2046
o 002824BN9 ... | ABBOTT LABORATORIES ..........c.oeevivvenfonnn, 12 .. 1.FFE 196,189 ..150,000 | ... AO .. ... 7,125 (01/23/2019| 04/15/2043
= 002824BP4 ... | ABBOTT LABORATORIES .............ccoovvuii] nnns 12 .. 1.FFE 1,939,034 2,000,000 | .... Jo .. 25,300 (06/22/2020| 01/30/2028
00287YAP4 .. .[ABBVIEINC ... [ 12 .. 2BFE 523,548 ..515,000 ] .... MN .. .. 16,480 [06/08/2018| 11/06/2022
00287YBC2 ...[ABBVIEINC ... [ 12 .. 2BFE 203,697 ..195,000 ] .... MN .. ... 7,313 [09/13/2018| 11/14/2023
00287YBDO ...[ABBVIEINC ... e 1200 2BFE 2,919,935 2,250,000 | .... MN .. . 109,688 (09/13/2018| 11/14/2048
00388WAH4 .. | ABU DHABI NATIONAL ENERGY COMPANY PJSC .| ..... [ 1.DFE 227,239 ..200,000 ] .... AO .. ... 8,000 (09/26/2019| 10/03/2049
00440EAW? .. [ CHUBB INAHOLDINGS INC .............cccvvui|vnnns e 1200 1.FFE 218,327 ..175,000 | ... MN .. ... 7,613 (04/20/2018| 11/03/2045
00507UASO ...| ALLERGAN FUNDING SCS .. A Cl|....12... 2B 361,963 ..350,000.... MS .. .. 13,300 (04/20/2018| 03/15/2025
00724PAA7 ...|ADOBEINC .............ccovninn U P U OO (PO 1.FFE 1,314,388 1,300,000 FA .. .. 22,100 [01/22/2020| 02/01/2023
00774MAES5 .. | AERCAP IRELAND CAPITALDAC ..........ooovufovee. c 12 .. 2.CFE 446,221 ..420,000 Jo .. 16,275 (04/20/2018| 01/23/2028
007944AF8 ... | ADVENTIST HEALTH SYSTEM .. U PO 12.. 1.FFE 2,742,880 2,630,000 ... MS .. [.......25879] . ...ooovinn.. 12/29/2021| 03/01/2029
00912XAT1 ... | AIRLEASECORP .........oviiiiinnnaianns [ore, 12.. 2BFE 553,967 ..540,000 | .... MS .. .. 16,200 (06/08/2018| 09/15/2023
00912XBFO ...| AIRLEASECORP ........ . I 12.. 2BFE 575,374 ..520,000 | .... AO .. .. 24,050 [09/10/2018 10/01/2028
00914AAHS5 ...| AIRLEASECORP .......cooviiiiinnnaienns [one, 12 .. 2BFE 3,766,223 3,600,000 ... Jo . 123,863 [07/08/2020| 07/01/2025
020002BG5 ...[ ALLSTATECORP ...........ccooiiiiiiiiiiaan] v 12 1.GFE 164,080 ..140,000 | .... FA .. ... 5,390 (06/05/2019| 08/10/2049
02209SAU7 ...[ALTRIAGROUPINC ... e 12 2BFE 361,917 ..350,000 .... MS .. ... 9,188 (04/20/2018| 09/16/2026
023135BC9 ... [ AMAZON.COM INC .. FEUUUTTT 12 1.DFE 756,687 ..700,000 ] .... FA .. .. 22,050 (11/17/2017| 08/22/2027
023135BJ4 ... [AMAZON.COMINC ...........................|..... 12 1.DFE 2,442,678 2,000,000 | .... FA .. .. 81,000 (12/10/2018| 08/22/2047
0258MOEL9 .. .| AMERICAN EXPRESS CREDITCORP ............[..... L2 1.FFE 372,788 .. 350,000 MN .. .. 11,550 (04/20/2018| 05/03/2027
026874DL8 ... | AMERICAN INTERNATIONAL GROUPINC ........[..... 12 2AFE 1,604,650 1,250,000 AO .. .. 59,375 [12/12/2018| 04/01/2048
026874DQ7 .. | AMERICAN INTERNATIONAL GROUP INC U PO 12 2AFE 1,751,898 1,700,000 ... .. 42,500 [05/06/2020| 06/30/2025
03027XAB6 ...| AMERICAN TOWERCORP ........... U U I 2.CFE 534,362 ..520,000 Jo .. 18,200 (06/08/2018| 01/31/2023
03027XAR1 ...| AMERICAN TOWER CORP ...........coovennenufnnn, 12 2CFE 1,960,147 1,825,000 Jo .. 65,700 [11/26/2018| 01/15/2028
030360AD3 ... | AMERICAN UNIVERSITY .........ccoovvveenn [onnn, U I 1.EFE 1,289,322 1,120,000 AO .. .. 41,126 (01/13/2021| 04/01/2049
031162BV1 ... |AMGENINC ..ot [, 12 2AFE 790,125 ..750,000 | ... MN .. .. 27,188 (02/12/2018| 05/22/2024
031162CD0 .. .| AMGENINC ........oviiiiniiiinineaes [, 12 2AFE 2,233,372 1,800,000 .. .. 82,134 [11/26/2018| 06/15/2048
032095AL5 ... | AMPHENOL CORP .................. P P 12 2.AFE 2,522,336 2,575,000 MS .. |.......16838|.............. 09/07/2021| 09/15/2031
03522AAJ9 ... | ANHEUSER-BUSCH COMPANIESLLC ...........[..... 12 2.AFE 266,219 ..210,000 FA .. .. 10,290 (04/20/2018| 02/01/2046
035240AV2 ... | ANHEUSER-BUSCH INBEV WORLDWIDEINC ... | ..... 12 2.AFE 2,902,622 2,650,000 | .... D T2 12/14/2021| 06/01/2030
035242AP1 ... | ANHEUSER-BUSCH INBEV FINANCEINC ........|..... 12 2.AFE 699,843 ..650,000 ] .... FA .. .. 23,725 [11/17/2017| 02/01/2026
036752AB9 ... [ANTHEMINC ... [ 12 2BFE 1,095,454 1,000,000 | .... JD .. .. 36,500 (02/12/2018| 12/01/2027
036752AK9 ... [ ANTHEMINC ... . A 12 2BFE 145,385 ..130,000 .... MS .. ... 4,810 (09/04/2019| 09/15/2049
037833AK6 ... [ APPLEINC ..... . AT I R 1.BFE 2,045,780 2,000,000 | .... MN .. .. 48,000 (04/09/2014| 05/03/2023
037833BX7 ...|APPLEINC ..... UTUUTN 12 1.BFE 645,449 ..490,000 | .... FA .. .. 22,785 (04/20/2018| 02/23/2046
037833DQ0 .. | APPLEINC ..... UTUUTN 12 1.BFE 470,671 ..455,000 | .... MS .. .. 13,423 (09/04/2019| 09/11/2049
037833DT4 ... | APPLEINC .....\'voveinaiiieieie [, 1.2 1.BFE 1,944,990 1,950,000 | ... MN .. 21,938 [05/04/2020| 05/11/2025
052528AL0 ... | AUSTRALIA AND NEW ZEALAND BANKING GROUP| ... c .2 2AFE 354,029 ..345000 (... W .. 10,178 [01/14/2020| 07/22/2030
05369AAC5 ...| AVIATION CAPITAL GROUPLLC ..o e, 12 2.CFE 1,028,927 1,000,000 | ... MN .. .. 38,750 (05/01/2018| 05/01/2023
05526DBBO .. .| BAT CAPITALCORP ............ O 12 2BFE 1,364,410 1,300,000 | ... FA .. .. 46,241 (04/20/2018| 08/15/2027
05565EAH8 ... BMWUSCAPITALLLC ....................... ] ... 12 1.FFE 366,132 ..350,000 ] .... AO .. ... 9,800 (04/20/2018| 04/11/2026
05565QDA3 .. | BP CAPITAL MARKETS PLC P I C .1 1.FFE 372,539 ..350,000 .... MS .. .. 12,271 (04/20/2018| 03/17/2025
05583JAC6 ...[BPCESA ................ R (P C 2.AFE .. 1,846,185 | .. 1,750,000 AO...|....... 1, . .. 61,250 (08/29/2018| 10/23/2027
05583JAE2 ... [BPCESA ....................................|..... C 2.AFE 2271746 | ....... 2,000,000 MS .. 007 ... 92,500 |09/05/2018| 09/12/2028
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05964HAES ... BANCOSANTANDERSA ... v C 1.GFE  |[......... 796,512 | ..... 102.3355 | ......... 818,684 |......... 800,000 |......... 799198 | ... 678 25,000 |11/17/2017 | 02/23/2023
05964HAJ4 ... [ BANCO SANTANDER SA ... A C 1.GFE 1544944 | ... . 111.9964 | ... 1,791,942 | .. 1,600,000 ....... 1,561,365 5,156 .. 70,064 (08/29/2018| 04/12/2028
05968LAM4 ...| BANCOLOMBIASA ... ... [ore, c 3AFE ..287,950 |......99.6250 |.........288,913 .. ..290,000 | .........288,707 . 394 ... 8,700 [01/23/2020| 01/29/2025
06051GFC8 .. | BANK OF AMERICACORP ...........ccvovevns|onnn, 1.FFE ..230,769 | ..... 131.3710 | ... 275,879 ..210,000 | .........229,021 (508) .. 10,500 (04/20/2018| 01/21/2044
06051GGC7 .. | BANK OF AMERICACORP ...........oovvvevns|onnn, L2 2AFE 2232395 |..... 109.1864 | ....... 2,538,584 2,325,000 | ....... 2,260,076 .9,342 .. 97,255 11/26/2018| 11/25/2027
06051GGFO0 .. | BANK OF AMERICACORP ............coovevns|onnn, . . 1.F FE ..668,525|..... 108.2445 | ... 703,589 ..650,000(.........660,163 (1,810) .. 24,856 [11/17/2017 | 01/20/2028
06051GGGS .. | BANK OF AMERICACORP ...........oovovenns|nnn, . . 1FFE  |.......1932200]..... 124.8549 | ....... 2,497,098 2,000,000 | ....... 1,935,884 1,245 .. 88,860 [12/10/2018| 01/20/2048
06051GHG7 .. | BANK OF AMERICACORP ............c.oeevn|onnn, . . 1.F FE 109.4761 | ... . 574,750 ..525000(.........519,804 . 817 .. 20,843 04/20/2018| 03/05/2029
06408RAB3 .. .| BANK OF NEW YORKMELLONCORP ........... [..... 25 ... 1.EFE 107.7107 | ... 565,481 ..525000(.........515303 .1,395 .. 18,071 (04/20/2018| 02/07/2028
06654DAB3 ... BANNERHEALTH ......... ..o [onnns 12 1.DFE 101.2920 | ... 1,048,372 1,035,000 1,085,676 (5,871) .. 24,198 (12/14/2020| 01/01/2030
06684QABS8 .. | BAPTIST HEALTHCARE SYSTEMINC ........... |..... 12 1.FFE 109.5346 | ... 3,395,573 3,100,000 | ....... 3,114,897 (321) .. 89,621 (10/16/2020| 08/15/2050
06738EBBO ...[BARCLAYSPLC ... ] e C . 125 .. 2BFE 104.0851 | ... 400,728 ..385,000......... 385000 ..........coiis i .. 16,701 [05/09/2018| 05/16/2024
07274NAL7 ... BAYERUSFINANCEIILLC .................... |..... 12 2BFE 111.7810 | ... 2,235,620 2,000,000 | .... 1,736 .. 87,500 (08/29/2018| 12/15/2028
07274NAY9 .. .| BAYERUS FINANCEIILLC ... [, [ I 2BFE 1125726 | ... 86,681 77,000 ... (1,446) ... 4,235 [10/25/2019| 08/15/2025
072863AH6 .. .| BAYLOR SCOTT & WHITEHOLDINGS ...........[..... 12 1.DFE .. 96.0301 (... 715,424 L. 745,000 ........ 745000 | ... .. 10,812 [01/14/2021| 11/15/2030
075887BW8 .. | BECTON DICKINSONAND CO ... [ e, 12 2.CFE .108.9900 | ....... 2,179,800 2,000,000 12,610 .. 74,000 [12/10/2018| 06/06/2027
075887BX6 ... | BECTON DICKINSON AND CO [RUTTTRTUN DU 12 2CFE 126.4477 | ... 1,896,716 1,500,000 . 143 .. 70,035 08/29/2018| 06/06/2047
09659W2A1 .. | BNP PARIBAS SA ... o, c . . 1.GFE 100.9311 ... 1,513,967 1,500,000 7,723 .. 44,250 (03/19/2018| 05/23/2022
09659W2F0 .. | BNP PARIBASSA .....veiiieeneneee o, c 1.GFE 1121316 | ... 1,233,448 1,100,000 (715) .. 48,400 [02/04/2019| 08/14/2028
09659W2K9 .. | BNP PARIBAS SA ...\ o, c 25 1.GFE 102.9466 | ... 355,166 ..345000 [ ......... 345,000 | ....oiiiiiiiiin | .. 10,529 [01/06/2020| 01/13/2031
110122CW6 .. | BRISTOL-MYERS SQUIBBCO ..........c.ovveen|onne. U I 1.FFE . 101.4306 | ... 760,730 ..750,000 | .... . 489 .. 24,375 (08/14/2012| 08/15/2022
110122DQ8 .. | BRISTOL-MYERS SQUIBBCO ..................f. o0 12 1.FFE .. 952573 ... 3,214,934 3,375,000 12,635 | .. .. 48,938 (04/29/2021| 11/13/2030
11134LAR0 ...| BROADCOMCORP ... | 12 2.CFE . 106.8158 | ... 2,579,602 2,415,000 27,072 .. .. 84,525 (11/26/2018| 01/15/2028
11135FAV3 .. .| BROADCOMINC ............ccooiinn [oen R 2.CFE 1,967,362 1,925,000 | ....... 1924918 ............... ... 43|. .. 43,313 [05/05/2020| 11/15/2023
114250AN4 .. .| BROOKLYNUNIONGASCO ................... [..... 12 2.AFE 787,617 750,000 (2,447) | .. .. 25,553 [07/26/2017| 03/10/2026
12189LAGS .. .| BURLINGTON NORTHERN SANTAFELLC .......|..... 12 1.GFE 239,424 185,000 (496) ... 9,158 [01/23/2019| 09/15/2041
125523AK6 ... |CIGNACORP ... 12 2.AFE 2,366,078 1,825,000 | ....... 1,821,731 ... [ 571|. .. 89,425 (09/06/2018| 12/15/2048
12572QAG0 .. |CMEGROUPINC ... 12 1DFE 839,930 800,000 (808) .. 24,000 (03/23/2016| 03/15/2025
126408HNG .. .| CSXCORP .......ovveiiiiiiiniiiianenae [ 12 2AFE 3,116,292 2,400,000 . 440 . 114,000 [11/29/2018| 11/15/2048
126650BZ2 ... | CVSHEALTHCORP .......oviveireinnn | enen 12 2BFE 759,572 750,000 112 .. 20,625 [11/26/2012 12/01/2022
126650CW8 .. | CVSHEALTHCORP .......vviveeveienn | 12 2BFE 4,847,562 4,500,000 6,135 . 184,500 [03/06/2018| 03/25/2025
126650CX6 ...| CVSHEALTHCORP .......vviveireinnn | enen 12 2BFE 207,250 185,000 ... 160 ... ... 7,955 (09/20/2018| 03/25/2028
126650CZ1 ...| CVSHEALTHCORP ........c.ovvivennnnen |enen 12 2BFE 640,567 490,000 L (213)] . .. 24,745 (04/20/2018| 03/25/2048
133131AX0 ... | CAMDEN PROPERTY TRUST .........cooevnn |onen 12 1.GFE 3,305,673 3,100,000 (11432) ] ... .. 97,650 [11/12/2019 07/01/2029
133434AA8 .. .| CAMERONLNGLLC ... oo 12 1.GFE 1,770,848 1,700,000 | ....... 1,700,000 | ............... [ .. 49,334 (12/05/2019| 07/15/2031
133434AD2 ...| CAMERONLNGLLC ...............ooo oo 12 1GFE  |..........55000.....107.9684 |.......... 59,383 . 55,000 . 2,036 {12/05/2019| 01/15/2039
13645RBFO .. .| CANADIAN PACIFICRAILWAYCO .............. [..... C 12 2BFE 2,941,409 2,900,000 | .......2942954 | ... | (189 s [ 2450002282 UD |l 5723 12/14/2021| 12/02/2031
14040HBW4 .. | CAPITAL ONE FINANCIALCORP ................[..... L2 2.AFE 381,250 350,000 .. 13,300 (04/20/2018| 01/31/2028
14040HCD5 .. | CAPITAL ONE FINANCIALCORP ................[..... 12 2.AFE 1,735,719 1,700,000 .. 44,200 (05/06/2020| 05/11/2023
14448CAP9 ...| CARRIER GLOBALCORP ................coooofoonn 12 2.CFE 5,114,980 5,000,000 . 124,650 (07/08/2020| 02/15/2027
14913Q3B3 .. .| CATERPILLAR FINANCIAL SERVICESCORP ..... |..... U I 1.FFE 6,985,069 6,800,000 . 146,200 11/04/2019 11/08/2024
15135BAR2 .. .| CENTENECORP ..........cvvveiinnnianen | oennn 12 3AFE 2,147,550 2,060,000 .. 87,550 [11/21/2019 12/15/2027
161175AY0 ... | CHARTER COMMUNICATIONS OPERATING LLC .| ..... 12 2CFE 231,226 210,000 .. 10,307 [04/20/2018| 07/23/2025
166754AS0 . .. | CHEVRON PHILLIPS CHEMICAL COMPANY LLC .. | ..... 12 1.GFE 3,204,198 3,000,000 . 111,000 02/27/2018| 06/01/2028
17252MAL4 .. .| CINTAS CORPORATIONNO 2 ... e 12 1.GFE 755,511 750,000 .. 24,375 (06/05/2012| 06/01/2022
17275RAN2 .. | CISCO SYSTEMSINC ........... P 1 1.EFE 1,081,004 1,000,000 36,250 |02/12/2018| 03/04/2024
17275RAW2 .. | CISCOSYSTEMSINC ... [oen ST 1.EFE 808,706 750,000 .. 26,250 (07/17/2015| 06/15/2025
172967LD1 ... | CITIGROUPINC ............................. ... . 125 .. 1.GFE .910,587 840,000 .. 32,651 (04/20/2018| 01/10/2028
172967MDO .. | CITIGROUPINC ............................ | ... 12 1.GFE 4,069,712 3,150,000 . 146,475 (12/12/2018| 07/23/2048
20030NBZ3 ...[ COMCASTCORP ...............ooooiieiiieii ] e 12 1.GFE 173,048 150,000 ... 6,000 [01/23/2019| 08/15/2047
20030NCS8 .. [COMCASTCORP .............cooviiieiiieeei e 12 1.GFE 1,136,352 1,040,000 .. 41,080 (10/04/2018| 10/15/2025
200340AT4 ... [COMERICAINC ... e L2 1.GFE 3,366,801 3,000,000 . 120,000 (02/01/2019| 02/01/2029
20268JACT ... | COMMONSPIRIT HEALTH ... FEUTUTTT P 12 2.AFE 175,655 150,000 ... 6,281 (08/07/2019| 10/01/2049
20268JAGS8 ...| COMMONSPIRITHEALTH ..........ccooooveen [onne, 12 2AFE 2,782,099 2,485,000 .. 89,876 [10/21/2020| 10/01/2050
20369EAAQ . ..| COMMUNITY HEALTH NETWORK INC (INDIANA) .| ..... U I 1.FFE 1,080,686 1,000,000 .. 42,370 [02/12/2018| 05/01/2025
21036PBC1 .. .| CONSTELLATION BRANDSINC ................ [..... 12 2.CFE 1,714,952 1,500,000 | ....... 1,504,229 .. 69,750 [12/13/2018| 11/15/2028
22160KAL9 .. .| COSTCO WHOLESALE CORP ... I 12 1.DFE 778,982 750,000 | ......... 752,313 .. 20,625 (08/02/2017 | 05/18/2024
22160KAM7 .. | COSTCO WHOLESALE CORP .............couuf.nn. 12 1.DFE 263,383 245,000 ...238,276 ... 7,350 (04/20/2018| 05/18/2027
225401AMO ...| CREDIT SUISSE GROUPAG ............oovn [oren, c 125 .. 2AFE 346,501 340,000 ..340,000 [ i e ... 8816 (09/04/2019| 09/11/2025
225433AF8 ... | CREDIT SUISSE GROUP FUNDING (GUERNSEY)L | ..... C 2.AFE 2,971,552 2,350,000 . 2,292,461 . 114,563 11/26/2018| 05/15/2045
22546QAP2 .. | CREDIT SUISSE AG (NEW YORK BRANCH) . R 1.FFE 530,061 500,000 498,020 .. 18,125 (04/20/2018| 09/09/2024
22822VAG6 .. | CROWN CASTLE INTERNATIONALCORP ........[..... 2.CFE 365,436 350,000 ... 342,566 11,200 |04/20/2018| 09/01/2024
22822VAKT .. .| CROWN CASTLE INTERNATIONALCORP ........[..... 2.CFE . 119,430 110,000 ... 105,984 4,180 |09/20/2018| 02/15/2028
22822VAT8 .. .| CROWN CASTLE INTERNATIONALCORP ........[..... 2.CFE 2,454,679 2,525,000 | ....... 2,448,685 28,406 |04/29/2021 01/15/2031
233851DL5 ... | DAIMLER FINANCE NORTH AMERICALLC .......|..... 1GFE  |.........998100|.....103.6682|....... 1,036,682 |....... 1,000,000 | ......... 999475 |..............0 | 376 37,000 |05/01/2018| 05/04/2023
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24703TADS ... DELL INTERNATIONALLLC ....................|..... 12 2BFE  [......... 187,143 | ..... 115.9300 | ......... 202878 | ......... 175,000 : . . o 468 10,535 |04/20/2018| 06/15/2026
25156PBB8 .. .| DEUTSCHE TELEKOM INTERNATIONAL FINANCES . .. .. Cl|....12... 2.AFE co.... 2024620 (..... 111.6447 | ....... 2,232,894 | .. 2,000,000 R e co 2431 .. 87,500 (08/29/2018| 06/21/2028
26078JAD2 ...| DUPONT DENEMOURSINC ..........covvve [ e, 12 2AFE ..1,950,000 | ..... 115.8938 | ....... 2,259,929 1,950,000 773 L. 92,138 (11/14/2018| 11/15/2028
26078JAF7 ... | DUPONT DE NEMOURS INC ... T PO 12 2AFE .. 2,067,340 |..... 140.3079 | ....... 2,890,343 2,060,000 14,264 | ..., 111,631 ]01/23/2019| 11/15/2048
26441CAT2 ...| DUKEENERGY CORP ..........ceovierianne [ornn, 1,2 2BFE ..863,080|..... 106.6541 | ... 1,086,541 1,000,000 | ... 12,500 [ ........ 37,500 |12/12/2018| 09/01/2046
26442CAN4 .. | DUKE ENERGY CAROLINAS LLC . T PO 120 1.FFE ..193029 | ..... 114.7139 | ... 212,221 ..185,000 | .... 1,871 ......... 7,400 |05/31/2019| 09/30/2042
26442TAC1 .| DUKE UNIVERSITY .......oiiiiiiinoaen [, U PUUR [P 1.BFE 1,085,580 | ... 1,274,785 1,000,000 | ... 10,193 | ........ 40,770 |04/01/2019| 10/01/2048
27409LAE3 ... | EAST OHIO GAS CO . T PO 120 1.FFE ..997,950 | .. 985,310 1,000,000 | ... .. 1,333 [........ 30,000 |06/11/2020| 06/15/2050
278062AE4 ...| EATONCORP ..... U PO U PUUR [P 2AFE ..156,071 .. 176,459 ..150,000 | ... .. 1,020 | ......... 6,225|05/31/2019| 11/02/2042
278642AL7 ... [EBAYINC .... RO 12 2.AFE .. 748,553 . 787,517 ..750,000 .... . 10,781 .. .. 25,875 (07/24/2014| 08/01/2024
278865BD1 ... ECOLABINC ............ O P 12 1.GFE ..996,965 |..... 1,082,178 1,000,000 | .... .. 2,708 .. .. 32,500 (02/12/2018| 12/01/2027
291011BG8 .. .| EMERSON ELECTRIC CO . AU e 1200 1.FFE 792,618 ..750,000 ] .... .. 1,969 .. .. 23,625 (05/21/2015| 06/01/2025
29273RBK4 .. .| ENERGY TRANSFERLP ..... N . e 120 2.CFE 594,688 ..550,000 ] .... . 4877 .. .. 23,100 (09/20/2018| 04/15/2027
29364DAU4 .. | ENTERGY ARKANSASLLC ....................|..... 120 1.FFE 1,135,653 1,060,000 .. 9275] .. .. 37,100 [05/09/2017| 04/01/2026
29379VBAQ .. .| ENTERPRISE PRODUCTS OPERATINGLLC ......|..... 120 2.AFE 126,309 .. 105,000 L1499 .. ... 5,093 (04/20/2018| 03/15/2044
29449WAA5 . . | EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. | ..... U PO 1.FFE 5,112,122 5,150,000 | ... 34,848 .. 72,100 [07/08/2020| 07/07/2025
29717PAVY ...| ESSEXPORTFOLIOLP ..., 12 2AFE 91,692 ...91,000.... . 710 ... 2,412/(02/04/2020| 03/15/2032
30231GAR3 .. | EXXON MOBIL CORP ... P P 120 1.DFE 765,780 750,000 | ... 6,815 .. 20,445 (05/11/2017 | 03/01/2023
31428XBB1 ...| FEDEXCORP ....... I U PUUR [P 2BFE 276,440 ..245000 | .... 4,185 .. 10,045 (04/20/2018| 02/01/2045
31428XCD6 .. | FEDEXCORP ......... . I 12 2BFE 1,001,496 1,000,000 | ... 3,067 .. 13,067 [04/20/2021 05/15/2031
m 316773CZ1 ... | FIFTH THIRD BANCORP ..... U P 120 2AFE 1,942,261 1,925,000 4,866 .. 31,281 (04/30/2020| 05/05/2023
—_ 31677QBS7 .. [ FIFTH THIRD BANK NA (OHIO) . R e 20 1.GFE 3,332,003 3,300,000 24,915 .. 59,400 (01/28/2020| 01/30/2023
o 337738AQ1 ...[FISERVINC ............... A 12 2BFE 292,753 .. 280,000 2,660 .. 10,640 (09/20/2018| 10/01/2023
© 337738AR9 ...[FISERVINC ........... A 120 2BFE 1,904,272 1,700,000 | ... 17,850 .. 71,400 (11/26/2018| 10/01/2028
337932AF4 ... [ FIRSTENERGYCORP ............... A U I 3AFE 266,620 ..255,000 ] .... 3,566 .. 11,475 (06/08/2018| 03/15/2023
345397A45 ... | FORD MOTOR CREDIT COMPANYLLC ..........|..... 12 3AFE 215,060 ..200,000 ] .... 4,081 ... 8542 (01/06/2020| 01/09/2027
345397A60 ... | FORD MOTOR CREDIT COMPANYLLC ..........|..... 120 3AFE 3,172,570 2,917,000 | .... 6,229 . 149,496 (06/16/2020| 06/16/2025
345397WW9 .. [ FORD MOTOR CREDIT COMPANY LLC ... e P 3AFE 519,217 ..500,000 ] .... 5,750 .. 18,320 (04/20/2018| 09/08/2024
345397782 ... | FORD MOTOR CREDIT COMPANY LLC e e 20 3AFE 512,461 ..500,000 | ... 7,820 .. 20,700 (09/12/2018| 02/15/2023
354613AK7 ... | FRANKLIN RESOURCES INC [ETTTUUTRIN B 1 1.FFE 1,108,987 1,080,000 7,636 .. 30,210 [04/07/2016| 03/30/2025
35671DCE3 .. | FREEPORT-MCMORAN INC . U PO 1,2 3AFE 263,925 ..255,000 (... 3,508 .. 10,519 [02/19/2020| 03/01/2028
361448AW3 .. | GATXCORP ............. P 1,2 2BFE 293,141 ..280,000 (... 2,300 ... 9,100 [04/20/2018| 03/30/2025
361448BA0 ... | GATXCORP ........ P 1,2 2BFE 198,532 ..185,000 | .... 1,907 | ......... 6,475]09/20/2018| 03/15/2028
36262GAA9 .. | GXOLOGISTICSINC ..., 1,2 2.CFE 3,180,366 3,250,000 | ... 26,864 ... 06/22/2021 07/15/2026
37045XBQ8 .. | GENERAL MOTORS FINANCIAL COMPANY INC .. .| ..... e 1200 2.CFE 378,309 ..350,000 .... 3,306 .. 14,000 (04/20/2018| 10/06/2026
37045XBT2 ... | GENERAL MOTORS FINANCIAL COMPANY INC ... ..... ]2 2CFE 247,368 ..225000 (... 4,459 ... 9,788 (09/20/2018| 01/17/2027
37045XCX2 .. .| GENERAL MOTORS FINANCIAL COMPANY INC .. .| ..... e 1200 2.CFE 3,716,597 3,600,000 3,025 .. 99,000 (07/08/2020| 06/20/2025
375558AZ6 ... | GILEADSCIENCESINC .......................|..... 12 2.AFE 1,058,298 1,000,000 14,583 .. 35,000 (11/13/2014| 02/01/2025
375558BA0 ... [ GILEAD SCIENCESINC ... FEUUUTTT 12 2AFE ... ... 71047 |..... 1225976 |.......... 85,818 ...70,000 1,313 ... 3,150 (04/20/2018| 02/01/2045
378272AN8 ... GLENCOREFUNDINGLLC .................... |..... 12 2.AFE 1,888,793 1,750,000 | .... 18,278 .. 70,000 (08/29/2018| 03/27/2027
378272AT5 ... | GLENCORE FUNDINGLLC ... [, 12 2AFE 735,706 ..700,000 | ... 8,743 .. 28,875 (03/12/2019 03/12/2024
404280BB4 ... [ HSBC HOLDINGS PLC ...... [UUTTTUTON PO Cloveiinnnn 1.GFE 565,932 ..525000 (... 2,048 .. 20,475 (04/20/2018| 05/25/2026
404280BS7 ... [ HSBCHOLDINGSPLC ... | e C|....25... 1.GFE 207,415 ..200,000 | .... . 944 ... 7,900 [05/10/2018| 05/18/2024
432833AF8 ... | HILTON DOMESTIC OPERATING COMPANY INC .| ... 1,2 3BFE 2,351,250 2,200,000 | ... 49,454 . 107,250 (06/10/2019| 01/15/2030
437076BH4 ...[ HOMEDEPOTINC ... e 12 1.F FE 258,683 ..210,000 | ... 2,231 ... 8,925 (04/20/2018| 04/01/2046
437076BW1 .. | HOME DEPOTINC ..... U P 12 1.FFE 2,254,862 2,000,000 ... 5417 .. 78,000 [12/10/2018| 12/06/2028
443510AG7 ...| HUBBELLINC ..... A P e 120 2.AFE 790,945 .. 750,000 8,375 .. 25,125 (11/09/2016| 03/01/2026
44962LAF4 ... | IHSMARKITLTD ........... R C 12 3AFE 1,734,375 1,500,000 29,688 .. 71,250 (08/29/2018| 08/01/2028
452308AT6 ... | ILLINOIS TOOL WORKS INC . AP PP 1200 1.FFE 1,045,575 1,000,000 11,667 .. 35,000 (02/12/2018| 03/01/2024
456837AU7 ...| INGGROEPNV ............ R Cl....2.... 1.GFE 4,654,528 4,700,000 32,900 .. 65,800 [06/24/2020| 07/01/2026
458140BH2 ...[INTELCORP ............................ N e 1200 1.EFE 2,562,231 2,475,000 7,748 .. 60,638 [12/05/2019| 11/15/2029
45834QAAT .. | INTEGRIS BAPTIST MEDICAL CENTERINC ...... |..... e 1200 1.GFE 3,450,288 3,000,000 43,917 .. 97,521 (10/08/2020| 08/15/2050
45866FAF1 .. .| INTERCONTINENTAL EXCHANGEINC .......... |..... e 120 1.GFE 850,557 ..800,000.... 7,302 .. 24,800 (08/18/2017| 09/15/2027
459506AK7 ... | INTERNATIONAL FLAVORS & FRAGRANCES INC . | ... 12 2BFE 1,922,829 1,700,000 19,963 .. 75,850 [11/26/2018| 09/26/2028
46124HAB2 .. [ INTUITINC ...ttt | 12 1.GFE 3,943,516 4,000,000 17,522 .. 39,689 [07/08/2020| 07/15/2025
46132FABB ... [ INVESCOFINANCEPLC .........oeoveiiian| e Clo. 1., 1.GFE 1,054,874 1,000,000 16,778 | ........ 40,000 |02/12/2018| 01/30/2024
46188BABS .. .| INVITATION HOMES OPERATING PARTNERSHIPL | ..... 12 2.CFE 2,971,164 3,000,000 10,733 [ 12/14/2021| 11/15/2028
46266TAAB ... [IQVIAINC ...t | 12 3.CFE 1,030,000 1,000,000 6,389 |........ 50,000 [05/10/2019| 05/15/2027
46625HRL6 ...[ JPIMORGAN CHASE & CO ... . | o 2., 1.FFE 1,534,613 1,500,000 4,838 .. 40,500 (03/19/2018| 05/18/2023
46625HRY8 .. | JPMORGANCHASE&CO ... | onnn. oo 1250 1.FFE 704,145 | .. 10,243 .. 24,583 (11/17/2017| 02/01/2028
46647PALO ... | JPMORGANCHASE&CO ... | onnn. oo 1250 1.FFE 1,292,634 | .. 5572 .. 43,604 (12/12/2018| 11/15/2048
46647PAR7 ...| JPMORGANCHASE&CO ... | onnn. o] 1250 1.FFE 1,506,615 | .. 10,326 .. 54,668 (04/16/2018| 04/23/2029
482480AG5 ...|KLACORP ... | o 120 2.AFE 207,116 | .. 2,209 | . ... 7,503 (03/20/2019| 03/15/2029
48305QAA1 .. | KAISER FOUNDATION HOSPITALS .. [P PO U I 1.DFE 1,511,529 | .. 1,500,000 13,125 . 52,500 (04/12/2017| 04/01/2022
49271VAD2 ...| KEURIGDRPEPPERINC ......................]..... o 120 2BFE  |.......169975|.....130.0906 |....... 2,276,586 | ....... 1,750,000 ,899 88,988 |11/26/2018| 05/25/2048
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49327M2U7 .. [ KEYBANKNA ... .. .. ..o | onnn P 1GFE  |....... 6,498,830 |..... 103.0318 | ....... 6,697,067 | ....... 6,500,000 | ....... 6,499,771 219,375 |02/28/2018| 03/07/2023
49456BAP6 . . .| KINDER MORGAN INC .. A B 12 2BFE ce 274051 110.8933 | .........310,501 | .. ..280,000......... 276,072 . .. 12,040 (04/20/2018| 03/01/2028
50220PAD5 ...| LSEGAFINANCINGPLC ..........ccoeevveecn | nnn, c 12 1.GFE .. 4988650 |..... 100.4563 .. 5022815] .. 5,000,000 ....... 4,989,394 . .. 62,500 [04/07/2021| 04/06/2031
50247VAB5 .| LYB INTERNATIONAL FINANCEBV ............. [..... c 1 2BFE 1,857,639 |..... 127.9256 .. 2,208,717 .. 1,725,000 ....... 1,662,052 1,491 .. 90,563 [11/26/2018| 07/15/2043
526057BZ6 ... | LENNARCORP ..........c.oviueiiraininen [onen, 12 2CFE  |.........144041]..... . ....159,393 .. ..150,000 [ ......... 147,273 . 1,074 ... 6,750 [11/01/2018| 04/30/2024
53944YADS ...| LLOYDS BANKING GROUPPLC ................ [..... c 1.FFE 3,021,511 .. 2,800,000 ....... 3,072,901 (51,544 . 105,000 (07/08/2020| 01/11/2027
539830BB4 ... | LOCKHEED MARTIN CORP ... U PO . 1.GFE ...89225( .. L 75000 (e TAO73 L 87 ... 3,053 (01/23/2019 12/15/2042
539830BP3 .. .| LOCKHEED MARTINCORP ....................[..... 12 1.GFE 2,653,331 2,700,000 | ... 2,997 .. 49,950 (04/29/2021 06/15/2030
55279HAKS .. .| MANUFACTURERS AND TRADERS TRUSTCO ... | ..... L2 1.GFE ..784,418 ..750,000 | .... 4,397 .. 21,750 [04/20/2018| 02/06/2025
55336VAKG ... [MPLXLP ... 12 .. 2BFE 408,750 ..375,000 ] .... 1,045 .. 15,469 (09/20/2018| 03/01/2027
55336VANO ...[MPLXLP ... 12 .. 2BFE 2,019,063 1,750,000 1,847 .. 82,250 (08/29/2018| 04/15/2048
55342UAJ3 .. .| MPT OPERATING PARTNERSHIPLP ............ [..... 12 .. 3AFE 2,695,525 2,555,000 | ....... 2,547,028 . 118,169 [07/18/2019| 08/01/2029
55608PBE3 ... MACQUARIEBANKLTD ..........cccvvvvvvnnn|vnnnn [ 1.FFE 4,970,135 4,850,000 ....... 4,846,878 . 111,550 (01/14/2020| 01/22/2025
571676AB1 ... [MARSINC ........... ... .. ..o 12 .. 1.FFE 2,487,422 2,300,000 ....... 2,433,185 (14 427) .. 73,600 [12/05/2019| 04/01/2030
575385AD1 ... MASONITE INTERNATIONALCORP .............|..... 12 .. 3AFE 735,875 ..700,000 ] .... 700,000 ... .. 37,625 (07/11/2019| 02/01/2028
57636QAJ3 ...| MASTERCARD INC ........oveviiraiinnn [ore, 12 .. 1.EFE 268,489 ..245000 | .... 204847 [ [ ... 8575 (04/20/2018| 02/26/2028
58013MFA7 .. | MCDONALD'S CORP ...........ovvveveneonanfonen, 12 2AFE 450,597 ..350,000 (... 371,429 494) .. 17,063 [04/20/2018| 12/09/2045
585055BU9 ...|MEDTRONICINC .........ovveeineieninenn e, O 1.GFE 184,545 ..140,000 | .... 148,067 201) ... 6,475 (04/20/2018| 03/15/2045
58933YAF2 ...|MERCK&COINC . ... [, 1 1.EFE 771,957 ..750,000 | ... 750,376 264) .. 21,000 [05/15/2013| 05/18/2023
58933YAQ8 .. |MERCK&COINC ... [, 1 1.EFE 751,624 ..750,000 | ... 750,081 738) .. 17,625 (02/09/2016| 02/10/2022
594918BD5 ... | MICROSOFT CORP .........c.cvveveaninaean | oven, 12 1.AFE 331,361 ..280,000 ... 271,782 .. 10,500 [04/20/2018| 02/12/2045
594918BY9 ... [MICROSOFTCORP ..............cooovvvennnni]onnns 12 .. 1AFE 598,345 (1,887) . 18,150 [11/17/2017| 02/06/2027
606822BA1 ... | MITSUBISHI UFJ FINANCIAL GROUP INC ........[..... [ 1.GFE 1,071,908 (350) 38,738 |09/04/2018| 07/26/2023
609207AU9 .. .| MONDELEZ INTERNATIONALINC .............. |..... 12 .. 2BFE 2,803,573 2,937 42,000 |04/30/2020| 05/04/2025
615369AK1 ... [MOODY'SCORP ...................ooooo e 12 .. 2.AFE 376,196 3,258 9,713 {06/08/2018| 01/15/2023
615394AM5 .. .[MOOGINC ........ ... [ 12 3.CFE 397,469 | .........395000|.........395000 | ............... [l 16,788 | 12/06/2019| 12/15/2027
6174468G7 ... MORGAN STANLEY ...t nnns 125 . 1.FFE 2,500,573 (25,670) 97,482 |12/05/2019| 01/23/2030
61744YAHT .. .| MORGAN STANLEY ... v R 1.FFE 1,513,143 . 9,961 41,250 |03/19/2018| 05/19/2022
61744YAR9 ...| MORGAN STANLEY .........ooviriiininainfonen, 125 .. 1.FFE .. 743,036 | .........620,000|.........620,000 | .......c.oiiii faiiiiiiii, 27,633 |04/19/2018| 04/22/2039
61945CAG8 .. |[MOSAICCO ....vvviiniiiiiieiieeeee [, 12... 2.CFE 2,391,589 | .. 6,332 88,088 |08/28/2018| 11/15/2027
62947QAZ1 ... [NXPBV ...\ttt [ c . 2BFE ..397,253 [ ......... 870,000 | .........369,962 | .......cccoi |oiiiiiiiiinn 18,038 [12/03/2018| 03/01/2024
62954HAB4 .. .| NXPBV ...\ttt [ c 2BFE 319,289 | .........285000 | ......... 284233 | . ... o, 12,255 |06/11/2019| 06/18/2029
62954HAES .. .| NXPBV ...\ttt [, c 2BFE 1,032,626 . 27,000 |04/29/2020| 05/01/2025
62954WAE5 .. |NTTFINANCE CORP ........o.oviviinnafone, c 1.FFE 3,196,582 1,601 38,547 |04/29/2021| 04/03/2031
641062AF1 ... [ NESTLE HOLDINGS INC ..... 1.DFE 882,127 . 29,000 |12/12/2018| 09/24/2028
64110LAV8 ... [NETFLIXINC .......... ... [ 3AFE . 640,750 (2,193) 26,813 |01/29/2020| 06/15/2030
65535HARO .. [ NOMURAHOLDINGSINC .................... ] .o C 2.AFE 5,308,030 | ....... 5300,000|.......5300,000|............... ... 98,921 |07/06/2020| 07/16/2025
655844BM9 ... NORFOLK SOUTHERNCORP ..................|..... 2.AFE 211,878 . 7,308 [05/31/2019| 10/01/2042
664397AK2 ... | EVERSOURCEENERGY ..............ccoooonn [onnns 2.AFE 863,712 (227) 23,800 |05/09/2013| 05/01/2023
665859AP9 ... NORTHERNTRUSTCORP .....................|..... 1.FFE 986,844 (3,150) 35,550 |09/24/2014 | 10/30/2025
666807BP6 ... | NORTHROP GRUMMAN CORP .................[..... 2AFE 2,052,621 2,468 69,921 |05/31/2019| 10/15/2047
667274AC8 ...| NORTHWELL HEALTHCARE INC ............... [..... 1.GFE 1,192,496 . 42,600 |04/17/2018| 11/01/2047
67066GAE4 .. |NVIDIACORP .......ooiviiiiiniiiiiinienaan o, 1.GFE 377,021 1,781 11,200 |04/20/2018| 09/16/2026
67066GAF1 ...|NVIDIACORP .......o.oviiiiinneiaiinienaan o, 1.GFE 2,914,277 (851) | e e [ 2850 | 2011 | AO | 19,594 L 12/14/2021| 04/01/2030
67066GAH7 .. |NVIDIACORP ..o o, 1.GFE 400,218 . (974 .. 12,250 [06/11/2020| 04/01/2050
67080LAA3 ... |NUVEENLLC ......ooovviiiniiiiiienien [, 1.CFE 2,220,062 (3,403 . 80,000 |12/10/2018| 11/01/2028
67777JAL2 ... | OHIOHEALTHCORP ..........oviieienn o, . 1.BFE 1,949,310 (....... 1,930,000 ....... 0 [ e 2297 [ 2470 [ MN L[ 8004 12128/2021| 11/15/2031
680665AL0 ... [OLINCORP ............................... ... . 3BFE 2,160,000 | ....... 2,000,000 |....... 2,000,000 | ............... .o . 112,500 (07/11/2019| 08/01/2029
68389XAW5 .. [ORACLECORP ... e . . 2.AFE 234,645 . (243) ... 9,450 (04/20/2018| 07/08/2044
693475AW5 .. | PNC FINANCIAL SERVICES GROUPINC .........[..... 2. 1.GFE 2,499,484 (15 380) .. 79,350 (12/05/2019| 04/23/2029
693475BA2 ... | PNC FINANCIAL SERVICES GROUPINC .........[..... .25 .. 1.GFE 2,018,220 | ....... 2,000,000 | ....... 2,000,000 | ............... [ .. 23,070 (04/20/2021| 04/23/2032
69353RFJ2 ... [PNCBANKNA ........ ... [ L2 1.FFE 806,310 3,238 .. 24,375 (04/20/2018| 01/22/2028
701094AN4 . ..| PARKER-HANNIFINCORP ..............ocooof e, 12 2AFE 147,813 | ......... 140,000 [ ......... 139,662 | ........ccoir |eiiiiiiiinn ... 4,550 06/05/2019| 06/14/2029
70450YAD5 ...| PAYPALHOLDINGSINC ...........cooveennnfnnn, 12 1.GFE 5,334,962 (31,558) .. 67,244 (07/15/2021 10/01/2026
709599BB9 .. . | PENSKE TRUCK LEASING COLP ...............|..... 12 2BFE 1,047,893 . 33 .. 39,000 (05/07/2018| 02/01/2024
713448CG1 .. |PEPSICOING ...\t [, O 1.EFE 1,434,251 . .. 38,500 [01/07/2015| 03/01/2023
713448EY0 ... | PEPSICOINC ....... [PUTTTTUT T 1 1.EFE 2,749,783 1,810 . 20,625 |04/29/2020| 05/01/2023
714046AM1 .| PERKINELMERINC ..o [, 12 2BFE 2,109,305 | ....... 2,150,000 | ....... 2148518 [ ........ccooon [ oeiiiiii o 88 e e [ 1900 | 11T MS | 12595 L 09/08/2021| 09/15/2028
TA7081EA7 ... | PFIZERINC ...\ o, 1 1.FFE 2,501,051 (17,990) 69,750 |12/05/2019| 12/15/2026
718172CE7 ... | PHILIP MORRIS INTERNATIONALINC ...........|..... 12 1.FFE 370,393 1,847 10,938 |04/20/2018| 03/02/2028
718546AC8 ... [PHILLIPS66 .....................ooooiiii e B 2.AFE 504,380 (2,036) .. 29,400 (02/12/2018| 04/01/2022
74005PBQ6 .. [LINDEINC ................... A P 12 1.FFE 799,673 (2,291) . 24,000 (07/28/2017| 01/30/2026
740189AM7 .. .| PRECISION CASTPARTSCORP ................[..... 12 1.CFE 1,061,342 1,216 .. 32,500 (07/17/2015| 06/15/2025
74166MAB2 .. | PRIME SECURITY SERVICES BORROWERLLC ...|..... 1 3.CFE 3,180,000 | ....... 3,000,000 | ....... 3,000,000 | .........cceous |iiiiiiiiiiiias 157500 |04/04/2019| 04/15/2024
74166MACO .. | PRIME SECURITY SERVICES BORROWERLLC ...|..... 1 3CFE  |.......2550,000]|.....107.0000....... 2675000 ....... 2,500,000 ....... 2,534,647 (6,988) 143,750 [09/13/2019| 04/15/2026
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743820AA0 ... | PROVIDENCE STJOSEPHHEALTH .............|..... 12 1DFE  |....... 3,400,000 | ..... 103.1496 | ....... 3,507,086 | ....... 3,400,000 | ....... 3,400,000 21,522 09/24/2019{ 10/01/2029
T4460WAE7 .. | PUBLICSTORAGE .............. R e 120 1.FFE L. 2343995 ..., 101.1078 | ....... 2,350,756 | .. 2,325,000 2,342,847 8913 04/26/2021| 05/01/2031
747525AU7 ...| QUALCOMMING ..........ovovieininaans [one, 12 1.FFE 325549 ... 107.8805 | .........377,582 .. ..350,000 [ .........334,423 1,295 04/20/2018| 05/20/2027
754730AH2 . ..| RAYMOND JAMES FINANCIAL INC .. U 12 2AFE 969082 | ... 110.8329 | ....... 1,080,621 ..975000.........969,163 9,141 03/18/2021 04/01/2051
756109BG8 ...| REALTY INCOMECORP ........... U PO 1,2 1.GFE 1,669,449 | ..... 110.7167 | ....... 1,660,751 | .. 1,500,000 | ....... 1,665,443 22,383 11/09/2021| 08/15/2027
760759AM2 .. .| REPUBLIC SERVICES INC . O 120 2BFE ..212,080 | ..... 104.2307 | .........210,546 | .. ..202,000 [ .........204,874 1,226 06/08/2018| 05/15/2023
761713AY2 ... | REYNOLDS AMERICAN INC . e U PUUR [P 2BFE 511,981 ..... 106.1700 | .........520,233 ] .. ..490,000 [ .........497,612 6,997 06/08/2018| 09/15/2023
771196BK7 ... | ROCHE HOLDINGSINC .........ovvveeienn [onee, 12 1.CFE ..373992 ... 104.4780 | ......... 417912 .. ..400,000 | .........385009 1,342 04/20/2018| 05/15/2026
778296AA1 ...| ROSS STORESINC ...... P 12 2AFE e, 745095 | ... 104.8979 | ... ..750,000 [ .........748,518 7,453 09/16/2014| 09/15/2024
78015K7D0 ... | ROYAL BANK OF CANADA ... N [ 1.FFE s 5121874 L 5,125,000 5,123,892 45,527 | . 01/13/2020{ 01/17/2023
78200JAA0 ... | RUSH SYSTEM FOR HEALTH B 120 1.EFE Ce 2741926 (... 2,445,000 2,698,915 12,253 | . 12/11/2020| 11/15/2029
78355HKG3 .. | RYDERSYSTEMINC ............ N e 1200 2BFE .. 485673 (..... ..490,000 ] .... 488,909 5553 .. 04/20/2018| 03/01/2023
785592AV8 . .. | SABINE PASS LIQUEFACTIONLLC ... N e 120 2.CFE .. .. ..280,000 ] .... 294,757 .. 46 . 04/20/2018| 06/30/2026
808513BG9 ... CHARLES SCHWABCORP ..............ccoovn [onne 120 1.FFE 3,375,000 3,194,773 17,016 | . 04/29/2021| 03/11/2031
81257VAA9 .. .| SEATTLE CHILDREN'S HOSPITAL . AP PR 12 1.CFE 3,365,000 3,317,701 10,162 08/31/2021| 10/01/2027
817826AD2 ... | 7-ELEVENINC .................... T PO 12 2BFE 4,625,000 4,613,668 23,549 01/28/2021 02/10/2028
822582BD3 ... | SHELL INTERNATIONAL FINANCE BV .. P c U I 1.DFE TR e ..280,000 (... 277,781 1,264 04/20/2018 05/11/2025
824348AX4 ... | SHERWIN-WILLIAMS CO .......o.ovennan [oree, 12 2BFE .. 967,810 ... 1,000,000 | ... 969,771 3,750 08/29/2018| 06/01/2047
82481LAD1 ... | SHIRE ACQUISITIONS INVESTMENTS IRELANDD |..... D 12 2BFE eeei...322885 ..., ..350,000 (... 333,621 3,049 04/20/2018| 09/23/2026
84265VAHS ...| SOUTHERN COPPERCORP .............oove [ ree, 1 2AFE ... 2083810 ..... 1,910,000 [ ....... 2,031,514 13,980 07/01/2020| 04/23/2025
m 844895AV4 .. .| SOUTHWEST GAS CORP ... U P 1,2 2AFE eeee....999,844 ... 1,000,000 | ... 999,999 9,688 02/12/2018| 04/01/2022
- 85434VAB4 . ..| STANFORD HEALTH CARE .. T PO 12 1.DFE 1,751 12/11/2020| 08/15/2030
i 855244AD1 .. .| STARBUCKSCORP ...... R 120 2.AFE 7,219 09/18/2013| 10/01/2023
-_ 855244AS8 ... STARBUCKSCORP ...........................|..... 120 2.AFE 10,063 08/29/2018 11/15/2048
- 857477ATO ... | STATE STREET CORP .. P U O 1EFE  |.........348492|.....107.7489 |.........377,121|......... 350,000 |......... 4,590 04/20/2018| 08/18/2025
858119BM1 .. .[ STEELDYNAMICSINC ........ FP IO 120 2CFE  |.......2675425|.....105.2500 |....... 2,631,250 | ....... 2,500,000 |....... 37,465 04/26/2021| 01/15/2031
85855CABS .. .| STELLANTIS FINANCE US INC . U ]2 2CFE  |....... 2958210 |...... 984593 |....... 2,953,779 |....... 3,000,000 ....... 23,771 12/14/2021| 09/15/2031
863667AF8 ... [STRYKERCORP ........................ AP B e 120 2AFE ... 1431919 |..... 1052673 |....... 1,473,742 (....... 1,400,000 ....... 6,038 04/08/2015| 05/15/2024
86562MAY6 .. | SUMITOMO MITSUI FINANCIAL GROUP INC ... ..... c . 1.GFE  |.........338818|.....108.4432|.........379,551|......... 350,000 ......... 5,651 04/20/2018| 01/17/2028
86562MCG3 .. | SUMITOMO MITSUI FINANCIAL GROUP INC ... | ..... D . 1.GFE  |.......3700,000......97.8567|....... 3,620,698 ....... 3,700,000]....... 20,330 09/13/2021| 09/17/2028
86944BAH6 ...| SUTTERHEALTH ...........oooveennn. U PO o, 1.EFE 31,048 01/12/2021 08/15/2040
86964WAHS .. | SUZANO AUSTRIA GMBH . [ c 12 2.CFE 9,222 05/21/2019| 01/15/2030
871503AK4 ... | NORTONLIFELOCKIINC ..... U 12 3.CFE 1,756 | . 05/29/2013| 06/15/2022
87161CAM7 .. | SYNOVUS FINANCIALCORP ..........ovveifven. 25 3AFE 47,200 02/07/2019| 02/07/2029
871829BF3 ... [SYSCOCORP ..o e 12 2BFE  [.......1,698491|.....106.3036|....... 1,940,041 .......1825000]....... 27,350 11/26/2018| 07/15/2027
87264ABZ7 ... T-MOBILEUSAINC ......................ooo | 12 2CFE  |....... 7,746,508 |......99.0253 |....... 7,624,948 |.......7,700,000]....... 43,633 07/08/2020| 02/15/2026
874060AW6 .. | TAKEDA PHARMACEUTICALCOLTD ........... |..... C 12 2BFE  |.......2415932|.....117.2042|....... 2812901 (....... 2,400,000 ....... 11,667 12/12/2018| 11/26/2028
87901JAJ4 ... [TEGNAINC ...................... A e 120 3CFE  |.........325000|.....101.0000|.........328250|.........325000(......... 4,426 01/07/2020{ 03/15/2028
87938WAWS3 . .| TELEFONICAEMISIONESSAU .................|..... C Lot 2.CFE 23,455 09/14/2018| 03/06/2048
88167AAL5 ... | TEVA PHARMACEUTICAL FINANCE NETHERLANDY . ... .. c 12 ... 3.CFE 3,800 11/01/2018| 04/15/2024
882508BC7 ...| TEXASINSTRUMENTSINC ........oovvvenns [onne, 1,2 1.EFE L1145 L. 04/20/2018 11/03/2027
882508BL7 ... | TEXAS INSTRUMENTSINC ...... U 12 1.EFE 12,588 | .. 09/07/2021| 09/15/2031
883556BM3 ...| THERMO FISHER SCIENTIFICINC ..............[..... 12 2AFE  |.........345118|.....107.3810|......... 375834 |.........350,000 | ......... ... 568 .. 04/20/2018| 12/15/2025
883556BY7 .. .| THERMO FISHER SCIENTIFICINC ..............|..... 12 2AFE  |....... 1668871 ..... 1241977 |....... 2,266,608 |....... 1,825000]....... 28,267 | .. 11/26/2018| 08/15/2047
88579YAY7 ... |BMCO ..vtiiieii e 1,2 1EFE  |.......2474275|.....106.3711|....... 2,526,314 | ....... 2375000 ....... 14415 .. 12/05/2019| 10/15/2027
88947EANO ...| TOLL BROTHERS FINANCE CORP .. P 12 3AFE eeee.... 145499 |.....103.2500 [......... 154,875 ......... 150,000 |......... .. 1,385 .. 11/01/2018| 04/15/2023
89114QC48 .. | TORONTO-DOMINIONBANK ...................|..... Ao 1.CFE S, 1997280 | ..... . 31,500 | .. 07/12/2018| 07/19/2023
89153VABS5 ...| TOTALENERGIES CAPITAL INTERNATIONAL SA .. | ..... Cl... 1., 1.EFE e 755511 L .. 8026 .. 02/23/2012| 02/17/2022
89153VAU3 .. .| TOTALENERGIES CAPITAL INTERNATIONAL SA .. | ..... c 12 .. 1.EFE teee.....500,000 ... 8124 .. 07/08/2019 07/12/2049
891906AE9 ... GLOBAL PAYMENTSINC ............cccovvvvni|onnns 12 .. 2.CFE .. 449622 (... .. 1,500 .. 05/09/2018| 06/01/2023
89352HAW9 .. | TRANSCANADA PIPELINES LTD .. O c 12 .. 2AFE eee.....B05978..... 3340 .. 10/10/2018| 05/15/2028
89417EAK5 . ..| TRAVELERS COMPANIESINC .............oe. [.oee. ]2 1.F FE e 179905 | L 2,634 04/20/2018| 08/25/2045
898384AX0 ... | TRUSTEES OF UNION COLLEGE . R B U I 1.EFE o...... 1,367,160 |..... 1024996 | ....... 1,409,370 |....... 1,375,000 ....... 24,922 02/12/2018| 07/01/2025
902494BD4 ...| TYSONFOODSINC ........... U P 120 2BFE eee... 1,701,684 |..... 124.0878 |....... 2,233580 | ....... 1,800,000 |....... 6,598 08/29/2018 06/02/2047
90352JAC7 ...| UBS GROUPAG ....... I D |.... 2.... 1.GFE oo 2274750 |..... 1104040 | ....... 2,484,090 | ....... 2,250,000 ....... 26,050 02/04/2019 03/23/2028
907818EW4 .. | UNIONPACIFICCORP ...\ [, 120 1.GFE ceee.....183738..... 1281332 (......... 237,046 ......... 185000 |......... 2,567 | . 01/23/2019| 09/10/2048
91159HHC7 .. | USBANCORP ......... U PO e 20 1.EFE oo 1,041,400 ). 8,833 04/04/2013| 03/15/2022
91159HHR4 .. |[USBANCORP ...................... U PO L2 1.EFE ceeee....498,288 ... 2,940 04/20/2018| 04/27/2027
913017DB2 ... | RAYTHEON TECHNOLOGIES CORP ... [P 12 2AFE e, 435961 ... 5,968 08/13/2018| 08/16/2023
91324PBZ4 ... | UNITEDHEALTH GROUPINC ........... [ ]2 1.F FE e ..956,950 (... 10,389 04/11/2014 02/15/2023
91324PCV2 ...| UNITEDHEALTH GROUP INC ... A U I 1.FFE .. 762,998 | ..... 6,846 03/24/2016| 03/15/2026
91324PCX8 .. .| UNITEDHEALTH GROUP INC ... [ 12 1.F FE e 174060 | 3,389 04/20/2018| 01/15/2047
92343VCX0 . ..| VERIZON COMMUNICATIONS INC .. R DU R O 2.AFE S.....2399484 ... 33,753 01/23/2019| 09/15/2048
92343VEPS5 ...| VERIZON COMMUNICATIONSINC ..............[..... e 20 2AFE eeeee...515000 ... . 844 05/08/2018| 05/15/2025
92343VER1 ...| VERIZON COMMUNICATIONSINC ..............[..... 1 2AFE  |....... 1,262,125 ..... 15,031 08/29/2018| 09/21/2028
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92343VEU4 .. .| VERIZON COMMUNICATIONSINC ..............[..... 12 2AFE ... 707133 | ..... 112.2101 801,180 | ......... 714,000 | ......... 708790 | ... e 546 02/28/2019( 12/03/2029
92343VFF6 ... | VERIZON COMMUNICATIONS INC .. R DU 12 2.AFE .. 1549023 (..., 105.5058 | ... ..163,534 | .. ..155,000 | ........ 154944 | . 10]. 03/17/2020| 03/22/2027
927804FL3 ... | VIRGINIA ELECTRIC AND POWER CO . U 120 1.FFE ..190,104 ..213264 | .. ..185000 [ .........189,751 (145) | .. 05/31/2019| 01/15/2043
92826CAF9 .. .| VISAINC ........oovviiiiiii i [, 12 1.DFE .. 256,177 ..309,154 | .. ..245000.........255290 (252) 04/20/2018| 12/14/2045
928668BB7 .. . | VOLKSWAGEN GROUP OF AMERICA FINANCE LLC| . ... O 2AFE ..449,721 | .. L ATA4121 .. 450,000 [ ......... 449814 | ... 36 09/19/2019| 09/26/2026
931009AD6 ... | WAKE FOREST UNIVERSITY .........coovvvvnn | e, P 1.DFE ..947,336 | .. ..906472 | .. ..915000.........931,553 (3,026) 06/16/2016| 01/15/2027
931142DWO .. | WALMARTINC ...\ [, 12 .. 1.CFE ..231,927 | .. ..292,893 | .. ..245000(.........232,868 . 265 04/20/2018 12/15/2047
931427AC2 ...| WALGREENS BOOTS ALLIANCEINC ............[..... 12.. 2BFE L AT1467 | .. ..210,524 | .. L AT5,000 [ L. 7739 L 76 04/20/2018 11/18/2044
94108BACS ...| WASTE CONNECTIONS INC ... [ e, c 12 .. 2AFE 1,871,925 | .. 1,826,796 | ... 1,875,000 [ ....... 1,871,978 | ..o [ 53]. 09/07/2021 01/15/2032
94106LBC2 .. .| WASTE MANAGEMENT INC .. A 12 .. 2.AFE ..194,454 | .. ..221,628 | .. ..185,000 | .........193,874 (236) 05/31/2019( 03/01/2045
94974BGKO0 .. [ WELLSFARGO&CO ......................... |..... P 1.EFE .. 327,765 .. 404,142 .. ..350,000.........329,542 . 502 04/20/2018| 05/01/2045
956708AB7 ... | WEST VIRGINIA UNITED HEALTH SYSTEMINC ... | ..... 12 .. 1.FFE .. 935,000 ..946,780 | .. ..935000(.........935000|.............o. oo 12/04/2020| 06/01/2050
96949LAD7 ... | WILLIAMS COMPANIESINC ....................|..... 12 .. 2BFE .. 375,053 .. 425997 | .. ..395,000.........381,963 2,070 09/20/2018| 06/15/2027
96949LAE5 ... [ WILLIAMS COMPANIESINC ....................|..... 12 .. 2BFE 1,715,280 2,126,164 1,750,000 | ....... 1,717,289 . 599 08/29/2018| 03/01/2048
96950FALS ... [ WILLIAMS COMPANIESINC ....................|..... 12 2BFE ....264,872 273,914 ..260,000......... 261,758 (887) 06/08/2018| 11/15/2023
MOR52WAA1 . | ABU DHABI CRUDE OIL PIPELINELLC .......... [..... D 1 1.CFE .. 1,924,720 2,159,156 1,960,000 ....... 1,932,932 2913 02/11/2019 11/02/2029
MOR52WAB9 . | ABU DHABI CRUDE OIL PIPELINELLC .......... [..... D 1 1.CFE .. 3,992,430 4,897,661 4,140,000 ....... 4,000,218 L2817 03/05/2019 11/02/2047
N55218ALO ... | LUKOIL INTERNATIONAL FINANCE BV ... e D 1 2BFE Loe.... 2,084,936 2,005,475 | .. 1,940,000 [ ....... 1,999,415 “@a2a0) | 07/01/2020| 04/24/2023
P6629MACS .. | MEXICO CITY AIRPORT TRUST ................ [..... D 12 2CFE  |....... 1,158,036 1,365,078 [ ....... 1,320,000 [ ....... 1,199,724 15,452 03/04/2019| 04/30/2028
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations [ ... 446,602,181 ... XXX ... [..... 477,442,288 | ..... 446,375,000 | ..... 446,639,982 | ... [l (118,160) XXX [0 XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage B acked Securities
12553HAAG ...| CIM2017-7A-CMO/RMBS ....................|[..... .. 4. 1AFE | 716,483 | ..... 100.5900 | ......... 721021 ... 717,686 716335 | ... (133) MON .|........ 1,794 21,53105/28/2019| 04/25/2057
12667GL84 ...| CWALT 2005-27 1A2-CMO/RMBS .............. [..... L4 5BFE ...... 936763 (... 524,045 | .. ..559421|.........524045|........ (16,403) | . (366) MON 691 . 9,046 [11/06/2018| 08/25/2035
12669WAE6 .. | CWL 2007-82A3 -RMBS .........c.ovevveeeenenen 4 5B FE ..972221 ... 841,797 .. 865849 (......... 841797 .......... 21,207 | . 3,441 MON .35, 2,560 |09/17/2018| 12/25/2033
23245PAA9 . ..| CWALT 2006-0A22 AT-RMBS ................. [..... o4 5B FE .. 92.8934 | ....... 2,489,017 2679434 | ....... 2,489,017 | ......... 245532 | . . 2,689 MON 195 . 7,514 |02/04/2019| 02/25/2047
3137GOAY5 .. | STACR 2014-DN2M3 - CMO/RMBS ..............[..... o4 3BFE .....102.3448 | ....... 1,483,504 1449516 | ....... 1483504 [ .......... 63,846 | . (18,661) MON 745 | . 54,263 |09/05/2018| 04/25/2024
3137GOHJ1 .. .| STACR 2015-HQA2 M3 - CMORMBS ............ [..... o4 1.DFE 2,025,900 | ..... 1025445 | ....... 1,775,005 1,730,961 | ....... 1,910,741 ...... . (47,588) MON 1178 .. 85,802 |09/18/2018| 05/25/2028
59981HAA9 .. .| MCMLT 2017-1 A1-CMO/RMBS ................ [..... 2. 1.AFE +....100.3360 | ... 364,497 ..363277 (... 360,923 | ...... 1,965 MON 833 (. 9,990 |08/05/2019| 11/25/2058
86359UAAT ...| SASC 2006-OPT1AT-RMBS ............ccovens|onnn. L4 1.FFE .. 951966 | ... 310,814 ..326497 (... 321,847 ...... 631 MON S8 932 10/31/2018| 04/25/2036
89169EAA7 ... TPMT175A1-CMORMBS .....................|..... o4 1AFE . 100.0601 | ... 681,634 ..681224|.........671070(...... . 865 MON .. 66]. 4,838 |01/22/2019 02/26/2057
89172PAC3 ... TPMT 2016-2M1-CMORMBS ..................[..... L4 1.BFE . 1026993 | ... 1,745,889 1,700,000 | ....... 1,616,768 | ...... 24,765 MON 4250 | .. 51,000 |11/26/2018| 08/25/2055
89172YAC4 .. .| TPMT 2016-3M1-CMORMBS ..................[..... L4 1AFE .. 97.8361 ..489,180 | .. ..500,000.........506,727 | ...... (3,538) MON .. 1458 .. 17,500 |07/17/2019| 04/25/2056
89173HAB2 ... TPMT 2017-2A2-RMBS ....................oo ] .oees L4 1AFE .101.7461 | ... 5,809,703 | .. 5,710,000 | ....... 5791874 | ...... (39,472) MON . 15,465 | .. 185,575 10/25/2019| 04/25/2057
89173UAAS ... TPMT2017-4A1-RMBS ...................... ] .o L4 1AFE 102.0953 | ... .. 466,411 456,839 | .... 468,847 | ...... (859) MON 1,047 .. 12,563 |07/27/2020| 06/25/2057
89175JAA8 ... [ TPMT176 A1-CMORMBS .....................|..... L4 1AFE 101.6815 | ... 332,834 ..327.330 ... 328,462 |...... (262) MON ... 750 .. 9,002 [11/25/2019| 10/25/2057
89175JAB6 ... | TPMT 176 A2-CMO/RMBS ..............oovveifoven. 4 1.AFE . .....103.1052 | ....... 5155260 | .. 5,000,000 4777,002...... . 36,866 MON 12,500 | .. 150,000 |02/22/2019| 10/25/2057
93362YABS . ..| WAMU 2006-AR5 12A - CMO/RMBS ............. [..... 4. 4.CFE ... 2194203 ... ... 86.2244 |....... 1,942,943 ] .. 2,253,355 ....... 1942943 [ ...... . 7,541 ...2169] ... MON .|........1995]........ 27,005 [11/26/2018| 06/25/2046
3399999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Residential Mongage-Backed Securmes AAAAAA 25,239,041 XXX 25134453 | ...... 25,321,388 | ...... 24751902 ......... 321,723 (37,489) XXX |....... 43,021 649,121 . XXX Lo XXX
Industrial & Miscellaneous (Unaffiliated) - Cor1merC|aI Mortgage -Backed Sec
05491UBC1 .. | BBCMS 2018-C2A4-CMBS ....................|..... 1AFE | ....... 5428347 (.....110.0330 |....... 5914274 | ....... 5375000 | ....... 5410831 |............... |......... (5,586) MON .|....... 18,127 217,526 |12/04/2018| 12/15/2051
06036FBC4 .. .| BANK 2018-BNK15A4-CMBS ...... ol . 4 .. 1AFE ...... 2285580 .. 2,000,000 . . (5713 ... MON .|........7.345].. .. 88,140 (11/16/2018| 11/18/2061
065404BB0 ... | BANK 2018-BNK10A5-CMBS ..................|..... L4 1AFE .. 2634172 .. 2,405,000 | ....... 2394217 | ... |l 1073 | ... MON L7391 .. .. 88,696 (04/23/2018| 02/17/2061
06540AAD3 ... BANK2019-BNK20A3-CMBS ..................|..... L4 1AFE ..3191220 | .. 3,000,000 .. (13,334) ] ... MON .. 7528 .. .. 90,330 {10/09/2019| 09/15/2062
06540BBDO .. .| BANK 2019-BNK21 A5-CMBS .............coovu | e, 4 1.AFE .. 5,789,905 | .. 5,500,000 .. (15950) | ... MON 13,067 [ ....... 156,805 |09/27/2019| 10/18/2052
06540RAUS .. | BANK 2017-BNK9D -CMBS ...........oovvveeen | e, 4 2CFE ....527,550 | .. ..600,000 ... 13,959 | ... MON .. 1,400 [ ........ 16,800 |08/21/2020| 11/18/2054
06540WBD4 .. | BANK 2019-BNK19A3-CMBS ............covu | e, 4 1.AFE .. 6,437,160 | .. 6,000,000 . (17,306) | ... MON 15915 | ....... 190,980 |07/23/2019| 08/17/2061
08162TBAO ... | BMARK 2018-B7 A3-CMBS ............c.ovovenn|oven. 4 1.AFE .. 6,134,095 | .. 5,500,000 (4,556) MON 19,438 | ....... 233,255|11/09/2018| 05/16/2053
12515DAR5 .. | CD2017-CD4A4-CMBS ........oovvveeinnnn |enen 4 1.AFE Lo1111,766 | 1,035,000 [ ....... 1,032,400 | oot | 347 MON .. 3,031 .. 36,370 [01/31/2019 05/12/2050
12528YAFQ .. .| CF2019-CF2A5-CMBS ..........ccovvvvneen|enes 4 1.AFE .. 4,182,840 | .. 4,000,000 (11,573) MON .. 9,581 ....... 114,976 |10/17/2019| 11/15/2052
12528YAJ2 ... | CF2019-CF2AS-CMBS ........oovvvevennancenen L4 1.AFE .. 5231650 .. 5,000,000 (8,479) MON 12,985 | ....... 155815 |12/05/2019| 11/15/2052
12532CBA2 ...| CFCRE 2017-C8 A4-CMBS .............ccovvn|oonnn L4 1AFE .. 4410944 | .. 4,100,000 . 345 MON . 12,204 | .. . 146,448 (03/07/2019| 06/17/2050
12591KAD7 ...| COMM 2013-CCRE12A3-CMBS ................[..... L4 1AFE ... 4725% | .. .. 460,463 (1,072) MON .. 1445 . .. 17,336 [05/09/2018| 10/15/2046
12596GAZ2 ...| CSAIL2018-C14A4-CMBS ....................|..... L4 1AFE .. 6121872 .. 5,400,000 (15,828) MON . 19,897 | .. . 238,766 (11/20/2018| 11/17/2051
12636FBJ1 ... | COMM 2015-LC23A4-CMBS .................. [..... L4 1AFE .. 3228095 .. 3,008,000 (69,640) MON .. 9460 .. . 113,522 (08/04/2020| 10/13/2048
12655TAG4 ...| COMM 2019-GC44D-CMBS ...................|..... L4 2BFE ....529644 | .. ..600,000|.........533,046 | ............... |l 6,985 MON .. 1250 .. .. 15,000 [11/18/2020| 08/15/2057
17324DAUB .. | CGCMT 2015-P1A5-CMBS ...........ccovvvnnfoenn L4 1AFE .. 1602210 .. 1,500,000 (34,251) MON .. 4646 .. .. 55,755 (08/05/2020| 09/17/2048
17324TAE9 .. .| CGCMT 2016-GC36 A5 - CMBS ... P 4 1.AFE .. 2,774,850 | .. 2,600,000 (55,870) MON 7,835|........ 94,016 [08/04/2020| 02/12/2049
17328FAA3 .. .| CGCMT 2019-GC41D-CMBS ...........o.oevvn | e 4 2BFE ..328,286 | .. ..350,000 (... 3,027 MON . 875|........ 10,500 [11/17/2020| 08/10/2056
17328HAJO ... | CGCMT 2019-GC43 D - CMBS . ... P 4 2BFE 493,895 ..550,000 | .... 3,369 MON 1,375 ........ 16,500 |11/17/2020| 11/13/2052
22945DAY9 .. .| CSAIL2019-C15D-CMBS ...........oovvvenns|ovnn. 4 2CFE 760,349 ..875000(.... 16,455 MON .. 2188 ........ 26,250 |11/12/2020| 03/15/2052
23312LAST7 ...| DBJPM2016-C1 A4-CMBS ...........ccoooveen [nnn, 4 1.AFE 2,299,973 2,197,000 (40,773) MON .. 5998 ........ 71,974 |08/04/2020| 05/12/2049
36250PAD7 ...| GSMS 2015-GC32 A4 - CMBS .. O L4 1.AFE 3,324,079 | .. 3,115,000 (72,024) MON .[........9771|....... 117,249 (08/06/2020| 07/10/2048
36252TAS4 .. .| GSMS 2016-GS2 AAB-CMBS .................. [..... L4 1AFE | ....... 1893373 [..... 1029370 |....... 2,001,441 ....... 1944336 |....... 1922968 |............... [........... 6,493 MON . 4,734 56,813 |05/04/2018| 05/12/2049
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39152TAA8 ... GWT 2019-WOLFA-CMBS ....................|..... o4 1AFE  |....... 3,992,500 |...... 99.7980 | ....... 3991920 ....... 4,000,000 | ....... 3,991,439 MON . 46,159 |12/18/2019| 12/15/2036
46645LAY3 ... | JPMBB 2016-C1 A5-CMBS ... AP B o4 1AFE s 1114961 ... 1061180 | ... ... 1,061,180 | .. 1,000,000 | ....... 1,086,137 MON .| ... 35,761 |08/14/2020| 03/17/2049
48129RAA3 . ..[ JPMDB 2019-COR6D-CMBS ...........ccoviun|ovnnn L4 2BFE ....394,031(......904710 |......... 407,120 | .. .. 450,000 MON . {... 11,250 |11/17/2020| 11/18/2052
61691JAS3 ... | MSC2017-H1ASB-CMBS .............ocvvenn | L4 1AFE .. 1,970,859 | .....104.5260 | ....... 2,090,520 | .. 2,000,000 MON . {... 66,080 [05/09/2018| 06/17/2050
61691NAE5 ...| MSC2017-HR2A4-CMBS ...... ..., L4 1AFE .. 1,819,504 | ..... 108.6260 | ....... 2,009,581 | .. 1,850,000 MON . {... 66,360 |04/23/2018| 12/16/2050
61691QAE8 .. | MSC2018-L1A4-CMBS ... L4 1AFE L 422273 ... 113.7570 | ... ..466,404 | .. ..410,000 ( .... MON . {... 18,069 |10/12/2018| 10/17/2051
61763MAEO .. | MSBAM 2014-C16 A4-CMBS ...................[..... L4 1AFE 1,916,261 | ..... 103.6610 | ... 1,978,379 1,908,508 | .... MON . {... 70,087 [05/10/2018| 06/17/2047
61767CAU2 .. | MSBAM 2017-C33A4-CMBS .......... ... oo L4 1AFE L. 716557 | ... 105.6230 | ... 781,610 .. 740,000 MON . {... 24,694 (04/23/2018| 05/17/2050
61767EAE4 ...| MSBAM 2017-C34 A4-CMBS .................o oo, L4 1AFE .. 5423864 |..... 108.2820 | ... 5,863,677 5,415,191 MON . {... . 191,481 |02/25/2019| 11/15/2052
61768HAVS .. .| MSC 2019-L2A3-CMBS ... . A L4 1AFE ....... 6716332 ..... 1087720 |... 7,233,338 | .. 6,650,000 MON .| ... . 253,099 (03/12/2019| 03/15/2052
61770KAE5 ... MSC2020-L4D-CMBS ....................... [..... 4. 2BFE  |......... 539,602 |...... 87.7780 |......... 526,668 |......... 600,000 |......... 545,761 MON . 15,000 | 11/18/2020| 02/18/2053
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Secumles AAAAAA 94,054,622 ... XXX ... |...... 98,198,842 | ...... 92,138,497 | ...... 93,487,929 XXX |...... 262,187 | ...... 3,167,862 | . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03328QAQ4 .. | ANCHCBRBIR-CDO .........covvniiianaenn [ C o4 1BFE  |....... 1112220 | ..... 100.0205 | ....... 1,110,227 | ....... 1,110,000 | ....... 1,106,253 JAJO . 21,910 {05/01/2018| 07/15/2030
03330AAA0 ...| ANCHC3-RA-CDO .... PP C L4 1AFE cee.... 2,682,680 (......99.8017 [.......2,674685].. 2,680,000 (....... 2,673,229 JAJO .| ... 33,665 |05/04/2018| 01/28/2031
03330AAC6 ...| ANCHC 3-RB-CDO . P [ C L4 1.CFE ....533930(...... 995712 |.........532,706 | .. ..535000(......... 532,326 JAJO .| ... 9,161 |06/07/2018| 01/28/2031
03765WBE7 .. | APCF4RA2R-CDO .......covvvviiaiiaa [ L4 1.CFE .. 1,500,000 |.....100.0036 |....... 1,500,055 | .. 1,500,000 | ....... 1,500,000 JAJO .| ... 27,326 |06/12/2018| 07/15/2030
04942VAW4 .. [ ATCLO13RANR-CDO ..............coooviin [onne C L4 1AFE .. 2,500,000 |......99.8566 |....... 2,496,415 .. 2,500,000 ....... 2,500,000 JAJO .| ... 15,769 |03/19/2021| 04/22/2031
06762BAJ9 ... [ BABSN 2020-lVD1-CDO ...................].oes C L4 2B ..1,000,000 |..... 100.0053 |....... 1,000,053 | .. 1,000,000 | ....... 1,000,000 JAJO .| ... 29,437 |12/09/2020| 01/20/2032
12554AAL6 ... | CIFC192RAR-CDO ...........ccooiiiiiiiiif oo C L4 1AFE .. 2,400,000 |.....100.0011|....... 2,400,026 | .. 2,400,000 | ....... 2,400,000 JAJO .| ... 13,583 |03/18/2021| 04/17/2034
14686AAQ2 .. | CARVLIIANR-CDO .........ccooonfoen .4 1AFE .. 8,000,000 |......99.6533 |....... 7972266 .. 8,000,000 ....... 8,000,000 JAJO .| ... 62,314 102/25/2021| 04/20/2032
197361AU2 ...| CECLO28RBR-CDO .....................ofooe L4 1.FFE ....900,000 |......99.8010 |.........898209 | .. ..900,000......... 900,000 FMAN | ... 10,628 |04/14/2021| 11/07/2030
22823KAL8 ...[CCITY2C-CDO ... e C .45 .. 2.CFE Lo 1741250 | ... 996615 | ....... 1,744,076 | .. 1,750,000 | ....... 1,742,250 JAJO .| ... 57,356 |12/10/2020| 01/20/2032
26244RAB7 ...|DRSLF54B-CDO ......coviiiiiiiiieae e C L4 1.CFE Lo1,111,388 | .....100.0102 | ....... 1,110,113 | .. 1,110,000 | ....... 1,106,153 JAJO .| ... 20,725 05/01/2018| 10/19/2029
40436KACY ...[HLM6-2015ATR-CDO .......ovvviiiiiii] e C L4 1AFE ....495365|......99.9998 |.........496,605|.. .. 496,606 (......... 494,314 FMAN |... 5,938 |04/25/2018| 02/05/2031
44330QAC5 .. [HLM1812A2-CDO ......ovviieiiiiiiea ] e C L4 1.CFE .. 1,500,000 |......99.3723 |....... 1,490,585 | .. 1,500,000 | ....... 1,500,000 JAJO .| ... 25,649 |05/16/2018| 07/18/2031
44932BAQ9 .. [ICG183RAR-CDO .......vvvviiiiiiiiiai] v L4 1AFE .. 8,000,000 |......99.9663 |....... 7,997,305 .. 8,000,000 | ....... 8,000,000 JAJO .| ... 57,421 |03/24/2021| 01/26/2032
55819DAGT .. | MDPKXXXIB-CDO .......cooviviiiiiiae [ L4 1.CFE ..3,000,000 |......99.9999 |....... 2,999,997 | .. 3,000,000 ....... 3,000,000 JAJO .| ... 57,618 [11/08/2018| 01/23/2031
55821TAA5 ...| MDPK30A-CDO .......coovvviiiiiiieeen [ C L4 1AFE L. 4504411 (......99.9802 |....... 4,574,644 | .. 4575550 | ....... 4,496,397 JAJO .| ... 43,923 [02/12/2019| 04/15/2029
55954PAN4 .. .| MAGNE21RAR-CDO ..............cooooiien e C L4 1AFE ..2,000,000 |......99.9457 | ....... 1,998915].. 2,000,000 ....... 2,000,000 | ... JAJO .| ... 13,824 102/25/2021| 04/20/2034
56607KAJ3 ... [MP19XIXD-CDO ................... ] C L4 2B .. 1,191,000 |...... 995890 |....... 1,195,068 | .. 1,200,000 | ....... 1,189,888 (1112 ... JAJO .| ... 35,123 |12/23/2020| 01/19/2034
63170MAA1 .. [NCC2018-IA-CDO ..............coooiiiiii e L4 1AFE .. 3,148,000 | ...... 99.5000 |....... 3,184,000 | .. 3,200,000 | ....... 3,127,314 ..20475] ... JAJO .| ... 43,696 |02/11/2019 07/15/2031
67110DAN7 .. [ OCP 2016-111AR-CDO ............ccoovvnnn [onnne C L4 1AFE .. 1,113,330 | ..... 100.0488 | ....... 1,110,541 | .. 1,110,000 | ....... 1,107,635 ..1,100 ... JAJO .| ... 16,348 |05/01/2018| 10/26/2030
67590GBG3 .. [ OCT17 17RRRATR-CDO ..............coooon [ oeens L4 1AFE .. 1,696,475 |.....100.0031 |....... 1,705,053 | .. 1,705,000 ....... 1,698,122 JAJO .| ... 20,401 |12/26/2019 01/27/2031
69700GAJ1 ... PLMRS 2019-1ATIR-CDO ..................... | ... C L4 1D .. 4,500,000 |......99.8762 |....... 4494430 .. 4,500,000 | ....... 4,500,000 [ ... | FMAN |........4058|.............. 11/16/2021| 11/14/2034
69700GALS6 . ..| PLMRS 2019-1A2R-CDO ........coovvvennaen [ C L4 1D .. 2,500,000 | .. 99.8263 .. 2,495,658 | .. 2,500,000 ....... 2,500,000 FMAN |........3209|.............. 11/16/2021| 11/14/2034
69916DAC3 .. | PARL182A2-CDO .......ooviiiiiiiee [ L4 1.CFE .. 3,450,000 | ..... 100.0018 .. 3,450,064 | .. 3,450,000 ....... 3,450,000 JAJO .| ... 71,394 [11/02/2018| 10/20/2031
70015QAG3 .. | PAIA2021-1C-CDO ..o C L4 2B ..1,000,000 | .. 99.0767 ....990,767 | .. 1,000,000 | ....... 1,000,000 JAJO .| ... 29,480 [12/15/2020| 01/20/2034
72133JAL1 ... | PIPK2RAR-CDO ......ooviiiiiiiiieee [ C L4 1AFE .. 3,500,000 | .. 99.8760 .. 3,495,661 | .. 3,500,000 ....... 3,500,000 JAJO .| ........5023 (. ............. 11/10/2021| 10/18/2034
83610JAA4 ... | SNDPT19A-CDO ......ovviiiiiiiieees [ L4 1AFE .. 6,810,300 | .. 99.7512 .. 6,882,836 | .. 6,900,000 | ....... 6,753,484 JAJO .| ... 83,726 |11/27/2018| 04/15/2031
87154EBG4 .. | SYMPXVBR3-CDO ........vvviiiiiiieni e L4 1.CFE ..2,000,000 | .. 99.4547 .. 1,989,094 | .. 2,000,000 ....... 2,000,000 JAJO .| ... 21,800 {02/22/2021| 01/20/2032
89531MAC6 .. | TREST182AA2-CDO ........vvviiiiiaenn [ C L4 1.CFE .1,000,000 |..... . .. 1,000,037 | .. 1,000,000 | ....... 1,000,000 JAJO .| ... 18,740 |05/15/2018| 07/25/2031
92330EAP2 ...[ VENTR19RRARR-CDO ...........ccoovvvnnnn|vnnns L4 1AFE .. 3,500,376 | .. 3,500,000 ....... 3,500,000 JAJO .| ... 51,696 |11/16/2018| 01/15/2032
92330EARS ... VENTR19RRBRR-CDO ...........ccccvvvnnn|onnn L4 1.CFE .. 3997864 | .. 4,000,000 | ....... 4,000,000 JAJO .| ... 85,037 |11/16/2018| 01/15/2032
92913UAS5 ... VOYA2015-3A3R-CDO ..............coovien [onne L4 1.CFE .. 3,000,113 .. 3,000,000 ....... ,000,000 JAJO .| ... 57,519 |11/02/2018 10/20/2031
92917JAAS5 ... [ VOYA2018-2A1-CDO ... e L4 1AFE 1,702,529 1,705,000 | ....... 1,697,521 JAJO .| ... 20,689 |12/26/2019 07/15/2031
98887YAE7 ...[ZAIS11B-CDO ..........................o .. L4 1.CFE  |.......4,000000|......98.7449|....... 3949797 | ....... 4,000,000 | ....... 4,000,000 JAJO . 98,998 |11/16/2018| 01/20/2032
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securmes AAAAAA 91,140,769 | ...... 91,327,156 | ...... 90,974,887 XXX 1,160,894 | . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliatedy | ... 656,982,666 |... XXX ... |..... 691,916,352 | ..... 655,162,042 | ..... 655,854,699 XXX 18,140,360 | . XXX . XXX .
Hybrid Securities - Issuer Obligations
854502AM3 .. .| STANLEY BLACK & DECKERINC ...............[..... e 1200 2BFE  |.......... 65,000 |..... 102.5000 | .......... 66,625 |.......... 65,000 .......... 65,000 MS .. 2,600 [02/03/2020| 03/15/2060
89356BAES ...| TRANSCANADATRUST .......................|..... C .25 .. 2.CFE 340,000 | ..... 107.5000 | ... 365,500 | .. 340,000 .... 340,000 MS .. .. 18,700 [09/10/2019| 09/15/2079
4299999 Subtotal - Hybrid Securities - Issuer Obligations 405,000 ... XXX ... 432,125 ..405,000.........405,000 XXX ..21,300 . XXX |.. XXX
4899999 Subtotal - Hybrid Securities 405,000 [... XXX ... 432,125 | .. .. 405,000 405,000 o XXX 21300 . XXX [.. XXX
7699999 Subtotals - Issuer Obligations 816 024,294 ... XXX ... 856 244179 | ..... 802,930,000 ..... 812,741,793 | ........ (33,909) | . (1,162,446) | ... XXX 6817 351(.....23329,922|. XXX |.. XXX.
7799999 Subtotals - Residential Mortgage-Backed Securities L4T977634 (... XXX ... . 48,484,198 | ...... 47,513,041 ...... 47438226 | ......... 321,723 | . .. (20,707) | ... XXX . 92,180 ......1,326444 [ . XXX |.. XXX .
7899999 Subtotals - Commercial Mortgage-Backed Securities c..... 95754525 (... XXX ... [.....100,105073...... 93,927,395 |...... 95,227,395 . (318457) | ... XXX |......266/461[......3220,857 [. XXX [.. XXX.
7999999 Subtotals - Other Loan-Backed and Structured Securies | ... 91,086,823 [... XXX ... [...... 91,140,769 | ...... 91,327,156 | ...... 90,974,887 | ... 99,779 XXX |.ooone 275794 | ...... 1,160,894 | . XXX |.. XXX.
8399999 Grand Total - Bonds . 1,050,843,276 ... XXX ... . 1,095974,218 | ... 1,035,697,592 | ... 1,046,382,301|......... 287814 |...... (1,401,831) XXX . 7451786 ..... 29,038,116 [ . XXX . XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19 NAIC
Current Year's Total Designation,
Nonadmitted Unrealized Current Other-Than- Total Foreign NAIC Designation
Par Value Rate Per Share Amount Declared Valuation Year's Temporary Change in Exchange  |Modifier and SVO
CUSIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in Administrative Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.CV. Symbol Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
060505FQ2 .... | BANK OF AMERICA CORP T . 575,000.000 | ....... 1,000.00 [ ...oooviien e 581,756 | ...... 101175 ...... 581,756 | ...... 575,000 | ......coovvven |eeee s 24725 | (T213) [ e (11,213) 2.CFE 01/21/2020
172967MK4 ... [ CITIGROUPINC ................ . 360,000.000 | ...... 1,000.00...... 101.553 | ...... 365,591 (...... 101.553 | ...... 365,591 (...... 360,000 | ......coovvven |eee s 18920 i BB 5591 |... 3AFE 01/15/2020
48128BAF8 ... | JMORGAN CHASE & CO .615,000.000...... 1,00000 (.....ccoven | eennnn 632,528 ...... 102.850 | ...... 632,528 ...... 615,000 .... c (13223) 2BFE 07/24/2019
48128BAG6 ....| JPMORGAN CHASE&CO ............ ... |....].250,000.000]...... 1,00000 (... |, 255000]...... 102.000 | ...... 255000]...... 250,000 ..o o 1500 e @B13) e | (2,813) 2BFE 01/15/2020
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred ... | 1834875|... XXX ... |..... 1834,875]..... 1,800,000 | .............. | 83895 . | (2185T) | (21,857) | .............. XXX XXX
8999999 Total Preferred SIOCKS ...t | 1834875|... XXX ... |..... 1,834875]..... 1,800,000 ..o | 83895|.. ... | (21,857) [ ..o | (21,857) [ ... XXX XXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A B 1C D 1E F 16

1B 2A 2B .. 887,528 2C

1C 3A 3B 3C

1D 4A 4B 4C

1E 5A 58 5C

1F 6
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Current Year's Total Designation,
Rate per Unrealized Other-Than- Total Foreign NAIC Designation
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Modifier and SVO
CUsIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Date Administrative
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. Acquired Symbol
Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R102 ....... ATETORD ... e e ....205,175.000 ...... 5,047,305]...... 246001 ...... 5,047,305 |......5526,101 | ..........ooe [ 193302 L | (A78T9B) | [ (478,796) 12/07/2021
002824100 ....... ABBOTT LABORATORIES ORD ... e | | 23,761.000 ...... 33441231 ..... 140740 ...... 3,344,123 ceee.... 7039811 .. 07/06/2021
00751Y106 ....... ADVANCE AUTOPARTSORD ... oo | oo | 150.000(......... 359821..... 239880 (......... 35,982 ... 4483 .. 08/24/2021
009158106 ....... AIRPRODUCTS AND CHEMICALSORD ........oovviion e | [ 6,035.000...... 1,836,209 ..... 304260 ...... 1,836,209 226190 | .. 08/24/2021
012653101 ....... ALBEMARLEORD ........oovvvviiiiiiiiiiiiiieie | | e 3,010.000........ 703,648 | ..... 233770 ........ 703,648 ...258,837 .. 03/26/2021
015271109 ....... ALEXANDRIA REAL ESTATEEQREITORD .......ovvvv | e | e 4,160.000 | ........ 927514 ..... 222960 ........ 927,514 ...186,269 | .. 08/24/2021
020002101 ....... ALLSTATEORD ......oooviiiiiiiiieiieieee | e | [ 3,770.000 | ........ 443541 ... 117650 (........ 443,541 . 10/27/2021
02005N100 ....... ALLY FINANCIALORD ... e | | 10,655.000 | ........ 507,285 ...... 47610 ........ 507,285 03/26/2021
02079K305 ....... ALPHABETCLAORD .... e e e 1,325.000...... 3,838,578 2,897.040...... 3,838,578 02/17/2021
023608102 ....... AMERENORD ..o | | e 2,900.000........ 258,129 ...... 89.010(........ 258,129 08/24/2021
02376R102 ....... AMERICAN AIRLINES GROUPORD ..........cooovvviiis e | |onnes 13,065.000 | ........ 2346471 ...... 17.960 | ........ 234,647 03/26/2021
024835100 ....... AMERICAN CAMPUS COMMREITORD .........ocoovvvee | e | o [ 2,085.000........ 119450 | ...... 57290 ........ 119,450 03/02/2021
025537101 ....... AMERICAN ELECTRICPOWERORD .........ooovevioiiin e | | 17,010.000 ...... 1513720 ...... 88.990...... 1,513,720 10/27/2021
025816109 ....... AMERICAN EXPRESSORD .......ovovvviieiieiinais | | e 9,770.000 | ...... 1,598,372 ..... 163600 ...... 1,598,372 03/02/2021
026657306 ....... AMERICAN HOMES 4 RENT CLAREITORD ........cooooofvoee |eoeen |onnne 36,580.000 ...... 1595254 | ...... 436101 ...... 1,595,254 04/15/2021
031162100 ....... AMGENORD ... | e e 6,420.000 | ...... 1,444,307 | ..... 2249701 ...... 1,444,307 10/27/2021
032095101 ....... AMPHENOL CLAORD ..o e | e 1,175.000(........ 102,766 | ...... 87460 (........ 102,766 03/02/2021
032654105 ....... ANALOGDEVICES ORD .........ovvviieiiiiiiieieie | | | 10,553.000 | ...... 1,854,901 ..... 175770 ...... 1,854,901 10/27/2021
036752103 ....... ANTHEMORD .....oovviiiiiiieiiiiiieieeiee | | e 4,622.000...... 2,142,482 ..... 463540 ...... 2,142,482 08/24/2021
03743Q108 ....... APAORD ..o e e 7,955.000]........ 213910 ...... 26890 ........ 213,910 08/24/2021
m 03750L109 ....... APARTMENT INCOME REITORD .......ocoovvviiioi | | [ 1,161.000(......... 634721 ...... 54670(......... 63,472 04/15/2021
_ 03852U106 ....... ARAMARKORD .......ccoioviiiiiiiiiiiiieiiii e e e 4445000 ........ 163,798 | ...... 36.850(........ 163,798 02/17/2021
N 03990B101 ....... ARES MANAGEMENT CLAORD ........covvvviniiiie | | e 9,060.000 | ........ 732,773 ...... 80.880(........ 732,773 08/24/2021
053015103 ....... AUTOMATIC DATAPROCESSINGORD ........oovvveven | oo | [ 1,745.000(........ 430,282 ..... 246580 ........ 430,282 08/24/2021
053807103 ....... AUNETORD .......cooiiiiiiiiiiiiiiiiiieia | | | 21,045.000........ 868,317 ...... 41260 ........ 868,317 10/27/2021
05722G100 ....... BAKERHUGHES CLAORD .........ovvviiiviiiiiaen [ [ e 15,590.000 | ........ 375,095 ...... 24.060........ 375,095 10/27/2021
060505104 ....... BANK OF AMERICAORD .........ovvviiiiiiiiiiniiena e e ....140,340.000 ...... 6,243,727 | ...... 44490 ...... 6,243,727 08/24/2021
064058100 ....... BANK OF NEW YORKMELLONORD ..........coooooviis [ [ o 1,815.000........ 105415 ...... 58.080(........ 105,415 07/06/2021
071813109 ....... BAXTER INTERNATIONALORD ....... R PURTU EU FETTRTU T FUTTTORSRRUDE BRI 79880 (............... .. .. . 07/06/2021
084670702 ....... BERKSHIRE HATHAWAY CLBORD .........cooovvvvieieon e [ e 24497000 ...... 7,324,603 ..... 299.000...... 7,324,603 1,624,305 ......cooois e 1,624,305 08/24/2021
086516101 ....... BESTBUYORD ... [ [ e 10,055.000 | ...... 1,021,588 | ..... 101600 ...... 1,021,588 (50,587) | ..o e (50,587) 10/27/2021
090572207 ....... BIO RAD LABORATORIES CLAORD ... [ oo | | 170.000........128/447|..... 755570 |........ 128447 |........ . ... 29,347 | .. 11/17/2020
09247X101 ....... BLACKROCK ORD .........oviiiiiiiiiiiiiiieieas [ e | 4,626.000 901,712 .. 03/02/2021
093671105 ....... H&RBLOCKORD ... Lo e | | | 28840 s e e 12423 e . 08/24/2021
097023105 ....... BOEINGORD ... [ [ e 11,010.000 ... (153,534) | ... . (153,534) | .. 03/26/2021
101137107 ....... BOSTON SCIENTIFICORD .........oooviiiiiiieiee [ oo e 4,685.000 | ........199,019(...... 42480 |........ 199,019 [ ....... 471276 [ .........oooos oo | [ 27,7431 ... ... 21743 01/07/2021
110122108 ....... BRISTOLMYERS SQUIBBORD .........covvviviiioea [ [ e 19,460.000 (121,074) | ... . (121,074) | .. 08/24/2021
111200105 ........ BRIXMOR PROPERTY GROUP REITORD .........ccoovvefvevien [eenen |ennnnn 5,635.000 L4374 L 43741 03/02/2021
114340102 ....... AZENTAORD ... e e e 1,905.000 ..37123 ] ... .. 371231 .. 08/24/2021
122017106 ....... BURLINGTON STORESORD ...........oooviviiieiiii [ [ | 40.000 L1198 07/28/2020
125269100 ....... CF INDUSTRIES HOLDINGS ORD ... [ e e 8,455.000 222,398 | .. 08/24/2021
12541W209 ....... CHROBINSON WORLDWIDE ORD ... [ e e 2,535.000 ....45700].. 08/24/2021
125523100 ....... CIGNAORD ... [ [ e 11,504.000 ... 228,267 .. 10/27/2021
12572Q105 ....... CMEGROUP CLAORD ..o [ [ e 5,642.000 ...239,205] .. 08/24/2021
126408103 ....... CSXORD ..o L [ e 42,126.000 L 311790 02/17/2021
126650100 ....... CVSHEALTHORD .......oovoviiiiiiiiiiieeieee [ [ e 27,528.000 ...822,850] .. 04/15/2021
127097103 ....... COTERRAENERGY ORD ........ovoviviiiiiiieeen [ [ e 14,140.000 ....80677].. 10/27/2021
133131102 ....... CAMDEN PROPERTYREITORD ......... e e e 3,345.000 ... 2339401 .. 04/15/2021
136457100 ....... CANADIAN PACIFIC RAILWAY ORD ..o [ . Co 5145.006 | ........370,132|...... 71.940|........ 370,132 |........ 308,696 | ............ 978 | . ........oooo |iiiiiii | 81435 [ 61,435 02/17/2021
14149Y108 ....... CARDINALHEALTHORD ..o [ e 14,365.000 | ........ 739,654 |...... 51490 |........ 739,654 |........ 743712 .......... 7,060 | .......... 7,050 ......ccocoovs |oveeen (4088) | oo [ (4,058) 08/24/2021
143130102 ....... CARMAX ORD ... [ | | 650.000(.........84,650|.....130.230(......... 84,650 |......... 64,753 | ..........cooo |, ..20,196 | .. 01/07/2021
14316J108 ....... CARLYLE GROUPORD ........ e e e 8,105.000 ... 171,566 | .. 04/15/2021
14448C104 ....... CARRIER GLOBALORD .........ovivviiiieiiee e e e 9,920.000 ...161,264 | .. 02/17/2021
15677J108 ....... CERIDIANHCMHOLDING ORD ... [ [ | 4,855.000 ... 17,635] .. 07/06/2021
159864107 ....... CHRLSRIVERLABS ORD .........ccoviiiiiniiiiiines [ [ | 1,395.000(........525,608..... 376.780........ 525608 |........ 285656 | ..........c.o. |oriiiiiiiiin. .. 172,692 .. 02/17/2021
166764100 ....... CHEVRONORD ....... e e 35,267.001 ...979,804 | .. 10/27/2021
17275R102 ... CISCOSYSTEMSORD ............... v ....102,385.000 .. 1,895919 .. 03/02/2021
174610105 ....... CITIZENS FINANCIAL GROUPORD ............coovenen fovee [ |, 5,000.000]........236,250|...... 47.250|........ 236,250 |........ 230,134 | ............... | AT | BB 6,116 10/27/2021
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SCHEDULE D - PART 2 - SECTION 2
Showmg AII COMMON STOCKS Owned December 31 of Current Year

1 2 Codes Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Current Year's Total Designation,
Rate per Unrealized Other-Than- Total Foreign NAIC Designation
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Modifier and SVO
CUsIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Date Administrative
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. Acquired Symbol
18915M107 ....... CLOUDFLARECLAORD ... [ e e 4,530.000|........ 595695 | ..... 131500 ........ 595695 |........ 490,085 105,610 07/06/2021
191216100 ....... COCA-COLAORD ... [ [ e 74,340.000 | ...... 4,401,671 ...... 59.210(...... 4,4016711(...... 3,700,894 | ........ . , . U PO . o |........ 506,388 | .. 10/27/2021
192446102 ....... COGNIZANT TECHNOLOGY SOLUTN CLAORD .. JUUTY PUUUUIE DR TP 980.000......... 86,946 |...... 88.720(......... 86,946 |......... 67,332........ . . v e 19 . v e 19614 L 07/06/2021
20030N101 ....... COMCASTCLAORD ... e 98,788.000 ...... 4,972,000 ...... 50.330...... 4,972,000 ...... 4,361,586 | ... \ e U PO , .. R I (213 282) . 03/26/2021
200340107 ....... COMERICACRD ......... v e 9,875.000|........ 859,125(...... 87.000........ 859,125|........ 661,540 ... . . . 08/24/2021
205887102 ....... CONAGRA BRANDS ORD .. e e [ 29,150.000........ 995473 | ...... 34150 ........ 995473 |........ 962,131 ... 10/27/2021
20825C104 ....... CONOCOPHILLIPSORD .......... v e e 30,846.000 | ...... 2,226,464 | ...... 721801 ...... 2,226,464 |...... 1,152,744 | ... 06/01/2020
209115104 ....... CONSOLIDATED EDISON ORD . U T T P 36,155.000 ...... 3,084,745 ...... 85.320...... 3,084,745 ...... 2,710,456 | ... 10/27/2021
212015101 ....... CONTINENTAL RESOURCES ORD . i e L 1,225.000(......... 548311...... 44760 ......... 54831|......... 45881 ... 07/06/2021
220521104 ....... CORTEVAORD ...........ccvvie i e [ 10,813.997 | ........ 511,286 | ...... 47.280]........ 511,286 |........ 300,982 ... 02/07/2020
229663109 ....... CUBESMART REIT ORD . e e e 4,865.000|........ 276,867 ...... 56.910(........ 276,867 |........ 130,690 | ... 06/01/2020
231021106 ....... CUMMINSORD ... [ e e 7,095.000 ] ...... 1,547,703 | ..... 2181401 ...... 1,547,703 | ...... 1,570,501 10/27/2021
23283R100 ....... CYRUSONEREITORD ... [ e | 3,873.000........ 347486 | ...... 89.720........ 347486 |........ 290,139 , \ \ 08/24/2021
23331A109 ....... DRHORTONORD ....... T U PUTUUUEN TR PR 8,130.000|........ 881,699 ..... 108450 ........ 881699 |........ 562,456 | ... [P PUTRRON v | 296,576 | .. 10/27/2021
23345M107 ....... DT MIDSTREAMORD ... T UT PO PUTT PO 3,727.000]........ 178,821 ...... 47980 ........ 178,821 ........ 132,132 ... [P PUTRRRY X v | 46689 .. 03/02/2021
235851102 ....... DANAHERORD ................. U PUUUUR P 11,273.000 | ...... 3708930 ..... 329010 ...... 3708930 ...... 2,331,240 ... , ... 8, coo e 1118, e e 116,764 | 10/27/2021
237194105 ....... DARDEN RESTAURANTS ORD .. IO PURUIR U I 2,735.000|........ 412,000 ..... 150640 (........ 412,000 (........ 208,890 ... .9 coe e, 86, e ... 86207 .. 07/28/2020
25179M103 ... DEVONENERGYORD ............. vl 14,173.000 | ........ 6243211 ...... 44050 ........ 624,321 |........ 225155 ........ . . [P PUTRRON v |, 370,530 .. 07/06/2021
25278X109 ....... DIAMONDBACK ENERGY ORD ... [ e | 3,313.000]........ 357,307 ..... 107.850 | ........ 357,307 |........ 134,954 | ........ . [P PUTRRON v | 196,958 | .. 07/28/2020
253393102 ....... DICKS SPORTINGORD ... [ e e 5785.000........ 665217 ..... 114990 ........ 665217 |........ 424122 ... ! v 24 e | 241095 . 03/02/2021
m 253868103 ....... DIGITAL REALTY REITORD .. TS U FUTTTTR P 6,359.000...... 1124716 | ..... 176870 ...... 1124716 |........ 851,070 ... , , , v |, 2358821 .. 04/15/2021
= 254687106 ....... WALTDISNEYORD ........c.covevinnnn I URTTE DUDUIE PO 16,506.000 | ...... 2,556,614 ..... 154.890 | ...... 2,556,614 |...... 2,529,209 | ... I v | (419,638) .. 02/17/2021
n 254709108 ....... DISCOVER FINANCIAL SERVICESORD ......... % FURUUTES DUDUIE PO 13,400.000 | ...... 1,548,504 | ..... 115560 | ...... 1,548,504 | ........ 929,162 ........ . v |o...... 3339651 .. 03/02/2021
- 260003108 ....... DOVERORD .......c.ocoviiiiiiiiiin v 7,535.000]...... 1,368,356 | ..... 181600 ...... 1,368,356 | ........ 760,597 | ........ . , v e AT v e 417082 07/28/2020
260557103 ....... DOWORD ..... v 2,490.000|........ 141,233 | ...... 56.720........ 141233 (......... 90,666 |........ . ... 6 \ v e 3,038 05/21/2020
264411505 ....... DUKE REALTY REIT ORD .. TN U P T 350.000......... 22974 ...... 65.640(......... 22974 |......... 13468 |........ . \ v | 8985 07/28/2020
26441C204 ....... DUKE ENERGYORD ............ v e 32,910.000] ...... 3452259 | ..... 104900 ...... 3452259 |...... 3,341,001 ........ . [P PUTRRON I DO TT 258 | .. 10/27/2021
26614N102 ....... DUPONT DE NEMOURS ORD ...... U PUDUUUEN T P 9,705.997 | ........ 784,050 ...... 80.780(........ 784,050 |........ 442,752 ........ . [P PUTRRON o e 11/17/2020
268150109 ....... DYNATRACEORD ............ . e e 255.000(......... 15389 | ...... 60.350 | ......... 15389 [ ......... 16,640 | ... 08/24/2021
26875P101 ....... EOGRESOURCESORD .........coovvviviiiiiiieis [ [ e 12,270.000 | ...... 1,089,944 | ...... 88.830(...... 1,089,944 |........ 654,978 ........ . \ v e AT, o e T, . 02/17/2021
291011104 EMERSON ELECTRIC ORD . - v e e 16,855.000 | ...... 1,567,009 ...... 929701 ...... 1,567,009 ...... 1,135,853 |........ . [P PUTRRON v | 199,155 04/15/2021
29364G103 ....... [ ENTERGYORD ..... e e e e 7,705.000 ] ........ 867,968 | ..... 112650 (........ 867,968 |........ 804,734 |........ . U PURRRRR X ¥ v | 63234 .. 10/27/2021
294429105 EQUIFAXORD ........... ORI T P P 590.000(........ 172,746 | ..... 292790 ........ 172,746 | ........ 158,192 ........ . v e 14 v e 14,554 | 10/27/2021
294440700 ....... EQUINIX REIT ORD e e e 1,585.000...... 1,340,656 | ..... 8458401 ...... 1,340,656 | ...... 1,304,699 (........ . ... 6 coo e 35 v | 35957 .. 10/27/2021
29452E101 ....... EQUITABLE HOLDINGSORD ........... U DUUUUIR PTRTTI PR 34,222.000] ...... 1,122,139 ...... 32790 ...... 1122139 |........ 864,500 | ... . [P PUTRRON R 10/27/2021
29472R108 ....... EQUITY LIFESTYLEPROPREITORD ..........oovvviin [ [ | 2,815.000........ 246,763 | ...... 87.660(........ 246,763 |........ 169,211 ... 01/07/2021
29530P102 ....... ERIE INDEMNITY CLAORD ............ TS U FUTTTTR P 1,775.000 | ........ 3419721 ..... 192660 (........ 341972 ........ 309,708 | ... UK e v e 32, .. o 32, . 08/24/2021
297178105 ....... ESSEX PROPERTY REIT ORD .. U PUURURN PRI I 1,500.000........ 528,345 | ..... 352230 ........ 528345|........ 363,335 ... , , v e 172, P U 172 215 .. 06/01/2020
29977A105 ....... EVERCORECLAORD ........ v 490.000 ] ......... 66,567 |..... 135.850 | ......... 66,567 |......... 43,684 | ... .. . v e 12 . v e 12,843 L 11/17/2020
30034W106 ....... EVERGYORD ........... . v e 2,215.000|........ 151,971 ...... 68.610(........ 151,971 ........ 142515 ........ . v e 9456 L. 10/27/2021
30231G102 .......[ EXXON MOBIL ORD ... v e 66,605.000 ...... 4,075560 | ...... 61.190(...... 4,075560 | ...... 3232324 |........ . \ v e 910, v | 910,559 | .. 08/24/2021
302520101 FNBORD ............. e e ....101,065.000 ...... 1225918 ...... 12130 ...... 1225918 ...... 1,013,166 | ........ . , v e 122) v 122926 | . 08/24/2021
31188V100 ....... FASTLY CLAORD .. [PUS PUUTUUR PR T 345.000(......... 12,2301 ...... 35450 (......... 12230 (......... 15141 ........ . o e (2911 08/24/2021
311900104 ....... FASTENALORD ... [ e | 7470000 ........ 478528 ...... 64.060(........ 478528 |........ 381,485 07/06/2021
31620R303 ....... FIDELITY NATIONAL FINANCIALORD .........ocoovvvoi [ [ o 28,085.000...... 1,465475(...... 52.180(...... 1465475 |........ 996,888 \ , 362,948 03/02/2021
316773100 ....... FIFTH THIRD BANCORPORD ........... U U P T 990.000......... 43115 ...... 43550 ......... 43115|......... 37,998 (............ , O T N A L1 08/24/2021
31847R102 ....... FIRST AMERICAN FINANCIAL ORD i [ e 11,300.000 | ........ 883,999 ...... 78230 ........ 883,999 |........ 603,008 |........ . [P PUTRRON v | 286,011 .. 03/02/2021
32051X108 ....... FIRST HAWAIIANORD ............. . v 4,055.000 | ........ 110,823 ...... 27330 ........ 110,823 |........ 110,468 |........ . R . 10/27/2021
343498101 ....... FLOWERS FOODS ORD ... IO EURURERN IPTT 40,760.000 ...... 1119677 | ...... 274700 ...... 1119677 (... 947,467 |........ . .. 25, coo el 168, v | 188714 L 10/27/2021
345370860 ....... FORDMOTORORD ........covveiiiaiin v 36,675.000........ 761,740 ...... 20770 ........ 761,740 |........ 512,088 |........ . .3 v | 249 e | 249652 .. 10/27/2021
34964C106 ....... FORTUNE BRANDS HOME AND SECURITY ORD .......... | ooee [eeenen |onnnnn 1,100.000........ 117,590 ..... 106.900........ 117590 [ ......... 79,724 | ... v . 28, v | 23298 .. 07/28/2020
354613101 ....... FRANKLIN RESOURCESORD .................... U PUUUUDRN FUDU P 75,420.000 | ...... 2525816 ...... 33490 ...... 2525816 |...... 1767413 ......... 21, . [P PUTRRON o |........ 585598 .. 03/02/2021
35671D857 ....... FREEPORT MCMORANORD ..................... v 23,780.000........ 992,339 ...... 41730 ........ 992,339 |........ 5154011 ... , v | 324, v | 324125 . 03/26/2021
36467J108 ....... GAMING AND LEISURE PROPERTIES REIT ORD . v 6,239.000|........ 304,026 | ...... 48.730........ 304,026 |........ 209,709 | ... ; , v e 39, v | 39493 . 1212412020
369550108 ....... GENERALDYNAMICSORD .........ccoooviiininns U PUDUUUEN T P 5920.000|...... 1,234,142 ..... 2084701 ...... 1,234,142 ........ 954,760 | ... [P PUTRRON v | 279,3821 .. 08/24/2021
369604301 ....... GENERAL ELECTRIC ORD ..... e e 16,928.000 | ...... 1,599,188 | ...... 94470 1(...... 1,599,188 | ...... 1,255,762 | ........ [P PUTRRON v | 343426 | .. 03/26/2021
370334104 ....... GENERAL MILLS ORD ... v e 24495000 ...... 1650473 ...... 67.380...... 1650473 ...... 1,378,698 | ........ . \ e 2n, v | 2TATT5 L 07/06/2021
37045V100 ........ GENERAL MOTORS ORD v 14,370.000 | ........ 8425131 ...... 58.630(........ 842513 |........ 438,811 ... e v e 190, .. v | 190,687 | .. 03/26/2021
372460105 ....... GENUINEPARTSORD ..........ooovoiie o [ | | 9,095.000...... 1275119 ..... 140200 ...... 1275119 |........ 886,288 , , 285,277 08/24/2021
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375558103 ....... GILEAD SCIENCESORD ... [ e e 1,550.000........ 112546 | ...... 72610 ........ 112546 | ........ 103910 [ ...ooooniis e 0T 8836 8,636 10/27/2021
404341105 ....... HPORD .........oovvvienn T DR PUUUUUR DT T 29,400.000...... 1,107,498 | ...... 376701 ...... 1,107,498 349,932 .. 08/24/2021
406216101 ....... HALLIBURTON ORD ... [ [ e 18,435.000|........ 421608]...... 22870........ 421,608 ....69,901].. 02/17/2021
416515104 ....... HARTFORD FINANCIAL SERVICES GRUP ORD ... TR PURUOURN PO e 11,797.000 | ........ 814,465(...... 69.040(........ 814,465 .230,3311 .. 02/17/2021
418056107 ....... HASBROORD ........ccvviiiiiiiiii, v e 8,425.000|........ 857,497 ..... 101.780 | ........ 857,497 .. 54328 .. 10/27/2021
42225P501 ....... HEALTHCAR TRST OF AMCLAREITORD ..... e e 1,115.000(......... 37,230 ...... 33.390......... 37,230 L1256 (.. 07/06/2021
42250P103 ....... HEALTHPEAK PROPERTIESORD ............ U PUUUR FUTTU P 13,100.000 | ........ 472,779 ...... 36.090........ 472,779 .. 76,766 | .. 07/28/2020
42809H107 ....... HESSORD ......ooviiiiii e e e | 5779.000|........ 427819 ...... 74.030(........ 427,819 ...122,702 .. 02/17/2021
42824C109 ....... HEWLETT PACKARD ENTERPRISEORD ...........coooifoevnin [oeen |onnnn 60,595.000........ 955,583 | ...... 15770 ........ 955,583 ...186,443 | .. 08/24/2021
43300A203 ....... HILTON WORLDWIDE HOLDINGS ORD ..... v e 5745000 ........ 896,163 | ..... 155.990(........ 896,163 ...256,964 | .. 02/17/2021
436106108 ....... HOLLYFRONTIERORD ................. UTUUURRTE TTRUTEN PO P 1,945.000(......... 63,757 |...... 32780 ......... 63,757 e 134790 11/17/2020
443510607 ....... HUBBELLORD .........coovovoiiiiiiieieee [ e | 2,955.000........ 614,345 ..... 207.900(........ 614,345 | ........ 448748 | ... | B84 L 138834 | 138,834 04/15/2021
446150104 ....... HUNTINGTON BANCSHARES ORD .........o.oovvvvii oo [ o 32,090.000f........ 4948281 ...... 15420 ........ 494,828 |........ 491057 [......... 4974 ... 4814 BT 3,771 08/24/2021
447011107 ....... HUNTSMANORD .............ceeee. U DU PO P 40,745.000 ...... 1421186 ...... 34.8801...... 1,421,186 .380,782 1 .. 08/24/2021
448579102 ....... HYATT HOTELS CLA ORD . . U PUUU R TP 735000 ......... 70487 ...... 95.900......... 70,487 . 15913 07/28/2020
458140100 ....... INTELORD ... U PURUURN PO 87,796.000 ...... 452149 |...... 515001 ...... 4,521,494 50,732 10/27/2021
459506101 ....... INTERNATIONAL FLAVORS & FRAGRANS ORD .. v 8,985.000...... 1,353,590 ..... 150650 | ...... 1,353,590 199,051 | .. 08/24/2021
460146103 ....... INTERNATIONAL PAPERORD .................... v e e 31,130.000 | ...... 1462487 | ...... 46980 ...... 1,462,487 L (2179) . 10/27/2021
460690100 ....... INTERPUBLIC GROUP OF COMPANIES ORD ....... U PUDUUUE FUTU P 44,205.000 ...... 1655477 | ...... 37450 ...... 1,655,477 ...565,155 | .. 04/15/2021
46187TW107 ....... INVITATION HOMESORD ..................ee v e 20,440.000........ 926,750 | ...... 45340 ........ 926,750 ...327,331] .. 03/02/2021
m 462260100 ....... |IOVANCE BIOTHERAPEUTICS ORD .. e e 6,875.000|........ 131244 | ...... 19.090]........ 131,244 . (41,353) | .. 08/24/2021
= 46266C105 ....... IQVIAHOLDINGSORD ............... U TR U P 220.000......... 62,071(..... 2821401 ......... 62,071 ... 22,667 .. 07/28/2020
n 46625H100 ....... JPMORGAN CHASEORD ............... U TR FETUTE PO 75,145.000 | ..... 11,899,211 ..... 158.350 | ..... 11,899,211 . 2 188 606 | .. 03/02/2021
N 47233W109 ....... JEFFERIES FINANCIAL GROUP ORD ... UL EURUUUEN DT T 10,550.000 | ........ 409,340 ...... 38.800(........ 409,340 ... 117,888 .. 04/15/2021
478160104 ....... JOHNSON & JOHNSONORD .............. v 63,120.000..... 10,797,938 | ..... 171.070 1 ..... 10,797,938 ...593,326 | .. 10/27/2021
48203R104 ....... JUNIPER NETWORKS ORD ...... U DU FETTT P 57,625.000...... 2,057,789 | ...... 35710 ...... 2,057,789 ...570217 .. 10/27/2021
48251W104 ....... KKRANDCOORD ............ .. e [ e 14,955.000 | ...... 1,114,148 | ... 745001 ...... 1,114,148 ...507,027 | .. 03/02/2021
487836108 ....... KELLOGG ORD ...... e e 19,120.000 | ...... 1,231,710 ...... 644201 ...... 1,231,710 .. 97,993 (.. 10/27/2021
493267108 ....... KEYCORPORD .......... IO TR P P 51,740.000 ...... 1,196,746 | ...... 23130 ...... 1,196,746 141,159 08/24/2021
494368103 ....... KIMBERLY CLARKORD ... e e 2,700.000 | ........ 385884 | ..... 142920 ........ 385,884 26,494 10/27/2021
49446R109 ....... KIMCO REALTY REITORD ... v e 3,700.000 | ......... 91,205(...... 24650 ......... 91,205 15,079 08/24/2021
501044101 ....... KROGERORD .............cvvvee. UV PUDUUUES POU P 11,085.000 | ........ 501,707 ...... 45260 ........ 501,707 80,674 10/27/2021
512816109 ....... LAMAR ADVERTISING CLAREIT .... [P PUURUREN PO R 1,420.000........ 172,246 | ..... 121300 ........ 172,246 53,464 03/02/2021
53223X107 ....... LIFE STORAGEORD .............. v 727.000(........ 111,362 ..... 153180 ........ 111,362 53,498 05/21/2020
532457108 ....... ELILILLYORD .......coviviiiinnn PO PUUUU TR P 2,935.000........ 810,706 | ..... 276220 ........ 810,706 119,104 10/27/2021
538034109 ....... LIVE NATION ENTERTAINMENT ORD PO PUDUOUES PUDUUIE DU 850.000........ 101,737 ..... 119690 ........ 101,737 18,694 10/27/2021
539830109 ....... LOCKHEED MARTIN ORD v 7,950.000 ] ...... 2,825510]..... 355410 ...... 2,825,510 11,007) 10/27/2021
55261F104 ....... METBANKORD ... - [P PUTURURN PSR R 4,380.000|........ 672,680 ..... 153580 (........ 672,680 .. 67675].. 08/24/2021
552953101 ....... MGM RESORTS INTERNATIONALORD ........ovvvveonen [ [ e 9,905.000 | ........ 444536 ...... 448801 ........ 444,536 132 395 .. 02/17/2021
56418H100 ....... MANPOWERGROUPORD .............. v e 6,645.000........ 646,758 | ...... 97.330(........ 646,758 .. (26,066) | .. 10/27/2021
56585A102 ....... MARATHON PETROLEUM ORD ... O T TN P 9,729.000|........ 622,559 | ...... 63.990(........ 622,559 ...220,167 | .. 01/16/2020
573874104 ....... MARVELL TECHNOLOGY ORD ... U PO U I 21425000 ...... 1874473 ...... 874901...... 1,874,473 ... 853,600 .. 03/26/2021
580135101 ....... MCDONALD'SORD .................. v e 6,373.000...... 1,708,410 ..... 268.070...... 1,708,410 ceee.... 330,951 .. 04/15/2021
58463J304 ....... MEDICAL PROPERTIESREITORD ........ooovvvieiniic [ [ | 5930.000]........ 140,126 | ...... 23630 ........ 140,126 |........ 107,363 | .......... 1,660 | .......... 6,582 ......cooooe oo 10911 [ 10,911 07/28/2020
589400100 ....... MERCURY GENERALORD ..........ocoovveviiii [ [ e 29,230.000 ...... 1,550,944 | ...... 53.060...... 1,550,944 | ... 1458277 | ... | BT282 o (69,334 | (69,334) 08/24/2021
595017104 ....... MICROCHIP TECHNOLOGY ORD ..o oo e e 6,920.000|........ 602,455 ...... 87.060(........ 602,455 oo 124595 07/28/2020
595112103 ....... MICRON TECHNOLOGYORD ............... v e 20,645.000...... 1,923,082 ...... 93.150...... 1,923,082 ...318,951] .. 08/24/2021
59522J103 ....... MID AMERICA APT COMMUNITI REIT ORD .. v 2/435.000|........ 558,686 | ..... 2294401 ........ 558,686 ...250,196 | .. 06/01/2020
604687105 ....... MIRATI THERAPEUTICSORD .................... U DU T P 345000 ......... 50,608 ..... 146690 | ......... 50,608 ..(5943) (.. 07/06/2021
60871R209 ....... MOLSON COORS BEVERAGE COMPA CL B ORD e e 4,800.000|........ 2224801 ...... 46.350|........ 222,480 ... 9079 .. 10/27/2021
609207105 ....... MONDELEZ INTERNATIONAL CLAORD ..... v e e 11,620.000 | ........ 770522 ...... 66.310........ 770,522 ..135350 .. 03/02/2021
617446448 ....... MORGAN STANLEYORD ................. v e e 44.833.000 ...... 4,400,807 | ...... 98.160 | ...... 4,400,807 805,445 10/27/2021
61945C103 ....... MOSAICORD ................... RS FUUUURN FUTUUR T 2,490.000 | ......... 97,832 ...... 39290 (......... 97,832 39,667 02/17/2021
636518102 ....... NATIONAL INSTRUMENTS ORD ..........oovvvieiniie e [ o 27,865.000 ...... 1,216,865 ...... 43670 ...... 1,216,865 10,773 10/27/2021
637417106 ....... NATIONAL RETAIL PROPERTIESREITORD .........coooifovven [eeen |ennnnn 2,140.000|........ 102,870 ...... 48070 ........ 102,870 . 15,301 05/21/2020
64110D104 ....... NETAPPORD .....ooiiiiiiiiiiiei v 8,965.000|........ 824690 ...... 91.990(........ 824,690 209,681 03/26/2021
651639106 ....... NEWMONTORD .............. TN P FTTU I 3,025.000........ 187611 ...... 62.020(........ 187,611 (........ 186,737 [ .....ooooevis | 4805 | B2 621]. 08/24/2021
65473P105 ....... NISOURCEORD .............. e e e 26,660.000........ 736,083 | ...... 27610(........ 736,083 69,444 10/27/2021
655844108 ....... NORFOLK SOUTHERNORD ................ocoeeonees [ | | 5502.000]...... 1,638,000 ..... 297.710( ...... 1,638,000 |...... 1,112,471 | ... | 22492 o 0808563 L 303,563 03/26/2021
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665859104 ....... NORTHERN TRUSTORD ........cooviviiiiiiiiii oo [ e 11,120.000 ...... 1,330,063 | ..... 119610 ...... 1,330,063 |........ 979644 | .......... TT84| 21213 267,892 267,892 03/02/2021
668771108 ....... NORTONLIFELOCK ORD ... [ [ e 19,995.000 | ........ 5194701 ...... 25.980(........ 519470 |........ 539,199 ... v (19729) . 10/27/2021
670837103 ....... OGEENERGY ORD ... [ e | 4,240.000|........ 162,731 ...... 38.380(........ 162,7311........ 150,413 ... 12,3181 .. 08/24/2021
674599105 ....... OCCIDENTAL PETROLEUMORD ..o [ o 17,686.000 | ........ 5127171 ...... 28990 (........ 5127117 ........ 311,033 ...206,572 .. 11/17/2020
680223104 ....... OLD REPUBLIC INTERNATIONALORD ........ooooooviii e e ....149,755.000 | ...... 3,680,978 ...... 24580 (...... 3680978 ...... 3,078,573 ...391,300 .. 08/24/2021
681919106 ....... OMNICOMGROUP ORD ... [ [ e 16,250.000 | ...... 1,190,638 | ...... 73270 ...... 1,190,638 | ...... 1,148,509 .. 421291 .. 08/24/2021
682680103 ....... ONEOKORD ... [ e | 5115.000]........ 300,557 | ...... 58.760 | ........ 300,557 |........ 264,991 .. 21573 .. 10/27/2021
68902V107 ....... OTISWORLDWIDEORD ... [ e e 7,110.000]........ 619,068 | ...... 87.070(........ 619,068 |........ 473,880 ...130,846 | .. 04/15/2021
693517106 ....... PPLORD ...t [ e ....168,260.000 ...... 5,057,8% | ...... 30.060...... 5,057,8% |...... 4,912,607 ...145289 | .. 10/27/2021
693656100 ....... PVHORD ...t [ e | 1,435.000........ 153,043 |..... 106650 ........ 153,043 |........ 112,632 . 183111 .. 11/17/2020
695156109 ....... PACKAGING CORP OF AMERICA ORD ... v 1,570.000........ 213,756 | ..... 136150 ........ 213756 | ........ 212,582 e T4 10/27/2021
700517105 ....... PARKHOTELSRESORTS ORD ..o [ e e 4,950.000|......... 93456 |...... 18.880|......... 93,456 |......... TAB42 | ..o e [ 8BBA 8,564 11/17/2020
701094104 ....... PARKERHANNIFINORD .........cooviviiiiiiie [ e e 5220000 ...... 1,660,586 | ..... 318120 ...... 1,660,586 | ...... 1219249 ..o | 18915 183364 L 153,364 03/26/2021
704326107 ....... PAYCHEXORD ........ovvviiiiiiiiieiiiieii e [ [ e 13,315.000 ...... 1,817,498 ..... 136500 ...... 1817498 |...... 1,091,134 | ... .o......588,118 .. 01/07/2021
70959W103 ....... PENSKE AUTOMOTIVE GROUP VTG ORD ........o.ovvv e e e 6,820.000 | ........ 731,240 ..... 107220 ........ 731240 |........ 534,611 196,629 | .. 04/15/2021
713448108 ....... PEPSICOORD ... Lo e | | e 166.230 [ ... | | 15883 [ [ e . 08/24/2021
717081103 ....... PFIZERORD ..o e e ....201,032.000..... 11,870,940 ...... 59.050..... 11,870,940 |...... 7,879,603 .3,992,706 | .. 10/27/2021
718172109 ....... PHILIP MORRIS INTERNATIONALORD .......oooovveiof e [ e 37,778.000 | ...... 3588910 ...... 95.000...... 3588910 ...... 3,144,376 ...365369 | .. 12/07/2021
723484101 ....... PINNACLEWESTORD ..o [ [ e 31,135.000 ...... 2,197,820 ...... 7059 ...... 2,197,820 ...... 2,117,957 .. 798621 .. 10/27/2021
723787107 ....... PIONEER NATURAL RESOURCE ORD ...........oovovvvin [ e e 4251.000|........ 73172 ... 181.880(........ 73172 ... 399,870 310,275 .. 11/17/2020
m 72703H101 ....... PLANET FITNESSCLAORD ......oooviiiiiiiiiii [ | | 745000 ......... 67482 ...... 90580 (......... 67482 |......... 40,604 ... 9638].. 02/17/2021
= 74051IN102 ....... PREMIERCLAORD .......coovvviniiiiiiiiiiiiein [ [ | 3,710.000]........ 152,741 ...... 41170 ........ 152,741 ........ 130,599 L2241 .. 04/15/2021
n 741447108 ....... TROWEPRICEGROUPORD ........c.ovvvviiiiiiienen | | e 8,780.000...... 17264991 ..... 196640 ...... 1726499 ...... 1,481,632 .2241211 .. 08/24/2021
Rd 74251V102 ....... PRINCIPAL FINANCIAL GROUP ORD ..........ccoovviiioi oo oo e 7,590.000]........ 548,985 ...... 72330 (........ 548985 |........ 506,403 ... 42582 .. 08/24/2021
742718109 ....... PROCTER & GAMBLEORD ...........cooiiviiiiiie [ [ e 39,658.000 ...... 6,487,256 | ..... 163580 ...... 6,487,256 |...... 5,392,530 . 1,094,726 | .. 07/06/2021
74340W103 ....... PROLOGISREIT ... [ [ e 16,937.000 | ...... 2,851,513 ..... 168.360 | ...... 2,851,513 (...... 1,732,582 1,111,554 | .. 08/24/2021
744320102 ....... PRUDENTIAL FINANCIALORD ... [ [ e 37,385.000 | ...... 4,046,552 ..... 108240 ...... 4,046,552 | ...... 3,547,375 ...499,178 | .. 10/27/2021
745867101 ....... PULTEGROUP ORD ... [ [ e 13,835.000 ] ........ 790,809 ...... 57160 (........ 790,809 |........ 636,784 ...154,025| .. 03/02/2021
T4767V109 ....... QUANTUMSCAPE CLAORD ... [ e e 5,660.000|........ 125595 | ...... 22190 ........ 125595 |........ 127,077 ..(1,482) 08/24/2021
74838J101 ....... QUIDELORD ... [ e e 1,370.000........ 184,936 |..... 134990 ........ 184,936 |........ 173,297 . 11,639 08/24/2021
75513E101 ....... RAYTHEON TECHNOLOGIES ORD ..........oovevieeeen e [ e 43,917.002...... 3779497 |...... 86.060...... 3779497 |...... 2,946,998 ...601,216 | .. 04/15/2021
756109104 ....... REALTY INCOMEREITORD .......oooviviiiiiieiieies [ [ e 13,186.000 | ........ 943,986 | ...... 7159 ........ 943,986 |........ 714,377 . 174024 | 03/02/2021
7591EP100 ....... REGIONS FINANCIALORD .......ooviviiiiiiee [ [ e 37,340.000........ 814,012 ...... 21.800(........ 814,012|........ 766,620 ... 47,392 .. 08/24/2021
759916109 ....... REPLIGENORD ........oooviiiiiiiiiiee [ e | 2,790.000|........ 738,904 | ..... 2648401 ........ 738904 |........ 604,841 134,063 | .. 10/04/2021
76171L106 ....... REYNOLDS CONSUMER PRODUCTSORD .........covvifveeee [eveen |enenn 17,610.000 ] ........ 552,954 | ...... 31400(........ 552,954 |........ 477,895 ... 75059 .. 10/27/2021
770323103 ....... ROBERTHALFORD ... e e | 7,290.000]........ 812,981 ..... 111520 ........ 812,981 |........ 409,860 350,614 | .. 01/07/2021
780287108 ....... ROYALGOLDORD ..o e e e 7,245000]........ 762,246 | ..... 105210 ........ 762,246 |........ 728,575 .. 336711 .. 12/07/2021
783549108 ....... RYDERSYSTEMORD ........ooiiviiiiiiies [ [ | 3,825.000........ 315295 | ...... 82430(........ 315295 |........ 2215731 ... .. 79,083 | .. 11/17/2020
78410G104 ....... SBA COMMUNICATIONS CLAREITORD ..o [ e 5,040.000 | ...... 1,960,661 |..... 389.020...... 1,960,661 |...... 1447436 | ... ...562,074 | .. 10/27/2021
794661302 ....... SALESFORCE.COMORD ........coviveiiniiiiiieenen [ [ | 1,575.000........ 400,255 | ..... 254130 ........ 400,255 |........ 440,234 | ... . (39,980) | .. 10/27/2021
806857108 ....... SCHLUMBERGERORD ..........oovvviiiiiiiiieiicons [ | e | [ 30760 [ ..o | | 288 e e e . 08/24/2021
808513105 ....... CHARLES SCHWABORD ..... e e e 15,077.005] ...... 1,267,976 | ...... 84100 ...... 1,267,976 | ........ 925,645 342,331 .. 04/15/2021
828806109 ....... SIMON PROP GRPREITORD .......... U PUTRUUEN TR P 1,450.000........ 231,667 |..... 159.770 | ........ 231667 |........ 119,093 ...104,644 | .. 03/02/2021
83001A102 ....... SIX FLAGS ENTERTAINMENTORD .......o.ovivviiinen [ [ e 1,605.000......... 68,3411...... 42580 ......... 68,341 |......... 31,020 [ ..o e e e 1BB10 13,610 07/28/2020
830566105 ....... SKECHERSUSACLAORD ......oovviiiiiiii [ | | 335.000(......... 14539 |...... 43400 ......... 14539 (......... 11622 | oo e e 2499 2,499 11/17/2020
83088M102 ....... SKYWORKS SOLUTIONS ORD ... [ e e 2,770.000 | ........ 429738 ..... 155140 ........ 429738 |........ 383,964 2,410 10/27/2021
831865209 ....... AOSMITHORD ..o | | e 2,155.000|........ 185,007 | ...... 85.850(........ 185,007 |........ 113,062 66,870 07/28/2020
832696405 ....... JMSMUCKERORD ... | | e 3910000 ........ 531,056 | ..... 135.820........ 531,056 |........ 486,221 44,835 10/27/2021
833034101 ....... SNAPONORD ... [ | | 865.000(........ 186,304 | ..... 215380 ........ 186,304 |........ 176,520 L. 97841 .. 10/27/2021
833445109 ....... SNOWFLAKE CLAORD .......oiiiiiiiiicee e e e 1,340.000........ 453925|..... 338.750|........ 453925(........ 318,877 ...135,048 | .. 07/06/2021
835495102 ....... SONOCOPRODUCTS ORD ... [ [ e 15,059.000 | ........ 871,766 | ...... 57890 ........ 871,766 |........ 883,775 .. (12,010) | .. 10/27/2021
842587107 ....... SOUTHERNORD ............. e L e 45,840.000 ...... 3,143,707 | ...... 68.580...... 3,143,707 |...... 2,839,350 ...304,357 | .. 10/27/2021
84265V105 ....... SOUTHERN COPPERORD ..........ooovviiviiiie [ [ e 37,280.000 ...... 2,300,549 | ...... 61.710(...... 2,300,549 | ...... 2,368,233 . (135474) | .. 10/27/2021
84860W300 ....... SPIRIT REALTY CAPITALREITORD .......cooovviiiis [ [ e 4,705.000|........ 227016 ...... 48250 ........ 227016 |........ 134,030 ... 371875] .. 05/21/2020
854502101 ....... STANLEY BLACKAND DECKERORD ..........oovovvven [ e | 1,590.000........ 299,906 | ..... 188.620........ 299,906 |........ 202,004 .. 15,995 05/21/2020
857477103 ....... STATESTREETORD ......oviviiiiiiiiiiieiee [ e | 4,600.000 | ........ 427800 ...... 93.000{........ 427800 ........ 395,680 32,120 08/24/2021
858119100 ....... STEELDYNAMICS ORD .......ovvviiiiiiiiieee [ e e 9,655.000|........ 593,079 ...... 62.070(........ 593,079 |........ 371,666 221,887 03/02/2021
863667101 ....... STRYKERORD ... [ e | 7,930.000]...... 2,120,641 ..... 267420 ...... 2120641 1(...... 1,698,459 . 182,528 03/26/2021
866674104 ....... SUN COMMUNITIESREITORD ..o [ | 5,700.000 ] ...... 1,196,829 ..... 209.970...... 1,196,829 |........ 800,728 |.......... 4731 | ........ 17290 ... | 346273 L 346,273 01/07/2021
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87165B103 ....... SYNCHRONY FINANCIALORD .........oooiiiiiioi [ [ e 9,210.000|........ 427,252 427252 ........ 354,521 LT3 2731 o 72,731 04/15/2021
87166B102 ....... SYNEOS HEALTHCLAORD .... v 1,015.000........ 104,220 104220 ......... 62,571(........ . coo | ... 35,068 35,068 07/28/2020
875372203 ....... TANDEM DIABETES CAREORD ... | | | 505.000(......... 76,013 76,013 |......... 50,319 27,694 27,694 07/28/2020
876030107 ....... TAPESTRYORD ......ovviiviiiiiiiiiiiiiieeei | | e 5911.000|........ 240,046 240,046 |........ 162,972 56,095 56,095 02/07/2020
87612E106 ....... TARGETORD ............ceeen I EUURUUR T PO 7,401.000]...... 1,712,887 |..... 231440 ...... 1,712,887 |...... 1,082,170 364,325 ...364,325| .. 04/15/2021
87612G101 TARGA RESOURCESORD ....... v 4,840.000|........ 252,842 . 252,842 ......... 87,055 ... .. 125162 ... ...125162 .. 07/28/2020
882508104 TEXAS INSTRUMENTSORD .......... v e 16,295.000 | ...... 3,071,119 ! 3071119 ... 2477769 | ... . coo ... 359440 ... ...359,440 | .. 10/27/2021
883556102 ....... THERMO FISHER SCIENTIFIC ORD .. v e 5195.000...... 3,466,312 2401 ... 3,466,312 (...... 2446718 ... , , R U 8798711 ... ... 879,871 .. 10/04/2021
88579Y101 ....... BMORD ... U FURUUURN DT 22,125.000...... 3,930,064 B30 ...... 3,930,064 |...... 4,162,225 | ... . (232,161) | ... . (232,161) | .. 10/27/2021
887389104 ....... TIMKENORD .......oviiiiieeieiieeieee | | e 1,995.000........ 138,234 138234 |........ 109,318 (16,100) | ... .. (16,100) | .. 11/17/2020
894164102 ....... TRAVEL LEISURE ORD .. v [ 1,765.000(......... 97,552 e 18374 L e 18374 07/28/2020
896945201 ....... TRIPADVISORORD .......oviiviiiiiiiieiiea e | e 2,615.000|......... 71,285 (......27.260|......... 71,285 |......... 55405 ... | e [ BITE) [ (3,975) 07/28/2020
89832Q109 ....... TRUISTFINANCIALORD .......oovoiiiiiiiiiiea e | | 37,900.000 ...... 2,219,045|...... 58550 ......2219,045 |...... 2,159,699 | ............... [ BABTA L 59,346 ... 59,346 10/27/2021
90184L102 ....... TWITTERORD ........... I UUUTE PODU P 18,605.000 | ........ 804,108 804,108 |........ 749,591 oo (230,178) ... oo (230,178) | .. 08/24/2021
902653104 ....... UDRREITORD ..... v e 3,250.000]........ 194,968 . 194,968 |........ 136,871 ... ...58,09 ... .... 58,096 .. 03/02/2021
902973304 ....... USBANCORPORD ........... [FUTE PUTUUURN FURURUR P 25,785.000 ...... 1,448,343 A700 ... 1448343 |...... 1,326,825 ... 121,518 ...121518 ] .. 08/24/2021
903537100 ....... UBER TECHNOLOGIESORD ...... v 6,645.000|........ 278,625 278625 |........ 230,911 (66,361) .. (66,361) .. 03/26/2021
904214103 ....... UMPQUA HOLDINGS ORD .......... U TR FETUTI PO 27,115.000{........ 521,693 521693 |........ 455,429 66,264 ....66,264 .. 08/24/2021
904311107 ....... UNDER ARMOURCLAORD ....... e v e e 3,960.000......... 83,912 .. 83912)......... 54,619]... 11,270 . 11270 .. 02/17/2021
904311206 ....... UNDER ARMOUR CLC ORD ... e v [ 4,145.000|......... 74,776 . TATIG|......... 58,577 | ... 13,098 .. 13,008 .. 11/17/2020
m 907818108 ....... UNIONPACIFICORD .......o.oviiveicieieeeee [ [ e 12,240.000 | ...... 3,083,623 930(...... 3,083623...... 2,336,519 ... 480,844 ...480,844 | .. 08/24/2021
= 91324P102 ....... UNITEDHEALTHGRP ORD .......oooviiiiiiiiiiiee [ [ e 16,095.000 | ...... 8,081,943 . 8,081,943 (...... 6,606,129 | ... 1,475,814 1475814 | .. 08/24/2021
n 91529Y106 ....... UNUMORD ................... e [ e 28,145.000........ 691,523 691,523 |........ 772,342 (80,820) .. (80,820) | .. 10/27/2021
&~ 91913Y100 ....... VALEROENERGYORD ............ [RTTUIN AT P P 6,480.000|........ 486,713 . 486,713 (........ 454131 o 18318 26,323 ... 26323 ] .. 10/27/2021
92343V104 ....... VERIZON COMMUNICATIONS ORD .. [RUTE PUUUURN ORI P 86,471.000 ...... 4,493,033 960]...... 4493033 (...... 4,858,956 | ... (394,754) | ... . (394,754) | .. 10/27/2021
92556H206 . ...... VIACOMCBSCLBORD .............. v e 12,561.009 | ........ 379,091 379,091 |........ 321,841 (88,932) | ... .. (88,932)].. 11/17/2020
928254101 ....... VIRTU FINANCIAL CLAORD .. e [ [ 15,734.000 | ........ 453,611 . 453611 (........ 405,394 | ... .. 48217 .. ... 48217 .. 08/24/2021
928563402 ....... VMWARE CLAORD ......ovviiiiiiiiiiiiiiiiei | | | 17,840.000 | ...... 2,067,299 . 2,067,299 ...... 2,081,081 ... . (13781) | ... . (13781) (.. 12/07/2021
92939U106 ....... WEC ENERGY GROUP ORD .. v [ 2,160.000|........ 209,671 . 209671 ........ 196,437 | ... .. 13234 13,234 10/27/2021
931142103 ....... WALMARTORD ........ooiiieie [P PUTUURN PO I 18,526.000 | ...... 2,680,527 690 ...... 2,680,527 |...... 2,397,725 ... ...61433 ... . 61,433 03/02/2021
931427108 ....... WALGREEN BOOTS ALLIANCEORD ..o | oo | | 32,265.000 | ...... 1,682,942 . 1,682,942 ...... 1,569,321 ... . 113,621 .. 113,621 .. 10/27/2021
94106L109 ....... WASTE MANAGEMENT ORD .......cooviviiiiniiiiean e | e 7,660.000 | ...... 1,278,454 . 1278454 |........ 849,766 | ... 394,747 ... 394747 | .. 03/02/2021
942622200 ....... WATSCOORD ................ v 5,130.000...... 1,605,074 880 ...... 1,605,074 | ...... 1,264,278 | ... 359,044 ...359,044 | .. 07/06/2021
949746101 ....... WELLS FARGO ORD .. IO TR P P 60,790.000...... 2,916,704 980 ...... 2,916,704 | ...... 2,833,455 ... 83,249 ... 83249 .. 10/27/2021
95040Q104 ....... WELLTOWERORD ...... v e 8,810.000........ 755,634 . 755634 |........ 424117 ... . 186,332 ...186,332 ] .. 06/01/2020
959802109 ....... WESTERNUNIONORD ......... e e ....115,860.000 ...... 2,066,942 . 2,066,942 |...... 2,338,344 | ... (385,213) . (385,213) | .. 12/07/2021
963320106 ....... WHIRLPOOLORD ............ . [UUTRRUTTY UUUE FETTUTEN PO 3210.000........ 753,259 753259 |........ 647,724 . 105,535 ...105,535 | .. 10/27/2021
969457100 ....... WILLIAMS ORD e e e 21,192.000f........ 551,840 551840 |........ 416,358 97,289 .. 97,289 .. 03/02/2021
969904101 ....... WILLIAMS SONOMA ORD .. i e 1,980.000........ 334,877 334877 |........ 214,583 120,294 120,294 | .. 01/07/2021
977852102 ....... WOLFSPEEDORD ..........coviiiinnnn IS UUUTR PUDUIN PO 565.000(......... 63,150 63,150 |......... 53,490 9,660 ...9660].. 08/24/2021
98311A105 ....... WYNDHAM HOTELS RESORTSORD ............ JUUTE PUURUIE PO P 1,930.000........ 173,025 173,025 ......... 89,706 58,302 58,302 02/17/2021
988498101 ....... YUMBRANDSORD ...........cceevenes vl 145.000(......... 20,135 . 20135|......... 15,088 | ... ... 439% 4,394 11/17/2020
G0250X107 ....... AMCORORD ............ U PR . C.|....136,600.000]...... 1,640,566 . 1,640,566 | ...... 1,591,448 | ... 51,055 51,055 10/27/2021
G1890L107 ....... CAPRIHOLDINGSLTD. ...t [ . CL 2,985.000........ 193,756 . 193,756 | ......... 44561 | e [ 68,386 | ......ccveiis i 68,386 07/28/2020
G29183103 ....... EATONORD ... [ . CL 16,375.000 | ...... 2,829,928 8201 ...... 2829928 |...... 2,002,015 80| .o 712235 ..o 712,235 03/02/2021
G4474Y214 .......| JANUS HENDERSON GROUP ORD RUTTTTI R .C 19,670.000 | ........ 824,960 824960 |........ 788,113 oo, 36,847 36,847 10/27/2021
G47567105 ....... [IHSMARKITORD .........ccovoviiiiiiiiiiiiiees [ .CL 1,170.000........ 155,516 . 155,516 |........ 133,105 ... L 224121 .. . 22,412 10/27/2021
(51502105 .......| JOHNSON CONTROLS INTERNATIONAL ORD .... e . CL 21,200.000 ...... 1,723,772 . 1723772 ...... 1,012,693 | ... ..689,578 ... ...689,578 | .. 02/17/2021
G5960L103 .......|MEDTRONICORD .........ccooviiiiiiiinnes I U . CL 44,162.000 ...... 4,568,559 4501 ...... 4,568,559 |...... 4273916 | ... . (614710 .. . (614,710) | .. 08/24/2021
GB095L109 .......|APTIVORD ..o [T PO LCo 290.000......... 47,836 47836 |......... 40,600 ... U ORI 7236 | oo [ 7236 .. 03/26/2021
(66721104 .......| NORWEGIAN CRUISE LINE HOLDINGS ORD ... U PUTUUURN PUUTN P 7,760.000 | ........ 160,942 160,942 |........ 140,218 | ........ . U PO (38,993) ... .. (38,993)] .. 07/06/2021
G6700G107 NVENTELECTRICORD ..........c.oovvivinnnn e . CL 12,840.000 | ........ 487,920 . 487920 (........ 339,675|........ . coo | 148245 ...148,245 | .. 03/26/2021
GB994E103 ....... TRANE TECHNOLOGIESORD .........oovvviiiiiiiin e . C 6,795.000...... 1,372,794 030 ...... 1,372,794 | ... 690,410 ... ..383,739 ... 383,739 .. 02/17/2021
(96629103 .......| WILLIS TOWERS WATSON ORD ... R PO CC 240000 ......... 56,998 . 56,998 |......... 51,0271 ... L5071 .. 5071 .. 08/24/2021
H2906T109 .......|GARMINORD ...............ccvvee. P PO . CL 7,765.000 | ...... 1,057,360 | ..... 136170 ...... 1,057,360 | ........ 703,966 | ........ . v | 119,484 | L v 119484 | 03/02/2021
V77807103 ....... ROYAL CARIBBEAN GROUP ORD ..................o.ooifovve [oeei | 4,625.000........ 355663 |...... 76.900........ 355663 |........ 339726 (... | e (15496) | ............... | (15,496) 08/24/2021

9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ..............................o . ....365,805,082 ... XXX .. |....365805082|....292,283,974|........ 431,017 |...... 6,560,379 |............... |..... 56,281,084 |............... |..... 56,281,084 |............... XXX XXX
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Parent, Subsidiaries and Affiliates Other
01644@108 ...... j ALL AMERICA INSURANCE COMPANY INC ... | | oeees 15,000.000 | .... 174,943,721 | .. 11,445,678 | .... 174,943,721 | ..... 11,702,000 | ..o | [ 6,537,524 | ... | 6,537,524 11/14/1986
81415*109 ........ SECURITY CENTRAL CORP., OHIO T YO P 21,000.000 ...... 2,207,689 ..... 105128 | ...... 2,207,689 |...... 2,100,000 ........ .. e s | 91708 L co e 91,708 08/01/2019
9399999 Subtotal - Parent, Subsidiaries and Affiliates Other ... L ATTA51A410 ). XXX L. 177,151,410 ... 13,802,000 | ... e e 6629232 | ... | 6,629,232 XXX
9799999 Total COMMON SOCKS ... ...\t ....542,956,492 | ... XXX .. |....542,956,492 |....306,085974........ 431,017 ...... 6,560,379 | ............... | 62,910,316 | ............... [..... 62,910,316 |............... L XXX
9899999 Total Preferred and CommMON StOCKS . ...........iie e ....544791367 | ... XXX .. |....544,791,367 | ....307,885974|........ 431,017 ...... 6,644274 (. .............. |..... 62,888,659 | .............o. |.onns 62,888,659 | ............... XXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A A 1B D 1E F 16
1B 2A 2B
1C 3A 3B
1D 4A . . 4B
1E 5A 58
1F B

RAE
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

3,155,994
.. 125,207
... 99,353
.. 254,028

........... 3,050,000
............. 125,000
............. 100,000
............. 250,000

3,634,582

........... 3,525,000

........... 3,210,000
........... 2,875,000

15,015,000

1 2 6
Number

CusIP Date of Shares
Identification Description Foreign |  Acquired Name of Vendor of Stock
Bonds - U.S. Governments
912828YD6 ... | UNITED STATES TREASURY ... [ . 08/18/2021 . | BAIRD (ROBERTW.) & CO.INC. ... XXX ...
91282CCV1 ... [UNITED STATES TREASURY ... L . 09/22/2021 . |BAIRD (ROBERTW.) & CO.INC. .........oooooivi [ XXX ...
91282CDF5 ... | UNITED STATES TREASURY ... [ . 11/16/2021 . | BAIRD (ROBERTW.) & CO.INC. ............oooi | XXX ...
91282CDL2 ... [ UNITED STATES TREASURY ... [ . 12/20/2021 . | BAIRD (ROBERTW.) & CO.INC. ...................ocoo o XXX ...
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ......... ..o
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
649791PR5 ... [NEW YORK ST ... . ..o . 12/03/2021 . |MORGAN STANLEY CO ... | XXX ...
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ............. ...
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
013595XC2 ... | ALBUQUERQUE N MEXMUN SCHDISTNO 012 ......ooooiiii . 03/04/2021 . | Stifel Nicolaus & Co. .............coooiiiiiiii XXX ...
05914FJP6 ....[BALTIMORE CNTY MD ... L . 12/15/2021 . [MORGAN STANLEY CO ..o [ XXX ...
167615K77 ....| CHICAGO ILL PKDIST ... . 08/26/2021 . |IMORGAN STANLEY CO ......coooiiii XXX ...
167615K85 ....| CHICAGO ILL PKDIST ... . 08/19/2021 . |MORGAN STANLEY CO ......ooooiii XXX ...
64966QUVO ... [NEW YORKINY L. . 03/05/2021 . | BARCLAYS CAPITALINCFIXEDINC .........ooooviii XXX ...
748508A40 ... .| QUINCY MASS ... i . 1215/2021 . |PERSHINGLLC ... XXX ...
797272RT0 ... | SAN DIEGO CALIF CMNTY COLLEGEDIST ...........cooooiiii [ . 12/21/2021 . |RBC CAPITALMARKETS ..o [ XXX ...
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ... ...
Bonds - U.S. Special Revenue, Special Assessment
072024XG2 ... | BAY AREA TOLL AUTH CALIF TOLLBRDGREV .........coooviiiiii [ . 12/13/2021 . | JP MORGAN SECS INC., - FIXEDINCOME ................... | ... XXX ...
13077DQHS ...| CALIFORNIASTUNIVREV ... . 11/12/12021 . | CITIGROUP GLOBAL MARKETSINC. ...........oooooo [ XXX ...
2350368F0 ....[ DALLAS FORT WORTH TEXINTLARPTREV ... [ . 12/02/2021 . |PERSHINGLLC ... XXX ...
235241WF9 ... | DALLAS TEX AREA RAPID TRAN SALES TAXREV ... - 12/29/2021 . [PERSHINGLLC ... [ XXX ...
249182PQ3 ... [DENVER COLO CITY & CNTY ARPTREV ... . 08/27/2021 . IMORGAN STANLEY CO ..o XXX ...
442349EQ5 ... [HOUSTON TEXARPT SYSREV ... . 08/26/2021 . IMORGAN STANLEY CO .......ooooiii XXX ...
544445VM8 ... | LOS ANGELES CALIF DEPT ARPTSARPTREV .........ooooiii [ . 12/28/2021 . | NATIONAL FINLSVCS CORP, ..o [ XXX ...
575831FS6 ....| MASSACHUSETTS ST COLLEGE BLDGAUTHREV ... . 08/31/2021 . |MORGAN STANLEY CO ..o XXX ...
576051ZP4 ....| MASSACHUSETTS STWTR RESAUTHIAMCOMLP ... [ . 12/30/2021 . [PERSHINGLLC ........oooiii e [ XXX ...
59335KDV6 ... | MIAMI-DADE CNTY FLASEAPORTREV ... [ . 08/19/2021 . | WELLS FARGO SECURITIES ..o | XXX ...
59335KDX2 ... | MIAMI-DADE CNTY FLASEAPORT REV ..o [ . 08/19/2021 . |WELLS FARGO SECURITIES ..........oooooiivi [ XXX ...
646140DT7 ... |[NEW JERSEY ST TPKAUTHTPKREV ... . 08/31/2021 . [PERSHINGLLC ..o [ XXX ...
64971MT44 ... [NEW YORK N 'Y CITY TRANSITIONAL FINAUTH ... [ . 03/03/2021 . | CITIGROUP GLOBAL MARKETSINC. .............ocooiii | XXX ...
64985TDH1 ... | NEW YORK ST URBAN EEV CORP ST SALES TAX ... e . 12/20/2021 . [MORGAN STANLEY CO ..o [ XXX ...
64990FE26 ....| NEW YORK STATE DORMITORY AUTHORITY ... . 12/10/2021 . |RBC CAPITALMARKETS ... ..o XXX ...
64990GWS7 .. | NEW YORK STATE DORMITORY AUTHORITY ... | . 12/02/2021 . | BANKERS TR CO/PNCBKNASECS ...........ooooovvi [ XXX ...
64990GY48 ... [NEW YORK ST DORM AUTHREVS NON STSUPPOR ..o [ . 08/11/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX ...
678553BZ0 ....| OKLAHOMA CITY OKLAECONOMICDEV TRTAXA ... . 08/11/2021 . | JP MORGAN SECS INC., - FIXEDINCOME ................... | ... XXX ...
70869PNB9 ... | PENNSYLVANIA ECONOMIC DEV FINGAUTHREV ... . 08/11/2021 . [MORGAN STANLEY CO .......oooiiiiii [ XXX ...
735000TT8 ....| PORT OAKLAND CALIFREV ... L . 12/01/2021 . | RAYMOND JAMES & ASSOCIATES .............coooivii | XXX ...
783186UHO ... [RUTGERS STUNIVINJ .. o [ . 08/11/2021 . [Various ...........oooiii XXX ...
913366KB5 ... | UNIV CALIF REGTS MED CTRPOOLED REV ... [ . 01/12/2021 . | Bank of America Securities ....................cooo XXX ...
91412HFQ1 ... |UNIVERSITY CALIFREVS ... .o [ . 12117/2021 . |MORGAN STANLEY CO ..o XXX ...
92818MPR5 ... VIRGINIA ST RES AUTH CLEANWTRREV ... [ - 07/14/12021 . [UnKNOWN ... XXX ...
98851WAK9 ...| YUMA ARIZPLEDGED REV ... . 01/13/2021 . | Stifel Nicolaus & Co. .....................ocoic] XXX ...
3199999 Subtotal - Bonds - U.S. Special RevenuUe, SPECIal ASSESSMENT .. .. ... . .o
Bonds - Industrial and Miscellaneous (Unaffiliated)
007944AF8 ....| ADVENTIST HEALTH SYSTEM ... . 12/29/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX ...
030360AD3 ... | AMERICAN UNIVERSITY ... [ . 01/13/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX ...
032095AL5 ....[| AMPHENOL CORP ........oooiiiii i [ . 09/07/2021 . | CITIGROUP GLOBAL MARKETSINC. ...........oooooi [ XXX ...
035240AV2 ... | ANHEUSER-BUSCH INBEV WORLDWIDE INC ... [ . 12/14/2021 . | CITIGROUP GLOBAL MARKETSINC. ........................ | ... XXX ...

2,749,718
1,299,522
2,565,576
2,899,445

........... 2,630,000
........... 1,120,000
........... 2,575,000
........... 2,650,000
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04942VAW4 ... ATLAS SENIOR LOAN FUND XIITLTD =CDO ...t ... C...[. 03/19/2021 . | JEFFERIES & COMPANY,INC. ...........coocoviiiiii] XXX 2,500,000 ........... 2,500,000 ...
072863AH6 ... | BAYLOR SCOTT & WHITEHOLDINGS ... [ . 01/14/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX [ 745,000|............. 745,000 ...
110122DQ8 ... | BRISTOL-MYERS SQUIBB CO .......oooiiiiiiiiiiiiiiiiiii L . 04/29/2021 . | CITIGROUP GLOBAL MARKETS INC. ... e, XXX [ 3175436 |........... 3,375,000 |.............. 23,109
12554AAL6 ... |CIFC192R AR - CDO .. .o ... C...|. 03/18/2021 . | CITIGROUP GLOBAL MARKETSINC. ...........ocooooii o XXX 2,400,000 ........... 2,400,000 ...
13645RBFO ... | CANADIAN PACIFIC RAILWAY CO ..o ... C...|. 12114/2021 . | Bank of America Securities ....................coocoiii | XXX [ 2,943123|........... 2,900,000 ........oovnis 2,763
14686AAQ2 ...| CARVAL CLOHILTD.=CDO ... . 02/25/2021 . | Bank of America Securities ....................coo | XXX 8,000,000(........... 8,000,000 .........ooiiiin
197361AU2 ... |CECLO28RBR-CDO ..ot . 04/14/2021 . | BARCLAYS CAPITALINCFIXEDINC ............ooooiii ] XXX [ 900,000 (............. 900,000 .......oeiii
22822VAT8 ... | CROWN CASTLE INTERNATIONAL CORP ...t e . 04/29/2021 . | BARCLAYS CAPITALINCFIXEDINC ........ooooovii XXX [ 2443746 |........... 2,525,000 .............. 17,202
31428XCD6 ... |FEDEX CORP ... . 04/20/2021 . | WELLS FARGO SECURITIES ..o | XXX [ 996,710 |........... 1,000,000 | ..........coooiiiints
36262GAA9 ... | GXO LOGISTICS INC ... e . 06/22/2021 . | CITIGROUP GLOBAL MARKETS INC. ... e, XXX [ 3247,628|........... 3,250,000 | ....ccovviiiiiiinn,
44932BAQY ... [ICG183RAR-CDO .. ..ot . 03/24/2021 . IMORGAN STANLEY CO ......ooooiii XXX 8,000,000(........... 8,000,000 .........oeiiii
46188BABS ... [ INVITATION HOMES OPERATING PARTNERSHIP L ... [ . 12114/2021 . |PERSHINGLLC ... XXX o 2,969,940 ........... 3,000,000|............... 7,858
50220PAD5 ... [LSEGA FINANCING PLC ... ..o ... C...|. 04/07/2021 . | JP MORGAN SECS INC., - FIXED INCOME ................... | ... XXX 4,988,650 (........... 5,000,000 |................ 1,042
539830BP3 ... |LOCKHEED MARTIN CORP ..ot [ . 04/29/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX 2,655,369 |........... 2,700,000 .............. 19,148
55954PAN4 ... [MAGNE 21R AR =CDO ...\ oo ... C...|. 02/25/2021 . | CITIGROUP GLOBAL MARKETS INC. .........ooovvveiii | XXX [ 2,000,000 1........... 2,000,000 ...
62954WAES5 .. [NTTFINANCE CORP ... i ... C...|. 04/29/2021 . | CITIGROUP GLOBAL MARKETSINC. ...........ooooooi o XXX 3174720 ........... 3,200,000 .............. 11,013
67066GAF1 ... [NVIDIACORP .......cccooiiiiiiiiiiiiiiiiii e . 12/14/2021 . |MORGAN STANLEY CO ... [ XXX [ 2,925285(........... 2,750,000 |.............. 16,328
B7777JAL2 ... | OHIOHEALTH CORP ...\ | . 12/28/2021 . |PERSHINGLLC ........oooooieiiiiiiii XXX [ 1,951,616 ........... 1,930,000 | ................ 7,881
693475BA2 ... [ PNC FINANCIAL SERVICES GROUPINC ... . 04/20/2021 . | CITIGROUP GLOBAL MARKETSINC. .............ocoooiii | XXX 2,000,000]........... 2,000,000 .....ccoeiii
69700GAJ1 ... [PLMRS 191R ATR-CDO ......ooiiiiiiiiiiii ... C...|. 11/16/2021 . | CREDIT SUISSE SECURITIES (USA) ...........ooooeeiiii |, XXX [ 4,500,000 ........... 4,500,000 | ...
69700GAL6 ... [PLMRS 191RAZR - CDO .. ..t ... C...|. 11/16/2021 . | CREDIT SUISSE SECURITIES (USA) ........coooviiii e XXX 2,500,000 ........... 2,500,000 ...
70450YADS ... [ PAYPALHOLDINGS INC .. ..o L . 07/15/2021 . |RBC CAPITALMARKETS ... [ XXX 5448,063|........... 5,075,000|.............. 40,346
714046AM1 .. | PERKINELMERIINC ... . ... [ . 09/08/2021 . | Bank of America Securities ...................ooco | XXX o 2,148,452 ........... 2,150,000 ...
T2133JALT .. |PIPK2R AR -CDO ... ... C...[. 11/10/2021 . | BNP PARIBAS SECURITIESBOND ...........cooooviii e XXX 3,500,000 ........... 3,500,000 ...
T4460WAET7 .. [PUBLIC STORAGE ..ot [ . 04/26/2021 . |RBC CAPITALMARKETS ..o [ XXX 2,343,995|........... 2,325,000 ... 743
754730AH2 ... | RAYMOND JAMES FINANCIAL INC ... L . 03/18/2021 . | CITIGROUP GLOBAL MARKETSINC. .............ocoooii | XXX [ 969,082 |............. 975,000 ...
756109BG8 ... |REALTY INCOME CORP ........ooooiiiiiiiiiiiii - 11709/2021 . [UNKNOWN ... XXX [ 1,669,449 ........... 1,500,000 .............. 13,825
808513BG9 ... | CHARLES SCHWAB CORP ..ot L . 04/29/2021 . | WELLS FARGO SECURITIES ..o | XXX 3,183,098 |........... 3,375,000 ... 8,044
81257VAA9 ... | SEATTLE CHILDREN'S HOSPITAL ..o [ . 08/31/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX 3,315,063 |........... 3,365,000 .............. 17,050
817826AD2 ... | T-ELEVENINC ...t - 01/28/2021 . |VAMOUS ... XXX [ 4,612,090]........... 4,625,000 | ...
858119BM1 ... | STEEL DYNAMICS INC ... ..o . 04/26/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX 2,675425|........... 2,500,000 .............. 23,247
85855CAB6 ... | STELLANTIS FINANCE US INC ... . 12/14/2021 . | DEUTSCHE BANK SECURITIES, INC. .............cooooo o XXX [ 2,958,210|........... 3,000,000.............. 20,407
86562MCG3 .. | SUMITOMO MITSUI FINANCIAL GROUPINC ... .. Co [0 09/13/2021 . [PERSHINGLLC ... XXX 3,700,000 ........... 3,700,000 .....ccooiii
86944BAHG ... [ SUTTERHEALTH ... ... L . 01/12/2021 . [MORGAN STANLEY CO ......ooooviiii [ XXX [ 2,732,522 ........... 2,600,000|.............. 17,122
87154EBG4 ... | SYMPHONY CLO XV LIMITED - CDO ..ot [ . 02/22/2021 . | MUFG SECURITIES AMERICASINC. ... XXX [ 2,000,000 ........... 2,000,000 ...
882508BL7 ....| TEXAS INSTRUMENTS INC ... [ . 09/07/2021 . | JP MORGAN SECS INC., -FIXEDINCOME ................... | ... XXX 2244488 |........... 2,250,000 ...
89173HAB2 ... [ TPMT 2017-2 A2 -RMBS ... . o L . 08/01/2021 . [Direct ..o XXX OO
94106BACS ... | WASTE CONNECTIONS INC ... ... ... C...|. 09/07/2021 . | Bank of America Securities ................................ | XXX 1,871,925(........... 1,875,000 (......................
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... | 119,903,344 |........ 118,965,000 (............. 289,323
e AT oy T e o T T T Frvyve 194,249,679|........ 190,995,000 ............. 570,977
8399998 Summary item from Part 5 for BONAS ......... ... L
8399999 SUDLOtAl - BONAS .. ... 194,249,679 ........ 190,995,000|............. 570,977
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R102 ... | AT&T ORD ..ot - 1210772021 . | Various ... 205,175.000........... 5,526,101 ....... XXX [
002824100 ....| ABBOTT LABORATORIES ORD .......oiiiii e - 07/06/2021 . | VAMIOUS .......oooiviiiiiiiiiiiiii 11,425.000(........... 1,289,474 ]....... XXX o [
00751Y106 ....| ADVANCE AUTOPARTS ORD ........oooiiiiiii i [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, ......oooiiiiiii [ 2,135.000|............. 448,332 ....... XXX [
009158106 ....| AIR PRODUCTS AND CHEMICALS ORD .........cooovviiiiiiii [ . 08/24/2021 . | Various ..ot 6,035.000|........... 1,610,020 ....... XXX [
012653101 .... [ALBEMARLE ORD ..ottt [ . 03/26/2021 . | CITIGROUP GLOBAL MARKETSINC. ...........ooooi [, 405.000(.............. 60,5211 ....... XXX [
015271109 ....| ALEXANDRIA REAL ESTATEEQREITORD .........ooooiiiiii [ . 08/24/2021 . | Various ..ot 545.000|.............. 96,979 |....... XXX [
020002101 ... | ALLSTATE ORD .......oooiiiiiiiiiiiii 1072712021 . | VAMOUS ... 3,770.000(............. 448170 |....... XXX o [
02005N100 ....| ALLY FINANCIAL ORD ........ooiiiiii e L . 03/26/2021 . | VarioUS ..o 5420.000|............. 243,106 ....... XXX [
02079K305 ....| ALPHABET CLAORD ... . 02/17/2021 . | JP MORGAN SECURITIESLLC ................oo | 495.000(........... 1,046,023 |....... XXX o
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023608102 ....| AMEREN ORD ........ociiiiiiiii e - 08/24/2021 . | VAriOUS ... [ 4,685.000(............. 339,617 ....... XXX o
02376R102 ....| AMERICAN AIRLINES GROUP ORD ..........coooiiiiiiiiiiiiieeiee [ . 03/26/2021 . [Various ..........oo.oiiii i L 2,420.000|.............. 52,016 (....... XXX [
024835100 ....| AMERICAN CAMPUS COMMREITORD ..........ooiviiiiiiiiiiiiieie - 03/02/2021 . | INSTINET ..o [ 355.000.............. 14,793 (... XXX [
025537101 .... | AMERICAN ELECTRIC POWER ORD .........oiviiiiiiiiiiiee e [ . 10/27/2021 . | NATIONAL FINLSVCS CORP, ........ooooviiiii [ 17,010.000|........... 1,449,861 1....... XXX [
025816109 ....| AMERICAN EXPRESS ORD ..........ccooiiiiiiiiiiiiiiiee - 03/02/2021 . | INSTINET ..o [ 3,205.000|............. 425,007(....... XXX [
026657306 ....| AMERICAN HOMES 4 RENT CLAREITORD .......coooiiiiiiii [ . 04/15/2021 . [Various ..o L 17,325.000 | ............. 562,933 ]....... XXX [
031162100 .... [AMGEN ORD ..ot [ - 10/27/2021 . [ Various ... L 11,510.000|........... 2,589,364 |....... XXX [
032095101 ....| AMPHENOL CLAORD ..ot - 03/02/2021 . | INSTINET ..o [ 5,340.000|............. 691,329....... XXX
032654105 .... [ ANALOG DEVICES ORD .......cooiiiiiiiiiiii e [ - 10/27/2021 . [ VariouS ... L 3,695.000|............. 612,925|....... XXX [
036752103 .... | ANTHEM ORD ...t - 08/24/2021 . | VAriOUS ... [ 1,595.000(............. 582,886 |....... XXX o
037411105 ... [APACHE ORD ...t [ . 02/17/2021 . | JP MORGAN SECURITIESLLC ... [ 885.000.............. 16,452]....... XXX [
03743Q108 ... [APAORD ..ot [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......cooivviiii [ 2,550.000.............. 451471 ....... XXX [
03750L109 ....| APARTMENT INCOME REITORD .........oiiiiiiiiiiiii e e - 04/15/2021 . | VArioUS ..o [ 7,085.000|............. 3M7.415( ... XXX
03852U106 ....[ ARAMARK ORD .....iiiiii i [ . 02/17/2021 . | JP MORGAN SECURITIESLLC .......ooooiiii [, 5000(.......ccoev 184(....... XXX [
03990B101 ....| ARES MANAGEMENT CLAORD .......oiiiiiiiiiiiiee e . 08/24/2021 . | Not Available ..................cooovi 9,060.000|............. 662,438 |....... XXX
053015103 .... | AUTOMATIC DATAPROCESSING ORD ...ttt [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......coovvvviiiiiiii [ 1,745.000(............. 365,009]....... XXX [
053807103 .... | AVNET ORD ......oiiiiiiee e 1002712021 . | VAMOUS ... 21,660.000|............. 822,230 ....... XXX o
05722G100 ... |BAKERHUGHES CLAORD ........cooiviiiiiii e 1002712021 . [ VAMIOUS ..o [ 7,765.000|............. 188,077 ....... XXX [
060505104 .... [ BANKOF AMERICAORD .........oiiiiiiiiiii e [ . 08/24/2021 . [Various ..............ccooiiiii e L 52,165.000(........... 2,142,827|....... XXX [
064058100 ....| BANK OF NEW YORKMELLON ORD ..........oovviiiiiiiieiiiieiiiee e . 07/06/2021 . |MORGAN STANLEY CO ..o [ 1,815.000(.............. 89,999 (....... XXX [
T 071813109 .... | BAXTER INTERNATIONAL ORD ......oouiiiiiiii e [ . 07/06/2021 . [MORGAN STANLEY CO ......oooovviiiii [ 4,130.000(............. 333,597 ....... XXX [
w 084670702 ....| BERKSHIRE HATHAWAY CLBORD ........o.ooiiiiiiiiieeeee - 08/24/2021 . | VAriOUS ... [ 565.000(............. 151,186 ....... XXX [
N 086516101 .... [BESTBUY ORD ......ooitiiii e [ 1072712021 . [Various ... L 4,005.000(............. 468,445(....... XXX [
09247X101 ....| BLACKROCK ORD ...ttt [ .03/02/2021 . [Various ..........ooviiii e L 1,605.000(........... 1,153,896 |....... XXX [
093671105 ... |H&RBLOCK ORD ... ..o - 08/24/2021 . | VarioUS ........o.ooiii 40,420.000............. 992,491 1....... XXX o
097023105 .... [BOEING ORD ......0uiiiiii e [ - 03/26/2021 . [Various ..........ooiiiii e 490.000(............. 118,156 |....... XXX [
101137107 ....| BOSTON SCIENTIFIC ORD ..ottt e - 01/07/2021 . | INSTINET ..o [ 4925000 (............. 180,050 ....... XXX
110122108 ... | BRISTOL MYERS SQUIBBORD ...........coiviiiiiiiiiiiiiiiiee [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, ........ooiviiiiii [ 19,975.000|........... 1,369,720 ....... XXX [
11120U105 ....| BRIXMOR PROPERTY GROUP REITORD ..........ocoiiiiiiiiiiiie [ .03/02/2021 . [INSTINET ... L 2,175.000|.............. 42,1821 ....... XXX [
114340102 ....| BROOKS AUTOMATION ORD .......ooiiiiiiiiiiiei e e - 08/24/2021 . | VArOUS ... [ 1,905.000(............. 159,302 ....... XXX
125269100 .... | CF INDUSTRIES HOLDINGS ORD ... ... [ . 08/24/2021 . [Various ..............ccooiiiii e L 13,505.000 | ............. 593,794 ....... XXX [
12541W209 ... | CH ROBINSON WORLDWIDE ORD ........oooiiiiiiii e | e . 08/24/2021 . | NATIONAL FINL SVCS CORP, ........oooviiiiiiiiiii [ 8,105.000|............. 726,227 |....... XXX [
125523100 ... [CIGNAORD ..ot - 10/27/2021 . [ VariouS ... L 8,010.000........... 1,686,015(....... XXX [
12572Q105 ... | CME GROUP CLAORD ...t e . 08/24/2021 . | NATIONAL FINL SVCS CORP, ..........ooovviiiiiiiii [ 1,220.000(............. 244741\ ....... XXX [
126408103 ... | CSXORD ...\t . 02/117/2021 . | JP MORGAN SECURITIESLLC ........cooooiiii [ 2,350.000|............. 211,098 ....... XXX
126650100 ... |CVS HEALTH ORD ..ot . 04/15/2021 . [Various ..o L 20,505.000]........... 1,637,267 |....... XXX [
127097103 ....| COTERRAENERGY ORD ..ottt e - 1072712021 . | VAMOUS ... 14,140879|............. 187,988 ....... XXX
133131102 ... | CAMDEN PROPERTY REIT ORD ..ot [ . 04/15/2021 . [Various ..o L 2,380.000............. 267,321 ... XXX [
136457100 ....| CANADIAN PACIFIC RAILWAY ORD ..ottt o C [ 1211472021 L [URKNOWN L. 5145.056|............. 308,6991....... XXX [
14149Y108 ....| CARDINAL HEALTH ORD ...t . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......cooooviiii [ 14,365.000............. 743,712....... XXX [
143130102 ... [CARMAX ORD ...t . 01/07/2021 . [INSTINET ..o 565.000.............. 56,424 |....... XXX [
143164108 .... | CARLYLE GROUP ORD ........oiiiiiiiiiii e | e - 04/15/2021 . | VArioUS ..o [ 9,185.000|............. 307,537 |....... XXX [
14448C104 ....| CARRIER GLOBAL ORD .........cooiiiiiiiiiie e [ - 02/17/2021 . [Various ..o L 2,430.000|.............. 94274 |....... XXX [
15677J108 .... | CERIDIAN HCM HOLDING ORD ........ooviiiiiiiieiiie e e . 07/06/2021 . |MORGAN STANLEY CO .......oooovviiiiiie [ 3,735.000|............. 370,171 ... XXX [
159864107 .... | CHRLS RIVERLABS ORD ........cooiiiiiiiiiiiieee e [ . 02/17/2021 . | JP MORGAN SECURITIESLLC .......ocoooiii [ 90.000.............. 26,8481 ....... XXX [
166764100 .... | CHEVRON ORD ........c0iiiiii i - 10/27/2021 . [ Various ... L 8,435.000|............. 892,816 ]....... XXX [
17275R102 ....| CISCO SYSTEMS ORD ... oottt e - 03/02/2021 . | VArioUS ... 11,200.000|............. 511,690]....... XXX
174610105 ... | CITIZENS FINANCIAL GROUP ORD ........iviiiiii e [ - 10/27/2021 . [ Various ... L 22,830.000]........... 1,029,157 | ....... XXX [
18915M107 ... | CLOUDFLARE CLA ORD ......oviiiiiiiiii e e . 07/06/2021 . |MORGAN STANLEY CO ..o [ 4,530.000(............. 490,085 ....... XXX [
191216100 .... [ COCA-COLA ORD .....oimiiiiii i - 10/27/2021 . [ Various ... L 44,650.000]........... 2,267,084 ]....... XXX [
192446102 ....| COGNIZANT TECHNOLOGY SOLUTN CLAORD ........ooiviiiiiiiiiiie | e . 07/06/2021 . |MORGAN STANLEY CO ........cooviiiiiiiii [ 6,870.000|............. 472,008 ....... XXX [
20030N101 ....[ COMCAST CLAORD .....ottiiieiii e e [ . 03/26/2021 . | CITIGROUP GLOBAL MARKETSINC. .........coooiviii [ 3,005.000|............. 166,253 | ....... XXX
200340107 ....| COMERICA ORD ... oottt e . 08/24/2021 . [Various .............ooooiiiii i L 6,970.000|............. 510,672]....... XXX [
205887102 .... | CONAGRABRANDS ORD ......iuiiiiiiiiiiiiiiiieiiei e [ . 10/27/2021 . | NATIONAL FINLSVCS CORP, ......coovviiiiiiiiiiiaie [ 29,150.000|............. 962,131]....... XXX o [
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20825C104 ....[ CONOCOPHILLIPS ORD .......covuiiiiiiiiei e [ - 01/15/2021 . | VArioUS ... [ 6,111.560|............. 233,878 ]....... XXX o
209115104 ....| CONSOLIDATED EDISON ORD .......ouiiiiiieieiie e | e - 10/27/2021 . [ Various ... L 72,880.000(........... 5,369,739 |....... XXX [
212015101 .... | CONTINENTAL RESOURCES ORD ..........coiiiviiiiiiiieiieeeee [ . 07/06/2021 . |MORGAN STANLEY CO ..o [ 1,225.000(.............. 45.881]....... XXX
225447101 ....|CREE ORD ..ot . 08/24/2021 . [Various ............cooiiiiii e 565.000.............. 53,490 1....... XXX [
231021106 ... [ CUMMINS ORD ..o [ 1002712021 . | VAMIOUS ... [ 2,850.000|............. 680,1911....... XXX
23283R100 ....| CYRUSONE REITORD .......ooviiiiiiieii e . 08/24/2021 . [Various ..o L 1,675.000(............. 126,087 |....... XXX [
23331A109 ....|DRHORTON ORD ..ottt e . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......cooiiiiiii [ 1,180.000............. 106,128 |....... XXX [
23345M107 ... [DTMIDSTREAM ORD ....ootiiiiiie e [ - 07/01/2021 . | VArIOUS ... [ 5542500 |............. 197,164 ....... XXX [
235851102 .... | DANAHER ORD ..ottt - 10/27/2021 . [ Various ... L 1,465.000(............. 413417 (... XXX [
25179M103 ... [DEVON ENERGY ORD ..ot [ - 07/06/2021 . | VAriOUS ... [ 6,133.030|............. 126,678 | ....... XXX o
253393102 .... | DICKS SPORTING ORD .......couiiiiiiiiii e e .03/02/2021 . [Various ..........oooiiiii i L 7,985.000|............. 585,116 ....... XXX [
253868103 .... | DIGITAL REALTY REITORD .......oooiiiiiiiiiiiee e . 04/15/2021 . [Various ..........oooiiii e 790.000|............. 111,903 (....... XXX [
254687106 ... [WALT DISNEY ORD ..ot [ 0211712021 . | VArIOUS ... [ 6,305.000........... 1,128,035(....... XXX o
254709108 ....| DISCOVER FINANCIAL SERVICES ORD ............oivoiiiiiiiiie | e . 03/02/2021 . [INSTINET ... 225.000(.............. 21,806]....... XXX [
26441C204 ... |DUKE ENERGY ORD .......ooiiiiiiiiie e [ 1002712021 . | VAROUS ... 38,490.000(........... 3,895,447 ....... XXX [
268150109 .... | DYNATRACE ORD ..ot . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......coviiiiiiiii [ 255.000.............. 16,6401....... XXX [
26875P101 ....|[EOG RESOURCES ORD .........ooviiiiiiiiiiiiiiieie e [ 0211712021 . | VArIOUS ... [ 6,525.000|............. 386,330 ....... XXX o
291011104 ... |EMERSON ELECTRIC ORD ........iiiiiiiiiiiiiie e [ - 04/15/2021 . | VArioUS ..o [ 3,925.000|............. 328,6701....... XXX
29364G103 ... |[ENTERGY ORD .......oimiiiiiiiii e . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......covvviiiiiii [ 7,705.000|............. 804,734 |....... XXX [
294429105 ... [EQUIFAX ORD .....oviiiiii e [ . 10/27/2021 . | NATIONAL FINL SVCS CORP, ........cooiviiiiiiiiii [, 590.000............. 158,192 ....... XXX [
T 29444U700 ....| EQUINIXREITORD .......comiiiiiiiii e e - 10/27/2021 . [ Various ... L 1,685.000(........... 1,304,699 1....... XXX [
w 29452E101 ....| EQUITABLE HOLDINGS ORD ..........oooviiiiiiiiieiee e [ 1002712021 | VArOUS ... 16,560.000|............. 516,977 |....... XXX o
w 29472R108 ....| EQUITY LIFESTYLE PROP REITORD .........coooiiiiiiiiieee | e . 01/07/2021 . [INSTINET ..o L 2,815.000]............. 169,2111....... XXX [
29530P102 ....| ERIEINDEMNITY CLAORD ...t . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......cooivviiiiiii [ 1,775.000 | ............. 309,708 1....... XXX [
30034W106 ... | EVERGY ORD ...t . 10/27/2021 . | NATIONAL FINL SVCS CORP, .......oooviiiiiiiiiii [ 2,215.000|............. 142,515 ....... XXX
30231G102 ... [EXXONMOBIL ORD .....iuiiiii e [ . 08/24/2021 . [Various ..............ccooiiiiii e L 33,755.000(........... 1,810,924 |....... XXX [
302520101 .... | FNBORD .......ooiiiiiiiie e - 08/24/2021 . | VArioUS ..o 62,690.000............. 738,430 1....... XXX
31188V100 ... [ FASTLY CLAORD ...t [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......coviiiiiiiii [ 345.000(.............. 15141 ... XXX [
311900104 ... [FASTENAL ORD .. ...iiiiiiie e [ . 07/06/2021 . [VarioUS ..o L 7,470.000)............. 381,485|....... XXX [
31620R303 ....| FIDELITY NATIONAL FINANCIAL ORD .......ooiviiiiiiiiieeee - 03/02/2021 . | VArOUS ... 12,410.000|............. 489,792 ....... XXX [
316773100 .... [ FIFTH THIRD BANCORP ORD ..........couiiiiiiiiiiiiiie e [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......coviiiiiiiii [ 990.000.............. 37,998 ....... XXX [
31847R102 ....| FIRST AMERICAN FINANCIAL ORD .......oiiiiiiiiieeeeee e - 03/02/2021 . | VArIOUS ... [ 6,650.000|............. 357,908 ....... XXX [
32051X108 ....[ FIRST HAWAIAN ORD ..ottt [ . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......cooiiiiiiii [ 4,055.000(............. 110,468 |....... XXX [
343498101 ....| FLOWERS FOODS ORD ........ovviiiiii et 1002712021 . | VAMOUS ... 18,845.000|............. 455,026 | ....... XXX o
345370860 ....| FORDMOTOR ORD ..ot 21072712021 . | VArOUS ... 38,655.000(............. 534,882 ....... XXX
354613101 .... | FRANKLIN RESOURCES ORD .........ooiiiiiiiiiiiiiiie e [ . 03/02/2021 . [INSTINET ..o L 26,500.000............. 77,7071 ....... XXX [
35671D857 ....| FREEPORT MCMORAN ORD ..ottt - 03/26/2021 . | VAriOUS ... [ 8,825.000|............. 279,086 ....... XXX [
369550108 .... | GENERAL DYNAMICS ORD ......covuiiiiiiiie e [ . 08/24/2021 . [Various .............oooiiiiii e L 9,670.000|........... 1,623,148 |....... XXX [
369604301 ....| GENERAL ELECTRICORD .......covviiiiiioiiiie e - 08/02/2021 . | VArioUS ..o 18,983.500|........... 1,373,287 |....... XXX
370334104 ... | GENERAL MILLS ORD ..ottt [ . 07/06/2021 . [Various .............ccoeiiii e L 27,705.000]........... 1,654,860 ....... XXX [
37045V100 ....| GENERAL MOTORS ORD .........oiiiiiiiiiiiiiie e [ . 03/26/2021 . | CITIGROUP GLOBAL MARKETSINC. ...........oooii [ 3,645.000|............. 205,238 ]....... XXX [
372460105 ....| GENUINE PARTS ORD .......oiviiiiiiiiiie e - 08/24/2021 . | VArIOUS ... [ 4615000 (............. 539,915(....... XXX
375558103 .... [ GILEAD SCIENCES ORD ........iiuiiiiii i [ . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......coviiiiii [ 1,650.000(............. 103,9101....... XXX [
404341105 ... [HP ORD ... [ - 08/24/2021 . | VAriOUS ... [ 9,995.000|............. 280,397 ....... XXX
406216101 .... | HALLIBURTON ORD .........cc0iiiiiiiieiiiii e . 02/17/2021 . | JP MORGAN SECURITIESLLC ........coooo [ 2,180.000|.............. 44488 ....... XXX [
416515104 ....| HARTFORD FINANCIAL SERVICES GRUP ORD ..........cooiiviiiiiiiiiiiiie | e . 02/17/2021 . | JP MORGAN SECURITIESLLC ........cooooii [ 6,500.000............. 324,6871....... XXX [
418056107 .... [HASBRO ORD ..ottt [ - 1002712021 . | VArOUS ... 10,930.000........... 1,050,153 |....... XXX
42225P501 ....|HEALTHCAR TRSTOF AMCLAREITORD .......oooiiiiiiiie | . 07/06/2021 . [MORGAN STANLEY CO .......ooovviiiii [ 1,270.000 | .............. 341401(....... XXX [
42809H107 ... [HESS ORD ...ttt [ . 02117/2021 . | JP MORGAN SECURITIESLLC ..o [ 5000 (... 308(....... XXX [
42824C109 ....|HEWLETT PACKARD ENTERPRISE ORD .........c.oiviiiiiiiiiieiee e . 08/24/2021 . [Various ..............ccooiiiiii e L 56,005.000............. 714749 ... XXX [
43300A203 ....| HILTON WORLDWIDE HOLDINGS ORD ........covviiiiiiieiieie e [ . 02117/2021 . | JP MORGAN SECURITIESLLC ... [ 5000 (... 566 (....... XXX [
443510607 .... [HUBBELLORD ..........ccoiiiiiiiiiiiie e [ . 04/15/2021 . | JP MORGAN SECURITIESLLC .........coooiiii [ 415.000(.............. 77518 ... XXX
446150104 ....| HUNTINGTON BANCSHARES ORD ..........ooviiiiiiiiiiieee | . 08/24/2021 . | NATIONAL FINLSVCS CORP, ........ooooviiiiii [ 32,090.000(............. 491,057 |....... XXX [
447011107 ... |HUNTSMAN ORD ...\t [ . 08/24/2021 . | Various ... 46,850.000|........... 1,209,646 ....... XXX o [
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458140100 ... [INTELORD ......oiumiiii e [ 1002712021 . [ VArOUS ... 28,595.000........... 1,521,369 (....... XXX o
459506101 ... | INTERNATIONAL FLAVORS & FRAGRANS ORD ........cooviiiiiiiiiiiiiieie e . 08/24/2021 . [Various .............cooioiiii e L 4,855.000(............. 705,030 1....... XXX [
460146103 .... [ INTERNATIONAL PAPER ORD .......oooviiiiiiiiieeeee [ - 1072712021 . | VArOUS ... 31,130.000(........... 1,464,667 |....... XXX [
460690100 .... | INTERPUBLIC GROUP OF COMPANIES ORD .........coiiiiiiiiiiiiieiiee | e . 04/15/2021 . | JP MORGAN SECURITIESLLC ... [ 7,245.000)............. 221,023 ]....... XXX [
46187W107 ... [ INVITATION HOMES ORD ........oooviiiiiiii e [ - 03/02/2021 . | VArioUS ..o 16,830.000|............. 492,202 ....... XXX
462260100 .... | IOVANCE BIOTHERAPEUTICS ORD ..........cooiiiiiiiiiiiieee e . 08/24/2021 . [MORGAN STANLEY CO .......ooovviiiii [ 6,875.000|............. 172,597 | ....... XXX [
46625H100 ....| JPMORGAN CHASE ORD ..ottt e .03/02/2021 . [INSTINET ... L 6,850.000|........... 1,032,359 ....... XXX [
47233W109 ... | JEFFERIES FINANCIAL GROUP ORD ..........oooviiiiiiieiiiieee [ - 04/15/2021 . | Various ..o 27,210.000|............. 729,206 |....... XXX [
478160104 ....| JOHNSON & JOHNSON ORD .........ooiviiiiiiiiiiiiiiii e e - 10/27/2021 . [ Various ... L 38,925.000(........... 6,396,804 ....... XXX [
48203R104 ....[ JUNIPERNETWORKS ORD ........oiviiiiiiieiiiee e [ 1002712021 . | VAMOUS ... 38,610.000(........... 1,069,544 ....... XXX
48251W104 ... |[KKRAND COORD .....oiiii i . 03/02/2021 . [ Not Available ................ccoooii 7,755.000............. 315,593 ]....... XXX [
487836108 .... | KELLOGG ORD ... ...ttt - 10/27/2021 . [ Various ... L 19,120.000 |........... 1,133,718 ... XXX [
493267108 .... [KEYCORP ORD ........oiitiiiiiiiiie e [ - 08/24/2021 . | VAriOUS ..o 51,740.000(........... 1,065,588 |....... XXX o
494368103 .... | KIMBERLY CLARK ORD ........coiiiiiiiiiiie e e . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......cooviviiiii [ 2,700.000|............. 359,390 ....... XXX [
49446R109 ....|KIMCOREALTY REITORD .........ooiiiiiiiii e [ - 08/24/2021 . | VAriOUS ... [ 6,210.000|............. 124,184 ... XXX [
501044101 .... [KROGER ORD ..ottt [ - 10/27/2021 . [ Various ... L 13,810.000............. 523,452 ....... XXX [
512816109 ....| LAMAR ADVERTISING CLAREIT ..o - 03/02/2021 . | INSTINET ..o [ 230.000(.............. 19,751....... XXX [
532457108 ... | ELILILLY ORD ..o 1002712021 . | VAMIOUS ... [ 3,330.000|............. 784247 ....... XXX [
538034109 .... [ LIVE NATION ENTERTAINMENT ORD ..........coooiiiiiii [ . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......coviiiiiiiiii [ 850.000.............. 83,043 (....... XXX [
539830109 ....| LOCKHEED MARTIN ORD ........oiiiiiiiiiiie e 1002712021 . [ VAMIOUS ... [ 7,950.000........... 2,836,516 ]....... XXX
T 55261F104 ....[M&TBANKORD .........ooiiiiiii e [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, .........ooviiiiiii [ 4,380.000(............. 605,006 ....... XXX [
w 552953101 ....| MGM RESORTS INTERNATIONALORD .........coooiiiiiiiiii . 02117/2021 . | JP MORGAN SECURITIESLLC ........ooooiiii [, 10.000(.....oovevn. 350(....... XXX [
> 56418H100 ....| MANPOWERGROUP ORD ..ottt [ - 10/27/2021 . [ Various ... L 6,770.000|............. 686,290 ....... XXX [
580135101 .... [MCDONALD'S ORD ...ttt e [ . 04/15/2021 . | JP MORGAN SECURITIESLLC ........coooooiii [ 615.000|............. 141,908 ....... XXX [
589400100 ....| MERCURY GENERAL ORD ...........ooiiiiiiiiiiiiiiiiieieee . 08/24/2021 . | NATIONAL FINL SVCS CORP, ........ooviviiiiiiii [, 13,275.000|............. 787,267 |....... XXX
595112103 .... [ MICRON TECHNOLOGY ORD ... ...ttt [ . 08/24/2021 . [Various .............cooiviiii e L 7,010.000]............. 579,052]....... XXX [
60468T105 ... MIRATI THERAPEUTICS ORD .........iiviiiiiiiiiiie e [ . 07/06/2021 . |MORGAN STANLEY CO ........oooviiiiiiii [ 440.000(.............. 721231 ....... XXX
60871R209 ....| MOLSON COORS BEVERAGE COMPACLBORD .........ocoviiiiiiiiiie | e . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......coviviiiiii [ 4,800.000(............. 213,401 ....... XXX [
609207105 ....| MONDELEZ INTERNATIONAL CLAORD .....coooiviiiieiei e | e . 03/02/2021 . [Various ...........c.ooiieii e L 17,305.000 | ............. 947,280]....... XXX [
617446448 ....[MORGAN STANLEY ORD .......oiiviiiiii e [ 1002712021 . [ VAMOUS ... 29,012.193........... 2,511,162 ....... XXX
61945C103 ....[MOSAIC ORD ...ttt . 02/17/2021 . | JP MORGAN SECURITIESLLC ... [, 120.000 | ................ 3,631(....... XXX [
636518102 ... | NATIONAL INSTRUMENTS ORD ......ovvniiiiiiieie e [ 1002712021 [ VAMOUS ... 23,805.000]........... 1,027,695(....... XXX [
64110D104 ....|NETAPP ORD ..ottt . 03/26/2021 . [Various ..........ooviiii i L 3,960.000|............. 283,478]....... XXX [
651639106 ... [NEWMONT ORD .......uiiiiiiiiei e [ - 08/24/2021 . | VArIOUS ... [ 2,040.000|............. 127,998 ....... XXX o
65473P105 ....[NISOURCE ORD .........ouuiiiiiiiii it [ . 10/27/2021 . | NATIONAL FINL SVCS CORP, .......cooviviiiiiiii [, 26,660.000............. 666,639 ....... XXX
655844108 ....| NORFOLK SOUTHERN ORD ..........cooiiiiiiiiiiiiii e | . 03/26/2021 . [Various ..........ooiiiii e L 1,670.000............. 423916 ....... XXX [
665859104 .... [NORTHERN TRUST ORD ........ooiiiiitiiiii e [ - 03/02/2021 . | VArIOUS ... [ 5,605.000|............. 548,504 |....... XXX [
668771108 ....| NORTONLIFELOCK ORD .........oiviiiiiiiieiei e | - 10/27/2021 . [ Various ... L 19,995.000............. 539,199 1....... XXX [
670837103 ... [OGE ENERGY ORD .........oiiiiiiiiiiiiiee e [ . 08/24/2021 . | NATIONAL FINL SVCS CORP, .......c..ovvviiiiiii [, 27,080.000............. 960,655 ....... XXX
680223104 ....| OLD REPUBLIC INTERNATIONAL ORD ... ..o | e . 08/24/2021 . [Various .............ocooiiiiii e L 90,255.000(........... 2,116,933 ]....... XXX [
681919106 ....| OMNICOM GROUP ORD .........ouuiiiiiiiie e | e . 08/24/2021 . [Various .............ocoviiiii e L 16,250.000 |........... 1,148,509 ....... XXX [
682680103 .... [ONEOK ORD ...ttt [ 1002712021 . | VAMIOUS ... [ 3,745.000|............. 226,404 1....... XXX
68902V107 ....| OTISWORLDWIDE ORD ..........oiviiiiiiiiiei e | e . 04/15/2021 . [Various ..o L 5,070.000|............. 350,419 1....... XXX [
B9351T106 ... [PPLORD ...t [ . 10/27/2021 . | NATIONAL FINL SVCS CORP, .........oovvviiiiiiiii [, 168,260.000(........... 4,912,607 |....... XXX
695156109 ....| PACKAGING CORP OF AMERICA ORD ........ocoiiiiiiiiii | e . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......coviiiiiii [ 1,670.000(............. 212,582]....... XXX [
701094104 .... | PARKER HANNIFIN ORD ..ot [ . 03/26/2021 . [Various ..........ooiiiii e L 2,055.000............. 645,045]....... XXX [
704326107 .... | PAYCHEX ORD ... ...t - 01/07/2021 . | INSTINET ..o [ 6,375.000|............. 582,711 |....... XXX [
70959W103 ... | PENSKE AUTOMOTIVE GROUP VTG ORD ........cooiiiiiiiiiiiieeiee [ . 04/15/2021 . [Various ..o L 6,940.000|............. 542,159 ....... XXX [
713448108 .... | PEPSICOORD .. ..ottt - 08/24/2021 . | VarioUS ..o 14,775.000|........... 2,072,850]....... XXX
717081103 ... [PFIZERORD ...t [ - 10/27/2021 . [Various ... 173,925.000]........... 6,880,425]....... XXX [
718172109 ... | PHILIP MORRIS INTERNATIONAL ORD .........ooiiiiiiiiiiiiieiee e - 12007/2021 . | VAroUS ... 18,040.000........... 1,589,432(....... XXX [
723484101 ... | PINNACLEWEST ORD .......cooviiiiiiiiiiiieee e 1002712021 . | VAMOUS ... 33,395.000(........... 2,305,022 ]....... XXX
723787107 ... | PIONEER NATURAL RESOURCE ORD ..ot [ . 01/12/2021 . | JP MORGAN SECURITIESLLC ........cooooii [, 791.890(.............. 68,939 ....... XXX [
72703H101 ... | PLANET FITNESS CLAORD ......coviiiiiiiiiiiiiiiiiiieiiieiie . 02/17/2021 . | JP MORGAN SECURITIESLLC ..o [, 15.000 ... 11741 XXX o [
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74051N102 ...
741447108 ...
74251V102 ...
742718109 ....
74340W103 ..

744320102 ...
745867101 ...
74767V109 ...
74838J101 ...
75513E101 ...
756109104 ...
7591EP100 ..

759916109 ...
76171L106 ...
770323103 ...
780287108 ....
78410G104 ..

79466L302 ....
806857108 ....
808513105 ...
828806109 ....
83088M102 ...
832696405 ...
833034101 ...
833445109 ...
835495102 ....
842587107 ...
84265V105 ...
857477103 ...
858119100 ...
863667101 ....
866674104 ....
871658103 ....
87612E106 ....
882508104 ...
883556102 ...
88579Y101 ...
89832Q109 ...
901841102 ....
902653104 ...
902973304 ...
903537100 ....
904214103 ...
904311107 ...
907818108 ....
91324P102 ...
91529Y106 ...
91913Y100 ...
92343V104 ...
928254101 ...
928563402 ...
92939U106 ....
931142103 ...
931427108 ...

2 6

Number
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PREMIERCLAORD ...t . 04/15/2021 . | JP MORGAN SECURITIESLLC ........ccoooiiii [ 3,710.000
TROWE PRICE GROUP ORD ...t | . 08/24/2021 . [Various .............cooieiiiii e L 6,545.000
PRINCIPAL FINANCIAL GROUP ORD .........ooivioiiiieieieee [ . 08/24/2021 . | NATIONAL FINL SVCS CORP, ........c.ovviiiiiiiii [ 24,550.000
PROCTER & GAMBLE ORD ........cooiiiiiiiiiiii i [ . 07/06/2021 . [ Various .............ooooviiii e L 46,415.000
PROLOGIS REIT ... [ - 08/24/2021 . | VAriOUS ... [ 4,080.000
PRUDENTIAL FINANCIAL ORD ... 1072712021 . [Various ... L 42,405.000
PULTEGROUP ORD ...t [ . 03/02/2021 . [Various ...........cooeieiii e L 13,835.000
QUANTUMSCAPE CLAORD ... e - 08/24/2021 . | VArOUS ... [ 7,815.000
QUIDEL ORD ... . 08/24/2021 . [Various .............oooiiiiii e L 1,370.000
RAYTHEON TECHNOLOGIES ORD ........ovviiiiiiieee e [ - 04/15/2021 . | Various ..........oooiiii 23,705.000
REALTY INCOME REITORD ........ooiiiiiiiiiiiieee [ - 110172021 0 [ Various ... L 6,001.665
REGIONS FINANCIAL ORD ..o [ . 08/24/2021 . | NATIONAL FINLSVCS CORP, .......cooooviiiii [ 37,340.000
REPLIGEN ORD ...t - 10/04/2021 . | VArIOUS ... [ 2,790.000
REYNOLDS CONSUMER PRODUCTS ORD ........coviiiiiiiieiiiieiece [ . 10/27/2021 . | NATIONAL FINLSVCS CORP, ........ooooviiii [ 17,610.000
ROBERTHALF ORD ... [ - 01/07/2021 . | INSTINET ..o [ 2,590.000
ROYAL GOLD ORD ... .o [ . 12/07/2021 . {UBS SECURITIESLLC ..o [ 7,245.000
SBA COMMUNICATIONS CLAREITORD ..o e 1002712021 . | VAMIOUS ... [ 2,330.000
SALESFORCE.COMORD ...ttt e . 10/27/2021 . | NATIONAL FINL SVCS CORP, .......oovviiiiiiiiiii [ 1,575.000
SCHLUMBERGER ORD ... ..ottt L . 08/24/2021 . [Various .............ocooiiiiii e L 15,575.000
CHARLES SCHWAB ORD ......oiiiiiie e e - 04/15/2021 . | Various ...........ooiiii 23,870.000
SIMON PROP GRP REITORD ..ot [ . 03/02/2021 . [INSTINET ... 120.000
SKYWORKS SOLUTIONS ORD ..o e . 10/27/2021 . | NATIONAL FINL SVCS CORP, .........oovvviiieiiii [, 285.000
JMSMUCKER ORD ... . 10/27/2021 . | NATIONAL FINLSVCS CORP, .........ooviiiiiii [ 3,910.000
SNAP ON ORD ...t L . 10/27/2021 . | NATIONAL FINLSVCS CORP, .......coviiiiiiii [ 865.000
SNOWFLAKE CLAORD ... e . 07/06/2021 . |MORGAN STANLEY CO ..o [ 1,410.000
SONOCO PRODUCTS ORD ...ttt [ - 10/27/2021 . [ Various ... L 18,195.000
SOUTHERN ORD ..ot e 1002712021 . [ VArOUS ... 52,525.000
SOUTHERN COPPER ORD ..ottt [ - 10/27/2021 . [ Various ... L 29,675.000
STATE STREET ORD .....ootiiiiiie e [ . 08/24/2021 . [Various .............oooiiiii e L 4,600.000
STEEL DYNAMICS ORD ...t e - 03/02/2021 . | VArIOUS ...\ [ 3,550.000
STRYKERORD ...t [ . 03/26/2021 . | CITIGROUP GLOBAL MARKETSINC. ... [, 720.000
SUN COMMUNITIES REITORD ...t e - 01/07/2021 . | INSTINET ..o [ 1,780.000
SYNCHRONY FINANCIAL ORD ..ot [ . 04/15/2021 . [Various ..o L 15,095.000
TARGET ORD ... - 04/15/2021 . | VArioUS ..o [ 2,460.000
TEXAS INSTRUMENTS ORD ... 1002712021 . [ VAMIOUS ... [ 9,330.000
THERMO FISHER SCIENTIFICORD .......coooiiiiiii e | . 10/04/2021 . [Various ..........ooooiiiiii i L 2,765.000
GMORD .o 1002712021 . [ VArOUS ... 22,125.000
TRUIST FINANCIAL ORD ... | - 10/27/2021 . [ Various ... L 44,560.000
TWITTERORD ..o - 08/24/2021 . | VAriOUS ... [ 1,775.000
UDRREITORD ...t [ .03/02/2021 . [Various ..........ooviie e L 3,250.000
USBANCORP ORD ......iiiiiiiiei e . 08/24/2021 . [Various ..............ccooiiiii e L 25,785.000
UBER TECHNOLOGIES ORD .........iiiiiiiiiiiiiiiee e[ . 03/26/2021 . | CITIGROUP GLOBAL MARKETSINC. .........coooiviii [ 1,735.000
UMPQUA HOLDINGS ORD ... . 08/24/2021 . [Various ..............ccooiiiiii e L 51,670.000
UNDERARMOUR CLAORD .....coviiiiiiiiiieei e [ . 02117/2021 . | JP MORGAN SECURITIESLLC ..o [ 900.000
UNION PACIFICORD ... . 08/24/2021 . [Various .............cooieiii e L 4,235.000
UNITEDHEALTHGRP ORD ..o [ . 08/24/2021 . [Various .............ocoviiiii e L 16,095.000
UNUMORD ... [ 1002712021 . [ VArOUS ... 48,400.000
VALEROENERGY ORD .........oiiiiiiiii e - 10/27/2021 . [ Various ... L 4,410.000
VERIZON COMMUNICATIONS ORD ......ooovivieieiieeeeeeee 1002712021 . | VAROUS ... 58,550.000
VIRTU FINANCIAL CLAORD ...t . 08/24/2021 . | NATIONAL FINLSVCS CORP, ........ooooviiiii [ 15,735.000
VMWARE CLAORD ... . 12/07/2021 . |UBS SECURITIESLLC .......coooiiiiiiii [ 17,840.000
WEC ENERGY GROUP ORD ..o . 10/27/2021 . | NATIONAL FINL SVCS CORP, .......coooiiiiiiiiiiii [ 2,160.000
WALMART ORD ... .03/02/2021 . [Various ..........oooiiiii e L 4,785.000
WALGREEN BOOTS ALLIANCEORD .........oiviiiiiiiiiiiiiiiiiiiiiiiiiiie | . 10/27/2021 . JVarOUS ..o 35,640.000

............. 638,329
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94106L109 ....| WASTE MANAGEMENT ORD ..........oiiiiiiiiiiiiiiiiieiiieeee e . 03/02/2021 . [INSTINET ..o L 4,350.000(............. 493,358 ] ....... XXX |
942622200 ... [WATSCO ORD .......oiiiiiiiie i - 07/06/2021 . [VAMIOUS ... ..ovvveiiiieiiiei e L 3,220.000|............. 813,319]....... XXX |
949746101 ... [WELLS FARGO ORD ..........iiiiiiiiiiieiie e [ 102772021 . [ VAHOUS ... [ 80,535.000........... 3,568,356 | ....... XXX |
959802109 ... [WESTERN UNION ORD ..........ooooiiiiiiiiiiiiiie e - 12/07/2021 . [ VAMOUS ... 74,950.000(........... 1,554,590 |....... XXX |
963320106 ... | WHIRLPOOL ORD ........uiiiiiiiiieeci e [ 102712021 . [ VAMOUS ...\ [ 3,405.000(............. 683,190|....... XXX |
969457100 ... [WILLIAMS ORD .......ooiiiiiii i . 03/02/2021 . [INSTINET ..o L 7,890.000(............. 187,845 ....... XXX o |
969904101 ... [ WILLIAMS SONOMA ORD ..........oiiiiiiiiiiieiiie e - 01/07/2021 . [INSTINET ..o L 4,050.000 | ............. 438,921 ....... XXX o |
98311A105 ....| WYNDHAM HOTELS RESORTS ORD .........ovviiiiiiiiiiiieiiiieiiieiiee [ . 02/17/2021 . | JP MORGAN SECURITIESLLC ..o [ 5.000 (. .....cooviiinnn. 300]....... XXX |
G0250X107 ... [AMCOR ORD ..ottt o Co 1002712021 L [VarioUS 129,285.000(........... 1,503,413|....... XXX o |
G29183103 ... [EATON ORD ..ottt .. C - 03/02/2021 . [INSTINET ..ot [ 11,975.000|........... 1,589,076 |....... XXX o |
G4474Y214 ... | JANUS HENDERSON GROUP ORD .......oiiiiiiiiii e o Co ] 10/27/2021 L [VariouS 32,785.000(........... 1,293,832|....... XXX |
G47567105 ... [IHSMARKIT ORD ..ot o C ] 1002712021 L [VariOUS . 3,125.000|............. 310,317]....... XXX |
(51502105 ... | JOHNSON CONTROLS INTERNATIONAL ORD .......ovviiiiieiiieeiie e ... C...|. 02/17/2021 . | JP MORGAN SECURITIESLLC ........oovviiiiiiiiiiiii o 5,630.000|............. 308,7871....... XXX o |
G5876H105 ... | MARVELL TECHNOLOGY GROUP ORD ........oooiiiiiiieiiieeec e .. C - 03/26/2021 . [VAMIOUS ... ..o L 4,810.000(............. 230,99 |....... XXX |
G5960L103 ... [MEDTRONIC ORD ...ttt et e .. C . 08/24/2021 . [VAMIOUS ... ..o [ 5,315.000............. 632,732]....... XXX |
GBO95LT09 ... [APTIV ORD ..ottt ... C...|. 03/26/2021 . | CITIGROUP GLOBAL MARKETSINC. ..........coooooovenii i, 290.000.............. 40,600....... XXX |
66721104 ... | NORWEGIAN CRUISE LINE HOLDINGS ORD ........oovviiiiieiiiiieeiiieeiees [ - 07/06/2021 . [VAMOUS .....oovv oo [ 2,380.000|.............. 63,122|....... XXX o |
G6700G107 ... [NVENT ELECTRIC ORD ........oviiiiiiiiiee e oo Coo ]l 031262021 . [VariouS .o 25,165.000|............. 641,852]....... XXX |
G8994E103 ... [ TRANE TECHNOLOGIES ORD .......ooouuiiiiiiiiii e ... C...|. 0211712021 . | JP MORGAN SECURITIESLLC .........cooiiviiiiiiiiie [ 480.000.............. 72,370 ....... XXX |
96629103 ... | WILLIS TOWERS WATSON ORD ...t ... C...|. 08/24/2021 . |NotAvailable ..................ccoooviiiii 240.000.............. 51,927]....... XXX |
m H2906T109 ... [GARMIN ORD ...ttt oo Co ] 03/02/2021 . [INSTINET oo 1,115.000 | ............. 142,137 ....... XXX o |
w V77807103 ....| ROYAL CARIBBEAN GROUP ORD .........ccovviiiiiiiiiiiiiiiiiiieiiiei [ . 08/24/2021 . [VAMIOUS ... oo [ 3,275.000|............. 270,327]....... XXX oo i
(=2 9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ......... .. ... 207,340,457 |....... XXX
9799997 Subtotal - CommONn StOCKS - Part 3 ... 207,340,457 | ....... XXX oo
9799998 Summary ltem from Part 5 for COMMON SEOCKS . ...... ... e e 167,163,288 ....... XXX o[
0799999 SUBIOAl - COMMION SH0CKS ... ...ttt ettt et e e e e ettt [ 374,503,745 ....... XXX o [
9899999 Subtotal - Preferred and CommoOn SHOCKS ... ... .o 374,503,745 ....... XXX oo
0999909 TOtalS ...t et oo | 568,753,424 |....... XXX o [ 570,977
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Bonds - U.S. Governments
912828G87 | UNITED STATES TREASURY ................. ... |12/31/2021| Maturity @ 100.00 ....... o XXX 250,000 ...... 250,000 ...... 258477 1...... 251283 ... (1283) e (1283) e [ 250,000 12/31/2021
912828RC6 | UNITED STATES TREASURY ... ...|... |08/15/2021| Maturity @ 100.00 ....... Lo XXX ]...3050000]..... 3,050,000 |..... 3,121,031 ]..... 3,055,031 ... | (BO3T) | (B0 | ] 3,050,000 ... 08/15/2021
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ......... ..ottt ... 3,300,000..... 3,300,000 ..... 3,379,508 ..... 3,306,314 |............. [......8314)|......... o 8314 3,300,000 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
032879TE8 | ANCHOR BAY MICHSCHDIST ................ ... |05/01/2021| Maturity @ 100.00 XXX 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (..o e [ [ e 750,000 05/01/2021
067167QX7 | BARBERS HILL TEX INDPT SCHDIST .........|... |08/11/2021| Call @ 100.00 ...... co e XXX 380,000 ...... 380,000 ...... 391,915(...... 382218 ... [ 218) | e R218) e [ 380,000 02/15/2024
205759KE2 | COMSTOCK PARKMICH PUB SCHS ..........[... |05/01/2021| Maturity @ 100.00 ....... [... XXX ... [..... 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (..o oo [ [ e [ 750,000 05/01/2021
338158PG7 | FITCHBURGWIS ... ... |01/05/2021| Call @ 100.00 ...... e XXX 100,000 ...... 100,000 ....... 99,998 |...... 100,003 ..o | O O 100,003 03/01/2026
367748LX6 | GATEWAY PA SCH DIST ALLEGHENY CNTY ..|... [07/15/2021| Maturity @ 100.00 ....... |... XXX... |... 1,200,000]..... 1,200,000 |..... 1,200,000 ..... 1,200,000 [ ... | [ L e 1,200,000 07/15/2021
401784WXT7 | GUILFORDCNTYNC ... ... |08/01/2021| Maturity @ 100.00 ....... ... XXX... [... 1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 08/01/2021
479545CJ2 | JOHNSTOWN-MONROE OHIO LOC SCHDIST .| ... |11/26/2021| Call @ 100.00 ...... co e XXX 145,000 ...... 145,000 ...... 151,262 ...... 146,570 ... | (IB70) [ (ABTO) [ 145,000 12/01/2026
660631WN8 | NORTH LITTLE ROCK ARK SCHDISTNO 1 ... | ... |04/07/2021| Call @ 100.00 ........... XXX 250,000 ...... 250,000 ...... 250648 (...... 250,058 | ... e (B8 e [ BB e [ 250,000 02/01/2028
821023MB1 | SHEBOYGAN WIS AREASCHDIST ........... ... |03/29/2021| Call @ 100.00 ........... XXX 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (..o e [ [ e 750,000 04/01/2023
92209PBH2 | VANTAGE CAREER CTR JT VOCATIONAL SCH
DIS ..o . [11/26/2021| Call @ 100.00 ........... o XXX 265,000 ...... 265,000]...... 2173131 ...... 269278 (... | @2T8) | 4278 | 265,000 12/01/2023
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (D|rect and Guaranteed) ... ... 5590,000]..... 5,590,000 |..... 5621137 ..... 5598127 |............. | ... (8124) | ... B124) | 5,590,003 . XXX
Bonds - U.S. Special Revenue, Special Assessment
T | 037777QQ5 | APPALACHIAN STUNIVNCREV ............. ... |09/28/2021| Call @ 100.00 ........... XXX 250,000 ...... 250,000 ...... 248,6921(...... 249677 ... o323 e 328 250,000 10/01/2025
z 16166NCG8 | CHASKA MINN ECONOMIC DEV AUTH LEASE
REV . ... |02/01/2021| Maturity @ 100.00 ....... XXX 600,000 ...... 600,000 ...... 600,000 ...... 600,000 [ ... e [ [ e 600,000 02/01/2021
196707RJ4 | COLORADO ST BRD GOVERNORS UNIV
ENTERPRIS ... ... |03/01/2021| Call @ 100.00 ........... XXX 500,000...... 500,000 ...... 500,000 500,000 (... e [ [ e 500,000 03/01/2021
30711XEP5 | CAS 2017-C01 1M2-CMO/RMBS ..............|... |12/25/2021| Paydown ................ XXX 22,398 ....... 22,398 |....... 24156 ... 23752 ... [ (3B | (3B 22,3981 ... 07/25/2029
30711XUX0 | CAS 2017-C07 1M2 - CMO/RMBS ... ool - |12/27/2021) Paydown L. XXX 118,364 | ...... 118,364 | ...... 119,833 118846 ..o | @82 [ @B 118,364 05/25/2030
31335BQL3 | FH G61359-RMBS ................. .| ... |12/01/2021| Paydown ................ XXX 4425534 ...... 4425534 | ...... 441428 | ...... 441536 | ..o [ 998 998 442,534 03/01/2048
3133KJNE8 | FH RA3089-RMBS ......... .| ... [1201/2021| Paydown ................ XXX 683,1411...... 683,1411...... 7193791 ...... 77607 ... | (34,466) | ..o | (34,466) L [ 683,141 07/01/2050
3136AY2H5 | FNA 2017-M14 A2-CMBS ... o] ... [12/01/2021| Paydown ................ XXX 11,103 ....... 11,103 ... 10,551 ....... 10714 | o389 389 11,103 11/25/2027
3136B1UG7 | FNR 2018-26 DH - CMO/RMBS . ... |... |12/01/2021| Paydown ................ XXX 556,190 |...... 556,190 |...... 558,9711...... 557,866 | ..........ooo e (1678) | oo [ (1B7E) [ [ 556,190 06/25/2046
3138ERYX2 | FN AL9725 - RMBS . [12/01/2021| Paydown ................ XXX 394,9931...... 394,993 1...... 393,327...... 393434 (... B9 BB 394,993 01/01/2047
3138WHNF5| FN AS7589 - RMBS 12/01/2021| Paydown s XXX ] 1,004,169 . 1,064,169 | ..... 1,071,651 ..... 1,070,742 (... | B5TA) [ B5TA) 1,064,169 07/01/2046
3140J76B6 | FN BM3565 - RMBS ... 12/01/2021| Paydown ... XXX 4051211 ...... 405,121 |...... 393,047 (...... 394506 (............. |...... 10815 ... 10815 L [ 405,121 10/01/2047
3140J86V0 | FN BM4483-RMBS . ... 12/01/2021| Paydown ... XXX 228017...... 228017]...... 2351421 ...... 234076 ..........oo o (B059) [ [ (B059) [ [ 228,017 09/01/2048
3140J9MES8 | FN BM4856 - RMBS ... 12/01/2021| Paydown ... XXX 327,997 (...... 327,997 |...... 338,144 |...... 3778 [ QT2 O 327,997 ... 04/01/2047
3140Q94H3 | FN CA2623 - RMBS 12/01/2021| Paydown ... XXX 873,116 |...... 873,116 |...... 891,670(...... 886,242 (............. | (13125) | (13125) [ [ 873,116 | ... 11/01/2048
3140QDKP8 | FN CA5701 - RMBS ... |12/01/2021| Paydown o XXX o] 1,078627 ... 1,078,627 | ..... 1,138,204 | ..... 185747 ..o | (BTA20) e | (BTA20) [ 1,078,627 | ... 05/01/2050
341271ABO | FLORIDA ST BRD ADMIN FIN CORP REV ..... ... |07/01/2021| Maturity @ 100.00 ....... [... XXX... [... 1,130,000]..... 1,130,000 |..... 1,143,865 ..... 131769 | .o | (7B e e (LTB) | 1,130,000 ... 07/01/2021
348761DK0 | FORT SMITH ARK SALES & USE TAX ......... ... |10/27/2021| Call @ 100.00 ...... s XXX 130,000 ...... 130,000 ...... 129,590 ...... 129746 | oo | B2 B2 129,778 ... 05/01/2025
4550576A2 | INDIANAST FINAUTHREV ................... ... |06/28/2021| Call @ 100.00 ... co e XXX 230,000 ...... 230,000]...... 2327241 ...... 230,754 ... e (AT e (AT 230,607 | ... 07/01/2023
45528UDJ7 | INDIANAPOLIS IND LOC PUB IMPTBDBK .... | ... |05/26/2021| Call @ 100.00 ........... XXX 350,000 ...... 350,000 ...... 353226 |...... 350,856 | ......coooov e (856) [ [ (BBB) [ [ 350,000 06/01/2023
472737EV3 | JEFFERSON CNTY COLO SCH DIST NO R-1
CTFS ... |12115/2021| Maturity @ 100.00 ....... XXX 900,000 ...... 900,000 ...... 900,000 ...... 900,000 [ ... e [ [ [ 900,000 12/15/2021
507686NG4 | LAKE CENTRAL IND MULTI- DISTRICT SCH
BLD .o ... |01/12/2021| Call @ 100.00 ........... s XXX o], 14450001 ..... 1,445,000 |..... 1,445,000 ..... 1,445,000 ..o | [ e e 1,445,000 [ .....oooo | [ 32,874 | 07/15/2025
51427CAP6 | LANCASTER OHIO WASTEWATERREV ...... ... |11/26/2021| Call @ 100.00 ........... XXX 260,000 ...... 260,000 ...... 267,365 ...... 262,775 ..o (A79) o [ (A79) .o o 262297 [ ..o (2297) | ....... (2297) | ...... 10,400 | 12/01/2025
545904KD5 | LOUDOUN CNTY VA SANTN AUTH WTR &
SWRREV ..., ... |09/17/2021| Call @ 100.00 ........... XXX 250,000 ...... 250,000 ...... 2473991 ...... 248282 ... 18 1718 250,000 (... e [ 9,188 | 01/01/2026
57419RYN9 | MARYLAND ST CMNTY DEV ADMIN DEPT
HSG&C ..o ... |03/01/2021| Maturity @ 100.00 ....... XXX 850,000 ...... 850,000 ...... 850,000 ...... 850,000 [ .....ovvven e [ [ e 850,000 | ... e | 11,815 03/01/2021
574204YC1 | MARYLAND ST DEPT TRANSN CONS TRANSN | ... [11/26/2021| Call @ 100.00 ........... XXX 250,000 ...... 250,000 ...... 248295 ...... 248881 (... 19 119 250,000 (.. [ [ 8,125 | 12/01/2025
593237ES5 | MIAMI BEACH FLA REDEV AGY TAX
INCREMENT ... ... |02/01/2021| Maturity @ 100.00 ....... S XXX...[...1,000000]..... 1,000,000 |..... 1,017,424 | ..... 1,000,345 (... | (BAD) (345) | ..o | 1,000,000 ... | [ 16,825 | 02/01/2021
593791FL5 | MIAMI UNIV OHIO GEN RCPTS ... |... |09/01/2021| Call @ 100.00 co e XXX 250,000 ...... 250,000 ...... 256,105 ...... 251,697 e [P 250,000 | ..o [ | 10,000 | 09/01/2022
597163BB9 | MIDDLETOWN OHIO NON TAX REV 11/30/2021 Call @ 100.00 XXX 65,000 ....... 65,000....... 65,000 ....... 65,000 [ .....ooovei | [ e 65,000 [ .....ccovoe | e [ 1,362 | 12/01/2025
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61336PDJ7 | MONTGOMERY CNTY MD IAM COML PAPER
BIA2S .. |11/09/2021| Call @ 100.00 . XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 05/01/2022
614091AL0 | MONTGOMERY OHIO SPL OBLIGREV ........ . |05/26/2021| Call @ 100.00 ... oo XXX...[...1,065000]..... 1,065,000 |..... 1,143,308 | ..... 1070522 (... | (8522) [ e (B522) [ 1,065,000 | ... 12/01/2025
677555Q23 | OHIO STECONOMICDEVREV ............... 11/23/2021 Call @ 100.00 CXXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 06/01/2027
716418AN8 | PETOSKEY MICH WTR SUPPLY & SEW DISP
SYS L ... |03/24/2021| Call @ 100.00 ........... XXX 500,000...... 500,000 ...... 532910(...... 500,346 ... oo (B4B) [ (B4B) [ 500,000 02/01/2024
736746XS2 | PORTLAND ORE URBAN RENEWAL & REDEV | ... [06/15/2021| Maturity @ 100.00 .. XXX 750,000 ...... 750,000 ...... 813,038 |...... 755614 ... o (BB14) | (BB 750,000 ... 06/15/2021
753385KE2 | RAPID CITY SD SALES TAXREV ..... 11/26/2021| Call @ 100.00 ........... CXXX 280,000 ...... 280,000 ...... 284,009 ...... 281,004 (... o (1,004) [ e (1,004) [ 280,000 06/01/2024
820794CE3 | SHAWNEE ST UNIV OHIO GENRCPTS ....... 11/29/2021| HILLTOP SECURITIES
INC.........oo XXX 366,864 |...... 330,000]...... 355313 |...... 347,666 | ............ [ (2328) | (2328 345338 | ... | 21526 ....... 21526 ...... 12,375 | 06/01/2027
837545GC0 | SOUTH DAKOTA CONSERVANCY DISTREV .. |... |08/01/2021| Maturity @ 100.00 ....... . XXX...|...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 [ ..o | [ 43,840 | 08/01/2021
83755VPS7 | SOUTH DAKOTA ST HEALTH & EDL FACS
AUTHR ... . 05/26/2021| Call @ 100.00 ........... . XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 08/01/2025
85732MLV7 | STATE PUB SCH BLDG AUTH PA COLLEGE
REV . .. |02/24/2021| Call @ 100.00 . XXX...[...1,000000]..... 1,000,000 |..... 1,048,486 | ..... 1,002,017 .o e (9BB) e e (9BB) [ 1,001,052 03/01/2023
9147607L1 .| UNIVERSITY OKLAREVS ................c.e. . 07/01/2021| Call @ 100.00 ... .. XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 | ... 07/01/2026
92818MQK9| VIRGINIA ST RES AUTH CLEAN WTRREV . 07/14/2021| Unknown ........ XXX 67,019 ....... 65,000]....... 68,320 ....... 67135|. ... | (1B [ (1B [ 67,019]... 11/01/2028
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 22,844,654 | ... 22,805,771 ... 23,235,572 ... 22,961,873 . 22,826,862 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
001055AL6 |AFLACINC ..., ... |05/10/2021| Call @ 100.00 s XXX o], 1,067,940 ... 1,000,000 ...... 982,552 ...... 9944121 ... TTB e TTB 995,188 06/15/2023
00162LCS4 | ALM XVIA2R-CDO ...... C |02/12/2021| Paydown ........ S XXX...o]...1505000]..... 1,505,000 |..... 1,505,000 ..... 1,505,000 [ ..o | [ e e 1,505,000 | ... 07/15/2027
00175MBF6 | AMMC 15RR ARR - CDO .. 12/17/2021| Paydown ........ o XXX...]...5985387]..... 5,985,387 |..... 5,985,387 | ..... 5,985,387 | ..o [ e 5,985,387 01/15/2032
00190YAT2 | ARES XXVIIBR-CDO .... . [10/15/2021| Call @ 100.00 ... XXX 730,000 ...... 730,000 ...... 730,000 ...... 730,000 ..o e [ [ e 730,000 07/30/2029
02014PDN1 [ ALM17RA2R-CDO ..........cooiiiiiintn .. |04/09/2021| Paydown ................ .o XXX ... |...1500000]..... 1,500,000 |..... 1,500,000 ..... 1,500,000 [ ..o e [ e e 1,500,000 01/15/2028
04942VAC8 | ATCLOXIIAIN-CDO ........covvvevinn C |04/22/2021| Paydown ................ .o XXX ... |...2500000]..... 2,500,000 ..... 2,497,500 ..... 2462615 ... 037,385 BT3B | 2,500,000 04/22/2031
12189LAH4 | BURLINGTON NORTHERN SANTAFELLC ....|... |12/10/2021| Call @ 100.00 ... XXX 750,000 ...... 750,000 ...... 748125(...... TA9753 | ..o e 198 e 198 749,948 | ... 03/15/2022
12553HAA6 | CIM 2017-7A-CMO/RMBS ...................] ... 12/01/2021| Paydown ........ XXX 929,793 1...... 929,793 ...... 928234 |...... 928215 ..o o ABTB BT 929,793 | ... 04/25/2057
12554AAA0 | CIFC 192 A-CDO ................ C |04/30/2021| Paydown ................ Lo XXX ... |...2400000]..... 2,400,000 | ..... 2,396,880 | ..... 2363404 |............ ... 3659 ... | 36596 | 2,400,000 | ... 04/17/2030
12591KAD7 | COMM 2013-CCRE12 A3 - CMBS . ... |12/01/2021| Paydown ........ XXX 15554 |....... 15554 |....... 15741 ....... 15,636 | ..o [ B2 [ e (B2) e 15,554 | ... 10/15/2046
126408GV9 [ CSXCORP ...t . 102/24/2021| Call @ 100.00 ... .. XXX...[...1,000000]..... 1,000,000 |..... 1,066,819 1,003,049 ... | (2322) [ e (2322) e 1,000,727 06/01/2021
12667GL84 | CWALT 2005-27 1A2 - CMO/RMBS ... 12/01/2021| Paydown ................ XXX 179,164 | ...... 179,164 | ...... 178,268 | ...... 173,205 (......... 964 |....... 4995 ............|.........5959 . ... | 179,164 08/25/2035
12669WAE6| CWL 2007-8 2A3-RMBS ........... ... |12127/2021| Paydown ................ XXX 1,044374 1,044,374 | ... 1,033,931(...... 985,632 ......47970|...... 10,772 ............. | B8 T2 L 1,044,374 12/25/2033
14686AAA7 | CARVL2AN-CDO ....... ... |03/12/2021| Paydown ........ .. XXX...[...8000000]..... 8,000,000 ..... 8,000,000 ..... 8,000,000 [ ... e [ | e 8,000,000 04/20/2032
15723RAA2 | COLFAXCORP ........... ... |04/21/2021| Call @ 103.00 ... XXX 515,000 ...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ e 500,000 02/15/2024
197361AC2 | CECLO 28 A1-CDO ... ... |05/07/2021| Paydown ........ oo XXX...]...5500000]..... 5,500,000 |..... 5,500,000 ..... 5,500,000 | ... [ [ | e 5,500,000 11/07/2030
197361AJ7 | CECLO28B-CDO ..... ... |05/07/2021| Paydown ........ XXX 900,000 ...... 900,000 ...... 900,000 ...... 900,000 [ ....vvee e [ [ [ 900,000 11/07/2030
20338QAB9 | COMMSCOPE INC . ... |08/23/2021| Call @ 100.00 ... o XXX ]... 1,258,688 ..... 1,225,000 |..... 1225281 1..... 1225189 (... e BB e e BB e 1,225,154 03/01/2024
23245PAA9 | CWALT 2006-OA22 A1 - CMO/RMBS . . 03/25/2021| Paydown ........ XXX 164,114 | ...... 164,114 | ...... 163,447 ...... 137,149 (...... 16,829|...... 10,135 | ............. | oot 26965 )it | 164,114 | ... 02/25/2047
23245PAA9 | CWALT 2006-0OA22 A1-RMBS ........ ... |12/127/2021| Paydown ................ XXX 574,053 |...... 574,053 |...... 536,740 (...... 478122 ...... 58,867 |...... 37,063 |............. [ 95931 | 574,053 | ... 02/25/2047
26252WAAT7|DRSLF 76 A1-CDO ... C [11/18/2021| Paydown ................ .o XXX ... |[...3000000]..... 3,000,000 |..... 3,000,000 ..... 3,000,000 [ ... [ [ | e 3,000,000 10/20/2032
3137G0AY5 | STACR 2014-DN2 M3 - CMO/RMBS ........ 1212712021 Paydown ................ XXX 782,008 ...... 782,008 |...... 870,107 |...... 775968 |...... 48920 |..... (42,879) | .........coo oo 8041 [ [ 782,008 04/25/2024
3137GOHJ1 | STACR 2015-HQA2 M3 - CMO/RMBS ... ... |12/27/2021| Paydown ........ XXX 767,1221...... 767,122]...... 897,833 |...... 867,887 |............. |... (100,764) | ............. |..... (100,764) [ ........... |...... 767,122 05/25/2028
31428XAV8 | FEDEXCORP ...........ccoooviiiiiiinn. . 05/20/2021| Call @ 100.00 ........... CXXX 784150 (...... 750,000 ...... 734903 1...... 746128 | ... 828 828 746,756 04/15/2023
31620MAK2 | FIDELITY NATIONAL INFORMATION
SERVICES| ..o . |04/01/2021| Call @ 100.00 ........... XXX 546,953 | ...... 515,000 ]...... 508,387 |...... SITST oo [ 33T [ BT 512,094 04/15/2023
36252TAS4 | GSMS 2016-GS2 AAB - CMBS . ... |12/01/2021| Paydown ........ XXX 255664 |...... 255,664 |...... 248963 |...... 252,001 | ....oeee e 3863 3883 [ 255,664 05/12/2049
36321HAC2 | GALXY XXIXB-CDO ................... ... |08/11/2021| Paydown ........ o XXX 1,110,000 ..... 1,110,000 |..... 1,110,000 ..... 110,000 [ ..o e [ e e 1,110,000 11/16/2026
446150AJ3 | HUNTINGTON BANCSHARESINC ... . 102/10/2021| Call @ 100.00 ... XXX 800,000 ...... 800,000 ...... 7984241 ...... 799935 ... e MM 799,977 03/14/2021
446150AK0 | HUNTINGTON BANCSHARES INC .. ... |12/09/2021| Call @ 100.00 ... Lo XXX 1,060,000 ..... 1,060,000 |..... 1,058,399 ..... 1,059,682 | .....ooi | 292 e 292 1,059,974 01/14/2022
44932BAA4 [ICG183A1-CDO ........... ... |04/07/2021| Paydown ........ Lo XXX 8,000,000 ..... 8,000,000 ..... 8,000,000 ..... 8,000,000 [ ... e [ | e 8,000,000 01/26/2032
46625HQJ2 | JPMORGAN CHASE & CO .. . 102/12/2021| Call @ 100.00 ...... o XXX .o ]...3525000]..... 3,525,000 (..... 3,551,508 ..... 3528859 |.......coo e (B0 [ (B140) | ] 3,525,719 03/01/2021
548661CT2 | LOWE'S COMPANIES INC .. ... |04/15/2021| Maturity @ 100.00 .. o XXX...[...1,000000]..... 1,000,000 ...... 999,665 |...... 999,994 ... B B 1,000,000 | ... 04/15/2021
55821TAA5 | MDPK30A-CDO ........... C [10/15/2021 XXX 24450 ....... 24450 ....... 24,070 ....... 23902 (... | BB BB 244501 ... 04/15/2029
55954PAC8 | MAGNE 21A-CDO .............. C |03/24/2021 .o XXX...[...2000000]..... 2,000,000 ..... 2,000,000 ..... 2,000,000 [ ... [ [ | e 2,000,000 ... 04/20/2030
59981HAA9 | MCMLT 2017-1 A1-CMO/RMBS ............... .. [12/01/2021| Paydown ................ XXX 9145131 ...... 914513 ...... 899,134 |...... 903,642 (.....cooeon o 1087 [ 1087 [ 914513 | ... 11/25/2058
606822AA2 | MITSUBISHI UFJ FINANCIAL GROUP INC ... C |03/01/2021] Maturity @ 100.00 ....... . XXX...|...3525000]..... 3,525,000 ..... 3,566,066 | ..... 3530977 | ..o [ BOTT) [ | BOTT) | 3,525,000 | ... 03/01/2021
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61747WAF6 | MORGAN STANLEY ..o . |01/25/2021| Maturity @ 100.00 . XXX ... |... 3,425,000 (8,492) 01/25/2021
61763MAEO | MSBAM 2014-C16 A4 - CMBS .. ... |08/01/2021| Paydown .......... XXX 81,492 L. (112) 06/17/2047
61945CAAT [MOSAICCO ... . |08/11/2021| Call @ 100.00 ... XXX 930,000 .. (3,586) 11/15/2021
63938CAF5 | NAVIENT CORP ... ... |12/10/2021| Call @ 100.00 ... XXX 226,622 .. (1,434) 06/15/2022
64132MAE8 | NEUB 30B1-CDO ............ C |03/05/2021| Paydown ........ .. XXX...[... 1,900,000 TR 01/20/2031
651639AN6 | NEWMONT CORPORATION ........ ... |12/10/2021| Call @ 100.00 . XXX...|...1,000,000].....1,000,000...... 988,710 |...... 998192 | ............. |....... 1429 ... 1,429 03/15/2022
674599CG8 | OCCIDENTAL PETROLEUMCORP ............ . 07/15/2021| CORPORATE
REORGANIZATIONS ....|... XXX... |... 1,030,000].....1,000,000 |.....1,032910|...... 963,750 |...... 55614 |...... (2330)|............. |[....... 53,283 06/15/2025
69700GAA0Q | PLMRS 2019-1A1-CDO ... C |12/07/2021| Paydown ................ . XXX...|...4500000].....4500,000.....4,500,000.....4,500,000 | ........c.cco | veereiiiirii | i [ 11/15/2032
69700GAC6 | PLMRS 2019-1A2-CDO .............oeeene. C [12/07/2021| Paydown ................ o XXX...]...2500000].....2,500,000|.....2500,000|.....2,500,000 f..........c.. |veeiiiiiiis [ 11/15/2032
703481AB7 | PATTERSON-UTIENERGYINC ............... . 103/01/2021| RBC CAPITAL MARKETS |... XXX ... |... 1,885,000 . . 65,182 02/01/2028
718546AC8 | PHILLIPS 66 ............cc.oviiiiiiiiee, .. |12/16/2021| Call @ 100.00 ........... XXX 505,661 ...... 500,000 |...... 515,330 (...... 502,541 |............. |...... (1,939) (... (1,939) 04/01/2022
72133JAA5 | PIPK2A-CDO ... C |11/24/2021| Paydown ........ o XXX...[...3500000]..... 3,500,000 |..... 3493,000]..... 3,422,637 L T77,363] ... 77,363 01/18/2032
74005PBA1 | LINDEINC ..., ... |11/09/2021| Call @ 100.00 ... XXX 750,000 ...... 750,000 ...... 746,625 ...... 749,542 385 e 355 02/15/2022
754730AE9 | RAYMOND JAMES FINANCIALINC ....... ... |04/28/2021| Call @ 100.00 ... s XXX ] 1,187,253 L 1,060,000 |..... 1,067,035 ..... 1,064,276 ... (228)] ... (228) 09/15/2026
75513EBWO0| RAYTHEON TECHNOLOGIES CORP ........... .. |08/26/2021| Call @ 100.00 ... o XXX o], 1535612 ... 1,500,000 |..... 1,463,535 ..... 1,484,354 5101 ... 5,110 12/15/2022
83610CAN1 | SNDPT 12RAR-CDO ..........ceenee . |01/20/2021| Paydown ........ .. XXX...[...5900000]..... 5,900,000 |..... 5,900,000 ..... 5,900,000 | .....ovvens [ e 10/20/2028
86359UAA7 | SASC 2006-OPT1A1-RMBS ....... ... |12/27/2021| Paydown ................ XXX 151,384 | ...... 151,384 | ...... 148640 ...... 148,936 L2449 ... 2,449 04/25/2036
87154EAW0| SYMP 15RRB1R-CDO .......... ... |03/02/2021| Paydown ........ S XXX ]...2000000]..... 2,000,000 ..... 2,000,000 ..... 2,000,000 | ....ovoi [ e 01/17/2032
872539AA9 | TIXCOMPANIESINC ............ . |04/12/2021| Call @ 100.00 ... XXX 750,000 ...... 750,000 ...... 770,100 ...... 751,215 . (1,215) ] ... (1,215) 06/15/2021
89169EAAT7 | TPMT 175A1-CMO/RMBS ...... 12/27/2021| Paydown ........ XXX 541,365|...... 541,365 |...... 538,362 ...... 532,607 ......coovovi [ oennnnn 8,757 ... . 8,757 02/26/2057
89173UAA5 | TPMT 2017-4A1-RMBS ...................... 12/01/2021| Paydown ................ XXX 256,203 | ...... 256,203 |...... 263,403 ...... 263419 ... (7.217) | ... (7,217) 06/25/2057
89175JAA8 | TPMT 176 A1-CMORMBS ....................| ... 12/01/2021| Paydown ................ XXX 192727 ...... 1927271 ...... 193690 ...... 193,548 ..(821)]... . (821) 10/25/2057
89175VAA1 | TPMT 182A1-RMBS .......... ... |01/25/2021| Various .................. XXX 1674826 ... 1,596,218 | ..... 1,620,951 |..... 1,617,552 ... (824)] ... (824) 03/25/2058
904764AM9 | UNILEVER CAPITALCORP ........... ... |02/10/2021| Maturity @ 100.00 ....... XXX 700,000 ...... 700,000 ...... 752,234 | ...... 701,554 . (1,554) ... (1,554) 02/10/2021
911312AM8 | UNITED PARCEL SERVICEINC ......... . 101/15/2021| Maturity @ 100.00 ....... S XXX...[...1,000000]..... 1,000,000 ...... 975499 |...... 999,871 L 129 129 01/15/2021
92340LAC3 | VEREIT OPERATING PARTNERSHIPLP ...... 11/09/2021| Unknown ................ XXX 1,670,949 . 1,500,000 |..... 1,427,790 ..... 1,443,946 .. 6,333]... ....6,333 08/15/2027
93362YAB8 | WAMU 2006-AR5 12A - CMO/RMBS ............ 12/01/2021| Paydown ................ XXX 791,354 |...... 791,354 |...... 770581 (...... 678,930 (...... 93,052]...... 19371 [ 112,423 06/25/2046
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffllated) ...................................................... . 105,199,376 | .. 104,676,941 | .. 104,940,580 | .. 104,075,303 | ..... 385469 |...... 94158 |.............|...... 479627 |........... .. 104,554,930 ............. |..... 301,567 |...... 301,567 | ... 1,868,682 |. XXX .
8399997 Subtotal - BONAS - Part 4 ... ... ... . 136,934,030 | .. 136,372,712 |.. 137,176,797 | .. 135,941,617 |..... 385469 ..... (55291) [ ... | 330,178........... 136,271,795 | .. | 319,356 |...... 319,356 | ... 2,661,885 |. XXX.
8399998 Summary Item from Part 5 for Bonds .......... ... | [ [ [ | [ L [ [ [ e | [ | . XXX,
8399999 Subtotal - BONAS . ... ... . 136,934,030 | .. 136,372,712 |.. 137,176,797 | .. 135,941,617 ..... 385469 |..... (55291) [ ..o | 330,178 ........... 136,271,795 | .. | 319,356 |...... 319,356 | ... 2,661,885 |. XXX.
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R102 [AT&TORD ..ot .. [10/27/2021| Various ..................|.. 220,605.000 ... 5870569 ... XXX ... |..... 6,758,565 | ..... 6,344,600 | ..... 413965 ... [ 413965|........... | 6,758,565 |............. (887,99) | ..... (887,99) | ..... 340,408 |. XXX.
002824100 .| ABBOTT LABORATORIES ORD ... ... |08/24/2021| Various .. e 5985.000..... 745753 | ... XXX ... [...... 550,194 |...... 655,298 | ... (105,104) |.......coooov [vevvvinnn |oennn (105,104) | ........... |...... 550,194 | ... | 195559 | ...... 195559 | ....... 7094 XXX.
00287Y109 |[ABBVIEORD ............covvvvennnn. ... |07/06/2021| Various .. . 14,029.002 ... 1,535,643 ... XXX ... |..... 1,310,780 ..... 1,503,208 | ... (192428)|.........cooo [ veeiiiii e (192428) | ........... |[.....1,310,780 | ............. | ... 2248631 ...... 224863|...... 33979 . XXX.
00434H108 | ACCELERON PHARMA ORD . 07/06/2021| Various ..................|...... 745000 ...... 95956 ... XXX ... [....... 79,003 (....... 95315(..... (16,223) [ ..o e [ (16,223) [ .....ooe [ 79093 | 863 (....... 863 . XXX
00507V109 | ACTIVISION BLIZZARD ORD 12/07/2021| NATIONAL FINL SVCS
CORP, ..o, 8,925.000..... 559,420 (... XXX... 828,686 (... (103,998) |.......coovv [veevivriinn e (103,998) . XXX,
00751Y106 | ADVANCE AUTO PARTSORD ...... ... |12/07/2021| Various ..................|..... 2,570.000 | ..... 573816(... XXX... L 92143 (... (5,371) .. (6371) . XXX
007903107 .| ADVANCED MICRO DEVICES ORD . ... |07/06/2021| Various ..................|..... 3,525.000..... 330,099 (... XXX... 3232781 ..... (59,313) (59,313) . XXX
00846U101 | AGILENT TECHNOLOGIES ORD ... ... [01/07/2021 INSTINET ...........oooo|.onnn 3,505.000 | ..... 443435|... XXX ... 415307 |..... (80,535) (80,535) . XXX
00847X104 | AGIOS PHARMACEUTICALS ORD .. ... |07/06/2021| Various ..................|..... 3,765.000|..... 190,557 ... XXX... 163,137 ...... 31,486 .. 31,486 . XXX
00912X302 | AIRLEASECLAORD ................... . |01/07/2021| INSTINET .. U 985.000...... 43241]... XXX... 43754 ...... (4,745) .. (4,745) . XXX
009158106 .| AR PRODUCTS AND CHEMICALSORD ........ .. [10/27/2021| Various . .... [ 4,830.000 | ... 1,406,730 (... XXX ... 653 (...... 82687 ... | [ 82,687 . XXX
012653101 .| ALBEMARLE ORD ... ... |01/07/2021| INSTINET .. O 1,655.000..... 303,903 (... XXX... 244146 (... (104,904) |..........oo oo | (104,904) . XXX
020002101 .| ALLSTATEORD .......... ... |01/07/2021| INSTINET .. e 1,338.000..... 147,675(... XXX ... 147,086 | ..... (14,346) [ ... o [ (14,346) . XXX
02005N100 | ALLY FINANCIAL ORD . ... |08/24/2021| Various ..................|..... 5545000 ..... 233,257 (... XXX... 197,735( ..... (28,502) [ ..o e e (28,502) . XXX
02079K305 | ALPHABET CL A ORD . 103/26/2021| CITIGROUP GLOBAL
MARKETSINC. ......... |...... 220.000]..... 444442 ... XXX ... 385,581 |..... B3ATT) .o [ [ (53,177) . XXX
0220958103 | ALTRIAGROUPORD ...........ccovvvivenen. ... |12/07/2021| Various .................. . 40,332.000 ... 1,813427|... XXX... 1,653,612..... 118989 ..o | [ 118,989 . XXX
023608102 .| AMERENORD ...........c0oviviiiiiiinnen, .. |07/06/2021| MORGAN STANLEY CO . |..... 1,785.000 ..... 144255 ... XXX ..o | o 127,983 | [ e e . XXX
024835100 .| AMERICAN CAMPUS COMM REITORD ........ .. |08/24/2021) Various ..................[. ... 570.000]...... 27,149 (... XXX ... , 24379(........ B31) | oo [ (631) . XXX
025816109 .| AMERICAN EXPRESSORD ................... . |08/24/2021| Various ..................|..... 8,780.000 | ... 1,447,398 |... XXX ... |...... 761,486 | . .... 1,061,590 | ... (300,103) | .......ooov [eveiai | (300,103) . XXX
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025932104 .| AMERICAN FINANCIAL GROUPORD .......... ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,380.000..... 148799 (... XXX ... |...... 121747 ... 120916 ......... 83| [ 83| | 121,747 . XXX
026874784 .| AMERICAN INTERNATIONAL GROUP ORD ....| ... |07/06/2021| Various ............ . 10,875.000 ..... 463,642 ... XXX ... [...... 2572711 ...... 411,728 ... (154,456) | ... (154,456) | ........... [...... 2572711 ... . XXX
02772A109 | AMERICAN NATIONAL GROUPORD .......... ... |01/07/2021 INSTINET .............o.|..oee. 540.000...... 52,739 (... XXX ... |....... 45113 ... 51905 (B,792) | ..o e T [ 45,113 . XXX
031162100 .| AMGENORD ..........ccoooviiiiiiiiiine, . |08/24/2021| NATIONAL FINL SVCS
CORP, .....oovviiiii | 5,090.000 | ... 1,141,389 | ... XXX ... [..... 1243812 ... | e e 1,243,812 . XXX
032095101 .| AMPHENOL CLAORD ............c.oeevennne. ... |08/24/2021| Various .. . 11,430.000 ..... 977,654 (... XXX ... |...... 833973 ...... 251,732 |.....(33,029) | ........ooovv | ereerii [ (33,020) [ [ 833,973 . XXX
032654105 .| ANALOG DEVICES ORD ... |03/26/2021| Various ..................|..... 4,505.000 | ..... 695370 (... XXX ... |...... 495677 |...... 665524 |... (169,846)|............. |.oeoveeereoa [ (169,846) [ ... | nnnn 495,677 . XXX
035710409 .| ANNALY CAPITAL MANAGEMENT REIT ORD . |... |08/24/2021| Various ..................[..... 8,211.000...... 72,256 (... XXX ... |....... 065585 ....... 69,383 |......(3,798)|.......cooeo | [ BT98) [ 65,585 . XXX
036752103 .| ANTHEMORD ..., ... |04/15/2021| Various ..................|..... 1,430.000..... 530,322 (... XXX ... |......422522(...... 459,159 |.....(36,637)|............. |ooeereiiiia [ (36,837) . | 422,522 . XXX
03743Q108 [ APAORD ........covviiiiiiiiiiiini ... |07/06/2021] MORGAN STANLEY CO . |..... 2,540.000...... 52,696 (... XXX ... |.......84704|....... 36017 |...... 48687 |...........o|vvevreienena oo 48887 84,704 . XXX
03748R747 | APARTMENT INVST MGT CLAREITORD ..... ... |01/07/2021 INSTINET .......coooeei|onnnnn 471.000]....... 2355 (... XXX...|....... 25997 |.........2487|...... 23510 ........ooooi [ | 28810 25,997 . XXX
03750L109 .| APARTMENT INCOME REIT ORD ... |12/07/2021| Various ..................|..... 6,395.000 | ..... 336,438 (... XXX ... [...... 284437 (....... 18091 . .......(17) ..o | [ @D 284,437 . XXX
03784Y200 | APPLE HOSPITALITY REIT ORD ... |07/06/2021] MORGAN STANLEY CO . |..... 4,415.000...... 65598 (... XXX ... |.......57,820....... 56,998 |......... 823 |.........o i [ 823 57,820 . XXX
03852U106 | ARAMARKORD ...........ccvviieiiiiinnen, . |08/24/2021| NATIONAL FINL SVCS
CORP, ...covvviiiii e 360.000]...... 12297 ... XXX ... |.........8001 ] ... 13,853 ......(5852) |...cvvvvons [ | (BBB2) [ 8,001 . XXX
039483102 .| ARCHER DANIELS MIDLANDORD ............. ... |04/15/2021| Various .. .|... 17,050.000]..... 953,313 ... XXX ... [...... 717,384 ...... 859,491 | ... (142107)|...........o | ooevreereoa [ (142107) [ | 717,384 . XXX
044186104 .| ASHLAND GLOBALORD .............. ... |03/02/2021| Various ..... e 4,070.000 | ..... 353,445|... XXX ... [......322015(...... 322344 | . .......(329) | ... | [ B2 322,015 . XXX
045487105 .| ASSOCIATED BANCORP ORD ... ... |... |01/07/2021| INSTINET .. | .. 11475000 ..... 223457 (... XXX ... |...... 183410 (...... 195649 |.....(12239) | ......oooovev |evevrennoa [ (12239) [ | 183,410 . XXX
049560105 .| ATMOSENERGYORD ............coovvveennn. ... |01/07/2021 INSTINET .........cooei|onnnn 1,445.000 ..... 131,279 (... XXX ... |...... 145605|...... 137,896 |....... 7,709 | ..o [eoevnooiene [ 709 o | 145,605 . XXX
052769106 .| AUTODESKORD ...............cocovovennn. ... |07/06/2021| Various ..................|..... 1,480.000..... 419,759 ... XXX ... |...... 348,482|...... 451,903 |... (103422)|............. |.oooovereenn [.n (103422) | oo | 348,482 . XXX
053015103 .| AUTOMATIC DATA PROCESSINGORD ........ ... |01/07/2021| INSTINET .. O 2,020.000 | ..... 341206 (... XXX ... [...... 296,909 (...... 355924 |.....(59015)|..........co |vvevreiniia [ (BO,015) [ | 296,909 . XXX
053484101 .| AVALONBAY COMMUNITIESREITORD ........ ... |03/26/2021| Various ....... U 1,470.000..... 273,981 (... XXX ... |...... 306,492 (...... 235832|...... 70,660 |............. | oeoeeereis oo 70860 (. [ 306,492 . XXX
05351W103 [ AVANGRIDORD ...........ccovviennns ... |01/07/2021| Not Available .. U P 7,340.000]..... 334,885(... XXX ... [......360,741...... 333,603 |...... 27,138 | ......oooi | i [ 27438 360,741 . XXX
053611109 .| AVERY DENNISON ORD ... ... |01/07/2021 INSTINET ...............|..oee. 690.000]..... 112,045 (... XXX ... | 81,252 ... 107,026 | .....(25,774) | ..o [ | (BTTA) 81,252 . XXX
053807103 .| AVNETORD ................ ... |07/06/2021] MORGAN STANLEY CO . |...... 615.000...... 23915 ... XXX .o oo 28949 e e e e 23,949 . XXX
05722G100 | BAKER HUGHES CLAORD ... o] ... |08/24/2021| Various ... 3,280.000...... 71243 (... XXX ... |....... 77435|....... 68,388 |....... 9047 |......coooo | [ 9047 [ 77,435 . XXX
060505104 .| BANK OF AMERICAORD ..................... . 102/17/2021| JP MORGAN
SECURITIESLLC ....... |..... 6,645.000..... 227841 (... XXX ... [...... 218330 (...... 201,410|...... 16920 | ............. |oooeeioa [ 16920 L | 218,330 . XXX
071813109 .| BAXTER INTERNATIONALORD ............... ... |12/07/2021| NATIONAL FINL SVCS
CORP, ..o, 4,130.000 | ..... 326843 (... XXX ... [...... 333597 [ .o e e e e 333,597 . XXX,
075887109 .| BECTON DICKINSONORD .................... ... |03/26/2021| Various ..................|..... 3,204.000..... 784961 (... XXX ... [...... 847,853 ...... 801,705 ...... 46,148 | ............. | oo [ 46148 847,853 | ... . XXX
084670702 .| BERKSHIRE HATHAWAY CLBORD ..... ... |03/26/2021| Various .. .|... 10235000 |... 2403234 ... XXX... |..... 2,058,357 | .....2,373,189 | ... (314,833)|...........o [ooeiiii | (B14833) [ | 2,058,357 | ... . XXX
09062X103 [BIOGENORD ...............ccoeeenne. ... |03/02/2021| Various ..................|..... 2,105.000 | ..... 554228 ... XXX ... [...... 556,656 | ...... 515430 ...... 41226 |............. | oo [ 41226 556,656 | ... . XXX
09073M104 | BIO TECHNE ORD ... . 07/06/2021] MORGAN STANLEY CO . |...... 445000 ..... 201,826|... XXX... [...... 121,16 | ...... 141310 .....(20194) [ ....ooooevo | [ (20194) [ 121,116 | ... . XXX,
09247X101 | BLACKROCK ORD ... 12/07/2021| Various ..................|..... 1,010.000..... 849213 |... XXX ... [...... 539,298 | ...... 728,755 ... (189,457)|.......ccoovo | eevvnannn [ oo (189457) | oo | 539,298 . XXX
093671105 .| H&R BLOCK ORD 12/07/2021| NATIONAL FINL SVCS
CORP, ... .. 46,010.000 | ... 1,087,004 |... XXX ... |..... 1,089,398 | ....... 88,657 |....... 8250 |............. |eeiiii [ 8250 1,089,398 . XXX
097023105 .| BOEINGORD ..........c.ooviiiiiiiiininnnns ... |08/24/2021| Various ..................|..... 1,985.000..... 438672 ... XXX ... [...... 341,990 (...... 424909 |.....(82,920) [.......ooe |eneininen [ (82920) | e | 341,990 . XXX,
099724106 .| BORGWARNERORD .............c.ceevinnne. ... |12/07/2021| Various .................. ... 19,195.000]..... 868,665|... XXX ... [...... 739,950 | ...... 741,695 | ...... (1,744) [ .......oooo oo | (LTAG) | 739,950 . XXX
101121101 .| BOSTON PROPERTIES REIT ORD . |- |01/07/2021) INSTINET ... | 880.000...... 79268 (... XXX ... |...... 109,314 | ....... 83,186 |...... 26127 | ........ooo | oo [ 26127 | 109,314 . XXX
101137107 .| BOSTON SCIENTIFICORD .................... ... |12/07/2021| Various ... .. ... 14135000 ..... 553,146 (... XXX ... [...... 525142 ...... 499525|...... 16843 |............. |oo [ 16843 525,142 . XXX
109194100 .| BRIGHT HORIZONS FAMILY SOLUTIONS ORD | ... |08/24/2021| Various .. e 1,860.000..... 269,148 ... XXX ... [...... 206,570 (...... 321,761 ... (115,192) [.......ccoovo | eevnoaeenn [ (11592) | o o 206,570 . XXX,
110122108 .| BRISTOL MYERS SQUIBBORD ............... ... |10/27/2021| Various .. ooo|... 44,980.000 (... 2,705,827 |... XXX ... |..... 2,804,380 |.....2,758,164 | ...... 10,901 |.........coo [eoeveieinn oo 10901 o | 2,804,380 . XXX
11120U105 | BRIXMOR PROPERTY GROUP REITORD ..... ... |02/17/2021| Various ..................|..... 2,050.000...... 33552 (... XXX... [....... 33873 (....... 33928 .........(85) ..o | (BB e 33,873 . XXX
11135F101 | BROADCOM ORD . ... |07/06/2021] MORGAN STANLEY CO . |..... 5,010.000 ... 2,256,199 |... XXX ... |..... 1,834,232 (.....2,193,629 ... (359,397) | ........cooo | vereeinien [ (359,397) | | 1,834,232 . XXX
116794108 .| BRUKERORD ................. ... |01/07/2021 INSTINET ..o |onnnn 375.000]...... 21575(... XXX ... [ 16,268 |....... 20,299 |...... (4031) | ..o [ e (G031 [ 16,268 . XXX
122017106 .| BURLINGTON STORES ORD . 102/17/2021| JP MORGAN
SECURITIESLLC ....... |....... 40.000]...... 10,563 |... XXX... |....oons 7,354 |....... 10462 (......(3108) |.......oooeo [ [ (BI08) [ 7,354 . XXX
12503M108 | CBOE GLOBAL MARKETSORD ............... ... |03/02/2021| Not Available ....... e 1,015.000...... 99,941 (... XXX... [....... 89870 (....... 94517 ...... (4646) | ............. | (4848) | 89,8701 ... . XXX
12504L109 .| CBRE GROUP CLAORD ........... ... |01/07/2021 INSTINET ..o |onnnn. 415.000]...... 2547 [... XXX ..o [ 25,053 (....... 26,029 ........(976) [ .....coooiii | [ OTB) | 25,053 . XXX
125269100 .| CF INDUSTRIES HOLDINGS ORD .. . 03/26/2021| Various ..................|..... 5,750.000|..... 264369 (... XXX ... [...... 2389491 ....... 27,097 |...... (5895) [ .......ocooii | e [ (B89B) | 238,949 . XXX
12541W209 | CH ROBINSON WORLDWIDE ORD . ... |12/07/2021| Various ..... ... 12,590.000 (... 1,234,341 ... XXX ... |..... 1,113,837 (...... 658,967 |.....(44215) [ ... |eeei [ (44215) | | 1,113,837 . XXX
125523100 .[ CIGNAORD ............coiie, . |01/07/2021| INSTINET .. O 1,015.000..... 221674 ... XXX ... [...... 210,735 ...... 211,303 | ........(868) [...ovoei | e (BB8) | 210,735 . XXX
12572Q105 | CME GROUP CLA ORD .. o] ... |12/07/2021| Various ... 4,595.000 | ..... 955,774 (... XXX ... [...... 850,870 (...... 836,520 ...... 14,350 [ .........oooo | eeieiiien [oee 14350 850,870 . XXX
126117100 .| CNAFINANCIALORD ..........ovvviiiveennn ... |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 3,305.000..... 153,578 ... XXX ... |...... 110,625 |...... 128,763 |..... (18138)|...........oo |ooeeveeo [ (18438) [ | 110,625 . XXX
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126408103 .[ CSXORD ........oviviiiiiiiiiiiii e, ... |01/07/2021 INSTINET .......coooovei|onnnnn 485.000]...... 45520 (... XXX ... [....... 32,589 ....... 44,014 . XXX,
126650100 .| CVSHEALTHORD .......... 12/07/2021 Various ...|... 20,800.000 ... 1,623,131 ... XXX ... |..... 1,245,060 1,420,640 ... . XXX
127097103 .| COTERRA ENERGY ORD ... ...| ... [10/01/2021| Various .. e 5,095.879...... 9MAT5 | ... XXX ..o [ 93,253 . 82,947 . XXX
136457100 | CANADIAN PACIFIC RAILWAYORD ........... C |12/20/2021) CORPORATE
REORGANIZATIONS ... |......... 0.050........... Al XXX oo [ 3 e e e B 1 . XXX,
143130102 .| CARMAXORD ..........cooovviiiiiiien ... |08/24/2021| Various ..................|...... 890.000..... 110290 ... XXX... |....... 87213 |....... 84,069|....... B3| 3B [ BT213 23,078 . XXX
14316J108 .| CARLYLE GROUP ORD ... |08/24/2021| Various .................. ... 10,765.000..... 436,765| ... XXX ... |...... 314379|...... 30449 |..... (24,255) [ ..o e [ (24255) | B1A3TO 122,385 . XXX
143658300 .| CARNIVALORD .......... ... |... |07/06/2021] MORGAN STANLEY CO .|... 10,365.000..... 261,109 (... XXX ... [...... 482510(...... 224506 ..... 258,004 . (221,401) . XXX
149123101 .| CATERPILLARORD .........cooviiiiiiin, ... |12/07/2021| NATIONAL FINL SVCS
CORP, .....oovviiiai | 9,590.000 | ... 2,016,877 (... XXX ... |..... 1,508,690 ..... 1,745,572 (... (236,882) | .......coooov [evieiii |t (236,882) | ........... | ... 1,508,690 [............. |..... 508,187 , , . XXX
150870103 .| CELANESEORD ............ooiiiiiiiennn ... |07/06/2021| Various ..................|..... 1,175.000 ..... 179,760 ... XXX ... |...... 138526 | ...... 152,680 ..... (14153) [ .o [ e (14153) [ ...oooee oo 138526 ... e 41234 1., 41234 1., 1,129]. XXX.
151358101 [ CENTENEORD .........coovvviiiiiiiiinnns ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,870.000..... 109611 (... XXX ... |...... 120,832 ...... 112256 | ....... 8576 | ..o | [ 8576 |...cven | e 120,832 ..o | (11,221) | ...... (11,221 ... . XXX
151897107 | CENTERPOINTENERGYORD ................ ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |..... 5415000 ..... 15714 ... XXX ... . XXX
15677J108 .| CERIDIAN HCM HOLDINGORD ............... ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,180.000..... 112484 (... XXX ... . XXX,
15912K100 | CHANGE HEALTHCAREORD ................. ... |08/24/2021| Various e 7,020.000]..... 166,517 ... XXX ... . XXX
166764100 .| CHEVRONORD ...............ccoeunes ... |08/24/2021| Various . 10,510.000 ... 1,038,969 ... XXX ... . XXX
169905106 .| CHOICE HOTELS INTERNATIONAL ORD . 102/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 730.000]...... 77,032 (... XXX... . XXX,
171798101 .| CIMAREX ENERGY ORD ... |10/01/2021 Unknown ................|..... 2,115.000...... 63,003 (... XXX... . XXX
172062101 .| CINCINNATI FINANCIAL ORD . 103/26/2021| CITIGROUP GLOBAL
MARKETSINC. ......... |..... 4,795.000 | ..... 507,099 ... XXX... . XXX
17275R102 | CISCO SYSTEMSORD ..........cevvivnnnn. . 03/26/2021| CITIGROUP GLOBAL
MARKETSINC. ......... . 14,685.000..... 759,632|... XXX ... [...... 681,659 (...... 657,154 ...... 24505 (.. ... 24,505 . XXX
172967424 .| CITIGROUPORD ...........coviviieee 12/07/2021| NATIONAL FINL SVCS
CORP, ... .. 34,691.000 ... 2,337,255 |... XXX ... |..... 1725122 ..... 2,139,047 | ... (413925) | ......coooi [ (413,925) . XXX
174610105 .| CITIZENS FINANCIAL GROUPORD ........... .. |08/24/2021| Various . .... . 40,120.000 ... 1,765,529 |... XXX ... |..... 1,534,776 797,090 (... (61,338) ..o e [ (61,338) . XXX
177376100 .| CITRIXSYSTEMSORD ............ccciunes .. [01/07/2021) INSTINET ...............|...... 675.000...... 86,288 (... XXX ... [....... 93,416 . 87,818 coeo.....55098 . XXX
189054109 .| CLOROXORD ............ ... |03/02/2021| INSTINET .. U T 170.000...... 30570 (... XXX ... [....... 38,961 (....... 34326 ....... 4634 |............. | 4,634 . XXX
191216100 .| COCA-COLAORD ...........oeovvviiinnn. . 07/06/2021| Various .................. ... 21535000 (... 1,111,556 | ... XXX ... |..... 1,074,606 | ..... 1 180,979 (... (108,373) | ......covveve [ oo | (106,373) . XXX
192446102 .| COGNIZANT TECHNOLOGY SOLUTN CL A
ORD ... ... |08/24/2021| Various ..................|..... 7,899.000..... 612,586 (... XXX ... [...... 5074211...... 164,638 |.....(61,893)|.........coo [ | (61,893)[........co [onnnn 507421 ... | 105,165 ...... 105,165 . XXX
194162103 .| COLGATE PALMOLIVEORD .................. .. |03/02/2021| INSTINET .. O 1,925.000..... 145681 (... XXX ... |...... 145817 ...... 164,607 .....(18,790) | ........oou [ oo | (18,790) [........con [oennnn 145817 | ... L (185) L (135) . XXX
20030N101 | COMCASTCLAORD .......ovvviiiiiannn .. |01/07/2021| INSTINET .. e 3,235.000..... 163,952 (... XXX ... |...... 103684 |...... 169,514 | .....(65830) | ........ooe [oreeeii | (65830) [ | 103,684 . 60,2681 ....... 60,268 . XXX
200340107 .| COMERICAORD ......... ... |01/07/2021| INSTINET ...... U 400.000]...... 25112(... XXX ... [0 20,774 | ....... 22344 (... (1570) | e e e (ABTO) e 20774 (..o 4338 4,338 . XXX
205887102 .| CONAGRA BRANDS ORD ... ... |03/02/2021| Not Available .. O 2,870.000(...... 98,340 (... XXX ... |...... 107,152 ...... 104,066 |....... 3,086 |............. [.oooio | 3086 [ 107,152 ..o | (8812) | (8,812) . XXX
20605P101 | CONCHO RESOURCES ORD .. ... |01/15/2021| Unknown ... e 4,186.000 | ..... 233878|... XXX ... [...... 233878 |...... 244253 (... (10375) | ..oooeeeie | [ (10,378) [ [ 233878 ..o [ . XXX
20825C104 | CONOCOPHILLIPSORD ......... ... |... |08/24/2021 Various .. U P 755560 |...... 39643 (... XXX... [....... 44495 . ..., 30215 (...... 14280 ... [ e 14280 44495| . ... ... (4852)....... (4,852) ... . XXX
209115104 .| CONSOLIDATED EDISONORD ............... ... |08/24/2021| Various .................. ... 42,250.000 ... 3,144,854 |... XXX ... |..... 3,081,042]...... 399,292 (...... 22467 | ... | e 22467 3,081,042 (... e 63812]....... 63,812 . XXX
21036P108 | CONSTELLATION BRANDSCLAORD ........ ... |03/02/2021 INSTINET ...........oooo|onnnn. 575.000]..... 125633 (... XXX ... |...... 117,933 ...... 125954 ... (8021) | ..o [ (B0O21) [ M7933 (.o 7700 ......... 7,700 . XXX
21871D103 | CORELOGICORD .................... ... |06/04/2021| Various e 2,820.000..... 223252 ... XXX ... [...... 193999 ...... 218,042 (... (24043) | ... [ (24043) 193999 (... | 29253 ....... 29,253 . XXX
219350105 .| CORNING ORD ....... ... |07/06/2021| Various .. . 18,875.000..... 778361 (... XXX ... [...... 631,796 |...... 679,500 | .....(47,704) | .......coooo | [ @TTO4) [ 631,796 |............. |.onnn 146,564 | ...... 146,564 . XXX
220521104 .| CORTEVAORD .................... ... |08/24/2021| Various ..................|..... 5210.000]..... 2254441 .. XXX ... |...... 139,013 ...... 200,731 ... (B2718) | oo e [ (B2718) [ [ 139,013 o | 86,430 ....... 86,430 . XXX,
222795502 .| COUSINS PROPERTIES REIT ORD . ... |04/15/2021| Various U 3,115.000..... 110,851 (... XXX ... |...... 100,633 |...... 104,633 (...... (4,000) | ........ovoe [ oo | (4000) [ 100,633 [ ..o | 10,2181 ....... 10,218 . XXX
224399105 .[CRANEORD .................cc..es o] .o [01/07/2021) INSTINET ... | 3445000 ..... 286,051 (... XXX ... [...... 189,521 ...... 267,539 (... (78018) |....ccoovvee [ [ (TB018) [ [ 189,521 (..o | 96,530 |....... 96,530 . XXX
225310101 .| CREDIT ACCEPTANCEORD .................. ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |....... 70.0001...... 25280 (... XXX ... [....... 32428|....... 24230 (....... 8198 . ..o [ 898 32428 (... (7,148) | ....... (7,148) . XXX,
22788C105 | CROWDSTRIKE HOLDINGS CLAORD ........ ... |07/06/2021] MORGAN STANLEY CO . |..... 2,075.000 | ..... 547838 (... XXX ... [...... 245425(...... 439,527 | ... (194,101) [...ooooeo oo [ (194101 | 245425( . ... . 302413 1...... 3024131 ... . XXX
22822V101 | CROWN CASTLE INTERNATIONAL REIT ORD .| ... |03/02/2021| Various ..................[...... 980.000..... 157,652 ... XXX ... |...... 168,555 | ...... 156,006 | ...... 12548 | ............ [ | 12848 168,555 | ........oo | (11,003) | ...... (11,003) | ... . XXX
229663109 .| CUBESMARTREITORD ...................ee .. |03/02/2021| INSTINET .. e 2,520.000...... 89,397 (... XXX ... [....... 78,762 ....... 84,697 . o (5935) | 78762 (. ..o | 10,635]....... 10,635 ... . XXX
229899109 .| CULLEN FROST BANKERS ORD ... ... |03/02/2021| Various ..... . 11,620.000 ... 1,168,903 |... XXX ... |...... 938,411 1,013,613 (..... (75202) [ ...ovoveee e e (75202) [ ..o | 938411 | e | 230,492]...... 230,492 . XXX,
231021106 .| CUMMINSORD .................... . |03/26/2021 Various .. U P 2,625.000..... 661,390 (... XXX ... [...... 470,627 | ...... 596,138 ... (125511)|....ocoovein [eeeiii e (125511) | .o o 470627 | ..o | 190,764 | ...... 190,764 . XXX
23283R100 | CYRUSONE REITORD ... ... |12/07/2021| Various ..... e 4,150.000 | ..... 303,011 ... XXX... [...... 305,798 |...... 303,573 (....... 2225 2225 .| 305,798 (... [ (2,787)|....... (2,787) . XXX
233331107 .| DTEENERGY ORD ....... ... |01/07/2021| INSTINET .. coo|... 11920000 ... 1,422,728 (... XXX ... |..... 1,593,735 ..... 1,447,207 | ..... 146,528 146528 ... | 1,593,735 (171,007) | ..... (171,007) . XXX
23345M107 | DT MIDSTREAMORD ........ccovvviiiinnnn . |08/24/2021| Various ..................|..... 1,815.500...... 80,259 ... XXX ... [....... 85,032 (... | [ e 65,032 .....coei e, 15227 |....... 15227 | ..o . XXX
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235851102 .| DANAHERORD ..........oooviiiiiiiiine, ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 135.000(...... BRATT|... XXX .o |t 23350 ....... 29,989 ...... (6,639) [ ..coovevei | [ (6,639) . XXX
244199105 .| DEEREORD ..........ovoviiiiiiiiiiiiannn, ... |07/06/2021| Various U 4,055.000 | ... 1,404,573 |... XXX ... [..... 1,047,010 ..... 1,090,998 | ..... (43,987) | ... ... (43,987) . XXX
247361702 .| DELTA AIR LINES ORD ... |07/06/2021| Various ... 13,435.000]..... 582,357 (... XXX ... [...... 5842211 ...... 540,2211...... 44000 ... [ 44,000 . XXX
25179M103 | DEVON ENERGY ORD . 101/07/2021| CORPORATE
REORGANIZATIONS ... |......... 0.030........... T XXX [ [V Of..coovnnn Of oo [ [ Of oo [ Of oo Of.....ooit 0 . XXX
253393102 .| DICKS SPORTINGORD ..........ccovvvennnn. ... |08/24/2021| Various ..................|..... 3,130.000..... 341331 ... XXX ... [...... 210545 ....... 52275|...... (2,724) ... A PZ ] U PR 210545 ... | 130,786 | ...... 130,786 | ... . XXX
253868103 .| DIGITAL REALTY REITORD ... . 103/02/2021 Various .. U P 810.000..... 109,604 ... XXX ... |...... 111,402 ...... 113,003 | ...... (1,601) | ... (1,801) ..o | 111402 (..o | (1,798) | ....... (1,798) | ... . XXX
254687106 .| WALTDISNEYORD ..................... o] ... |12/07/2021| Various .................. ... 19,470.000 (... 3,059,365 ... XXX ... |..... 2,504,231 ..... 3,527,575 | .. (1,023,343) L (1,023343) | 2504231 ... ] 555,134 |...... 555,134 . XXX
254709108 .| DISCOVER FINANCIAL SERVICESORD ....... ... |08/24/2021| NATIONAL FINL SVCS
CORP, ....oovviina | 1,180.000..... 152,907 ... XXX ... |....... 59,449 (...... 106,825 ..... (@A7376) [ ..o e (47,376) [ ... o BOAA9 L 93,458 |....... 93,458 . XXX
256597107 | DOLBY LABORATORIESCLAORD ........... ... |01/07/2021| INSTINET .. U P 1,170.000..... 13613 [... XXX ... |....... 80,372...... 1136421 ..... (33,270) [ ..o e e (33270) [ ..o o 80372 33241 ....... 332411 ... . XXX
25746U109 | DOMINION ENERGY ORD ... |07/06/2021| Various .................. ... 30,985.000 ... 2277,455|... XXX ... |..... 2543013 ]..... 2,330,072 ..... 220 o 212,941 ... (265558)|..... (265,558) . XXX
257651109 .| DONALDSON ORD . 102/17/2021{ JP MORGAN
SECURITIESLLC ....... |..... 1,450.000...... 87425(... XXX ... |....... 70694 |....... 81,026]..... (10,332) [ ..oovovee e e (10,332) [ ..o oo 70894 | | 16,731 ....... 16,731 . XXX
25960P109 | DOUGLAS EMMETTREITORD ............... ... |01/07/2021| INSTINET U 300.000....... 8216 ... XXX... |....... 10660]|.........8754|....... 1906 .o [ 1906 .........o. .o 10,660 .. [ (2,444) | ....... (2,444) . XXX
260003108 .| DOVERORD ..............ccoeuuen ....|... |08/24/2021| Various ..... [ 1,465.000..... 190,315 (... XXX ... |...... 133,892|...... 184,956 |..... (51,064) [ ..o o (51,064) [ .........o [0 133892 56,422 ....... 56,422 . XXX
260557103 .| DOWORD .................. ...|... |08/24/2021| Various .. [ 3,890.000 | ..... 231298 (... XXX ... [......141642(...... 215895]..... (74,253) [ ..o | (74,253) [ ..o [ 140842 89,656 |....... 89,656 . XXX
264411505 .| DUKE REALTY REIT ORD ... ....|... |03/26/2021 Various .. U 1,755.000...... 73448 (... XXX ... |....... 67531 |....... 70,147 |...... @2B17) .o | [ 617) .o | BTB3T 5918 |......... 5918 . XXX
T 26441C204 | DUKEENERGYORD ...........ccovvvivvennnn. ... |08/24/2021| Various .................. ... 24785000 ... 2,260,412 ... XXX ... (134,998) | ..o [ | (134,998) | ... [ 2177858 o | 82,554 |....... 82,554 . XXX
> [ 26614N102 | DUPONT DE NEMOURSORD ................. ... |08/24/2021| Various .................. ... 15225000 ... 1,182257 ... XXX ... (322,616) | ..o [ (322,616) | ........... [...... 760,034 |............. |..... 422223 ...... 422,223 . XXX
o1 | 278265103 .| EATON VANCE COM NON VTG ORD . ....| ... (03/02/2021| Unknown ... O P 5420.000..... 320726 (... XXX... (169,134) | ..o [ (169,134) | ..o o 199,047 | o 121679 ...... 121,679 . XXX
278642103 .|EBAYORD .........cooiiiiiiniiiiinnns ... | ... [01/07/2021| INSTINET .. U P 1,755.000...... 94,124 (... XXX ... |....... 85200(....... 88,189|...... (2989) [ .oveii | [ (2989 |........... |oooe.. 85200 ... 8924 ......... 8,924 . XXX
278865100 .| ECOLABORD ................. ... |... |03/26/2021| Various ..... U 4,045.000 | ..... 857,033 (... XXX ... [......813260(...... 875176]..... (61,916) [ ..o e [ (61,916) [ ........... ... 813260 ...t |t 43773 ... 43,773 . XXX
285512109 .| ELECTRONICARTSORD ........ ... | ... |12/07/2021| Various .. U 4,235.000..... 578,333 |... XXX ... [...... 564,426 ...... 608,146]..... @3720) [ ..o | (43720) ........... |...... 564426|.............|...... 13907 |....... 13,907 . XXX
291011104 .| EMERSON ELECTRIC ORD ... ... |03/26/2021| Various .. [ 4,570.000 | ..... 407435| ... XXX ... |...... 314922|...... 367,291 |..... (52,369) [ .....ovoee e (52,369) [ ......oo | 3149220 92513]....... 92,513 . XXX
29261A100 | ENCOMPASS HEALTHORD ... ... | ... |02/17/2021| Various ..... U 2,655.000..... 226,088 (... XXX ... [......182281|...... 219,642 ]..... (B7,261) [ ..o [ [ (37,261) [ ..o oo 182,281 43807 1....... 43,807 . XXX
29364G103 | ENTERGYORD ............... ....|... [03/02/2021| INSTINET .. U P 2,010.000..... 177,425(... XXX... |...... 206,656 |...... 200678 |....... 5978 | oo | [ 5978 ..o | 206656 | ... | (29,232) | ...... (29,232) . XXX
29415F104 | ENVISTA HOLDINGS ORD .. oo | ... [01/07/2021) INSTINET ... | 1,605.000...... 55720 (... XXX ... |....... 35581 |....... 54137 |..... (18,556) [ ..o v [ (18,556) [ ......oo oo 35581 | 20,1391 ....... 20,139 . XXX
294429105 .| EQUIFAXORD ........ccooiiiiiiiiiii, ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 650.000..... 113,691 (... XXX... |...... 105740 |...... 125346 ..... (19,608) ..o v [ (19,606) | ........... |[...... 105,740 | . .coeiin [, 7951 ... 7951 ... . XXX,
29472R108 | EQUITY LIFESTYLE PROPREITORD ......... ... |03/02/2021 INSTINET ........ccoovi|onnnnn 460.000|...... 28156 (... XXX ... [....... 29,060 ....... 29,146 (......... (85) .o e [ (85) .o | 29,060 [.......ooi |iiiinn (905) [ ......... (905) [ ......... 158|. XXX.
294761107 .| EQUITY RESIDENTIAL REIT ORD ... |03/26/2021| CITIGROUP GLOBAL
MARKETSINC. ......... |...... 485.000]...... 35143 (... XXX ... [....... 28,749 ....... 28751 .......... @ e @ [ 28749 (... 6,395 (......... 6,395 (......... 584 . XXX.
29530P102 | ERIE INDEMNITY CLAORD .................. ... |10/27/2021| NATIONAL FINL SVCS
CORP, ...covvviiii e 150.000...... 29678 (... XXX ... |.......31283|....... 36840 |......(5557)|....cooeiiii i [ (BBBT) [ [ 31283 (1,605) | ....... (1,605) . XXX
297178105 .| ESSEXPROPERTYREITORD ................ ... |03/26/2021| Various .. U P 375.000...... 94,930 (... XXX ... |.......90255|....... 89,033 |....... 1,222 ............ [ [ 1222 o 90255 4675(......... 4675]... . XXX
30034W106 | EVERGY ORD ... |... |08/24/2021 Various ..... ... 12,155.000 . ... 803,881 (... XXX ... [...... 691323 |...... 674724 ..... 16599 ............. | oo [ 16599 L [ 891323 112558 | ...... 112,558 | ... . XXX
30040W108 | EVERSOURCE ENERGYORD ................ ... |01/07/2021| INSTINET ............... ... 11,286.000]..... 999,665(... XXX ... [.....1,038360(...... 976,352 |...... 62,008 |............. |..oceeereens [oen.. 62,008 ... i | 1,038360 (L (38,695) |...... (38,695) [ ............. . XXX
30063P105 | EXACT SCIENCESORD ............ovvvvennn ... |10/27/2021| NATIONAL FINL SVCS
CORP, .....ovviiii | 425.000]...... 40214|... XXX... . XXX
30161N101 [EXELONORD ..o, ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |..... 5935.000..... 248775]... XXX ... . XXX,
30212P303 | EXPEDIAGROUPORD ..............cevivie ... |07/06/2021] MORGAN STANLEY CO . |..... 1,300.000..... 215074 (... XXX... . XXX
302130109 .| EXPEDITORS INTERNATIONAL OF WASN ORD] ... |01/07/2021| INSTINET ...............[...... 650.000...... 61277 (... XXX ... . XXX
302257102 | EXTRA SPACE STORAGE REIT ORD . 12/07/2021 Various .. oo 1,095.000 . ... 156,851 (... XXX ... . XXX
30231G102 | EXXONMOBILORD .................. ... |12/07/2021| Various ... .. ... 2532,047|... XXX... . XXX
302445101 .| FLIR SYSTEMS ORD ... ooo| ... |05/17/2021 INSTINET ............... |.....4,295.000..... 244085]... XXX... . XXX
302491303 .[FMCORD .............. ....|... |07/06/2021) MORGAN STANLEY CO .{..... 2,865.000..... 305274 (... XXX... . XXX
302520101 .|FNBORD ......... ... |... |07/06/2021) MORGAN STANLEY CO .{..... 4,275.000...... 50,848 (... XXX... . XXX
311900104 .| FASTENALORD ....... .| ... |08/24/2021| Various .................. | 7,400.000..... 372,332(... XXX... . XXX
313747206 .| FEDERALREITORD ........ ..o ... |04/15/2021 Various .. U P 1,260.000..... 115,765 (... XXX ... . XXX
31428X106 | FEDEXORD ...........ccoovviiiiiii, ... |10/27/2021| Various .. e 5,085.000 ... 1,354818|... XXX... . XXX
31620M106 | FIDELITY NATIONAL INFORMATN SVCS ORD .| ... |12/07/2021| Various .. .|... 13210.000 ... 1,525,316 ... XXX ... . XXX
31620R303 | FIDELITY NATIONAL FINANCIALORD ......... ... |10/27/2021| Various .. e 7,925.000]..... 349240(... XXX... . XXX
316773100 .| FIFTH THIRD BANCORPORD ................. ... |07/06/2021| Various . 29,205.000..... 963,098 (... XXX... . XXX
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31847R102 | FIRST AMERICAN FINANCIALORD ........... ... |08/24/2021| NATIONAL FINL SVCS
CORP, ... 515.000]...... 35712(... XXX ... 26,589 . XXX
320517105 .| FIRSTHORIZONORD ...........ccoviviinnnn ... |07/06/2021] MORGAN STANLEY CO . |..... 8,850.000 | ..... 147,354 (... XXX ... 112,926 . XXX
32051X108 | FIRST HAWAIIANORD ........................ ... |03/02/2021 INSTINET ..............o|..nn 2,835.000...... 80,933 (... XXX... 66,849 . XXX
32054K103 | FIRST INDUSTRIAL REALTY TRUSTORD ..... ... |03/26/2021| Various U 5490.000 | ..... 246457 (... XXX... 231,294 . XXX
336433107 .| FIRSTSOLARORD ..........ccviviiiinns ... |04/15/2021| Various .. e 985.000...... 77136 (... XXX ... 97,436 . XXX
343498101 .| FLOWERS FOODS ORD .. ... |... |07/06/2021| Various .. . 22,695.000..... 534,662(... XXX... ..... 513588 . XXX
345370860 .| FORDMOTORORD ..........0oviviiiiinnnn ... |04/15/2021| Various ..................|..... 1,980.000...... 24614 (... XXX .o | 2279 . XXX
34964C106 | FORTUNE BRANDS HOME AND SECURITY
ORD ... ... |03/26/2021| Various ..................|..... 2,070.000..... 178751 (... XXX ... |...... 150,026 | ...... 1774401 ..... 7415) [ ... (27415) [........o | 150,026 ... | 28,725|....... 28725|......... 511, XXX.
354613101 .| FRANKLIN RESOURCES ORD ... .| ... |03/26/2021| Various .................. ... 39,985.000 (... 1,026,888 ... XXX ... |...... 817,893 |...... 999,225 (... (181,332) | ..coovvvvein [ e (181,332) | ..o [t 817,893 ... |ennn 208,995 | ...... 208,995 ...... 11,196 . XXX.
35671D857 | FREEPORT MCMORAN ORD . |08/24/2021| NATIONAL FINL SVCS
CORP, ..o | 165.000....... 5809 ... XXX...|......... 2497 ... 42931 ...... (2096) ..o | [ (2096) [ ..o e 2497 [ 3612(......... 3612(.......... 25|. XXX.
363576109 .| ARTHUR J GALLAGHERORD ................. ... |03/26/2021| CITIGROUP GLOBAL
MARKETSINC. ......... |...... 761.000...... 94.971(... XXX ... [....... 724 |....... 94,143 | ..... (22419 [ ..o [ (22419 ..o | T4 232471....... 23247 |......... 365|. XXX.
36467J108 .| GAMING AND LEISURE PROPERTIES REIT JP MORGAN
ORD ... ... |04/15/2021| SECURITIESLLC ....... |..... 5145000 ..... 228519|... XXX ... [...... 192,561 |...... 218,148 ..... (25587) [ ...oooee e (25587) ......coovn e 192561 (..o | 35958 |....... 35958 |....... 1225|. XXX.
364760108 .| GAPORD ..........ccoovviiiiiiiiiiiin ... |10/27/2021| NATIONAL FINL SVCS
CORP, ..., 1,175.000...... 26634 (... XXX... [....... 29176 | ....... 23723 |....... 5453 | .. 5453 . ... | 2176 (... | (2,542) | ....... (2,542) [ ......... 557 . XXX.
T 369550108 .| GENERAL DYNAMICSORD ................... ... |04/15/2021| Various ..................|..... 8,265.000 | ... 1,516,270 (... XXX ... |..... 1,228,629 ...... 671,922]..... (11,682) [ ..o e [ (11,682) | ..o | e 1228629 ........c.oo |onnn 287,642 ...... 287,642 ...... 18,772 |. XXX.
$ 369604103 .| GENERAL ELECTRIC ORD ... |08/02/2021| Various .................. .. 113,863.000 | ..... 890,698 (... XXX ... [...... 779,937 ..... 1,229,720 (... (449,784)| ... | | (449784) | ... | 779937 ..o |t 110,761 | ...... 110,761 | ....... 3181[. XXX.
o> | 369604301 .| GENERAL ELECTRIC ORD .. ceeveeiod| ... |08/24/2021| Various ... 2,055.500 | ..... 211186 (... XXX ... [...... 7525 o e [ e e e M7525 (..o | 93,6611....... 93,661]............. . XXX
370334104 .| GENERALMILLSORD ..........ooviiinnnn ... |10/27/2021| NATIONAL FINL SVCS
CORP, ... ... 11,340.000]..... 695,110|... XXX ... [...... 686,479 (...... 478,044 ...... 32273 ). e 32273 (... | 686,479 (... e 8631 [......... 8631(...... 21497 . XXX.
37045100 | GENERALMOTORSORD ............ceveaes ... |01/07/2021 INSTINET ...............|..... 2,770.000 | ..... 119745 (... XXX ... |....... 53,718 (...... 115,343 | ... (61,625) [ .....ooovoee e (61,625) [ ......cooo | oennnn 53718 ..o | 66,027 |....... 66,027 |............. . XXX
371901109 .| GENTEXORD .......oovvviiiiiee ... |10/27/2021| NATIONAL FINL SVCS
CORP, ... ...|... 16,130.000]..... 529,140|... XXX ... [...... 437,942 ...... 547,291 (... (109349) | ......ocoovon [ e e (109,349) | ... [oennnn 437942 ... | 91,197 |....... 91,197 . XXX
372460105 .| GENUINE PARTSORD ...........ccvvvennnn. ... |04/15/2021| Various .. e 6,360.000 | ..... 727871 ... XXX ... [...... 491726 ...... 638,735 ... (147,009) |.......coovvv [veviiiia e (147,009) | ..o [oennnn 41726 .. | 236,146 | ...... 236,146 | ... . XXX
375558103 .| GILEAD SCIENCES ORD ... 12/07/2021 Various .. .|... 44310000 ... 2974326 ... XXX ... |..... 3,296,460 | ..... 2,581,501 ..... TI4959 ... [ 714959 | ........... |..... 3,296,460 | ... . (322,134) | ..... (322,134) | ... . XXX
37940X102 | GLOBAL PAYMENTS ORD .. ... |12/07/2021| Various ..................|..... 6,175.000 | ..... 852,891 (... XXX ... [..... 1,130,829 ..... 1,330,219 (... (199,390) | ......ooven [eeiie | (199,390) | ..o | e 1,130,829 (277,938) | ..... (277,938) . XXX
384802104 .| WW GRAINGERORD ............ccovvvinnnn ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 655.000..... 242,997 ... XXX ... [...... 219625(...... 267,463 |..... (47838)|....ccoovvii | [ (47,838) ..o |oeinnn 219625 ... [ 23372....... 23,372 . XXX
400110102 .| GRUBHUBORD .......... ... |03/02/2021| Various .. U 3,225.000..... 219,035|... XXX ... [...... 229303 (...... 239521 (... (10218) [ ..o | (10,218) [ .....ooe [ennnn 229303 (... e (10,268) | ...... (10,268) . XXX
40412C101 | HCA HEALTHCARE ORD . ....|... |07/06/2021| Various .. T P 635.000]..... 19761 |... XXX ... |....... 78,963 |...... 104,432 (.....(25469) | ...........o. [ | (25469) [ ........... |....... 78963 | ... |nnnn 40,7981 ....... 40,798 . XXX
404341105 .| HPORD ..o ... |04/15/2021| Various ... .. coo|... 49910000 (... 1,382,792 ... XXX ... |...... 863,657 |..... 1,227,287 [ ... (363,630) | ......ovvvee [ e | (363,630) | ..o [ 863,657 .......ocoovn |ennn 519,135 ...... 519,135 . XXX,
416515104 .| HARTFORD FINANCIAL SERVICES GRUP ORD| ... |01/07/2021| INSTINET ...............|[..... 4,270.000 | ..... 215520 (... XXX ... [...... 219534 |...... 209,145 ...... 10,390 | ....oviie | [ 10,390 | ..o | 219534 ... (4,014) | ....... (4,014) . XXX
418056107 .| HASBROORD .........coooviiiiiiinies ... |08/24/2021| NATIONAL FINL SVCS
CORP, ..o 3,130.000 | ..... 305666 (... XXX... [...... 292,398 (....... 58,463 [.....(13,048) | ... [ (13,048) [ ........... [...... 292398 (... | 13,268 ....... 13,268 . XXX
42225P501 | HEALTHCAR TRST OF AMCLAREITORD ....|... |08/24/2021| Various ..................[..... 5495000 ..... 154,551 (... XXX ... |...... 146,856 | ...... 147,064 ... @374) | ..o [ @4374) ... | 146,856 | .......ooi | it 7695 |......... 7,695 . XXX
42250P103 | HEALTHPEAK PROPERTIESORD ............ ... |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 4,595.000 | ..... 151,298 ... XXX ... |...... 140941 ...... 138,907 | ....... 2034 ... 2034 .. ] 140,941 . XXX
426281101 .| JACK HENRY AND ASSOCIATESORD ......... ... |01/07/2021| INSTINET .........oooooi |t 5000(......... 826|... XXX...|...oov.. 893|.......... 810 ... B3 83| ..o 893 . XXX
42824C109 | HEWLETT PACKARD ENTERPRISEORD ...... ... |12/07/2021| NATIONAL FINL SVCS
CORP, ... 23,805.000]..... 368,190 (... XXX ... [...... 247827 1...... 282,089 (34,263) [.....ocooen |ennnn 247,827 . XXX
436106108 .| HOLLYFRONTIERORD ..................oee ... |08/24/2021| Various .. e 1,200.000...... 36,865(... XXX... [....... 28,097 |....... 31,020 L2923) | 28,097 | ... . XXX
437076102 .| HOME DEPOT ORD . |07/06/2021| Various . 17,870.000 ... 5452,054|... XXX ... |..... 4,760,886 | ..... 4,746,629 14257 | | 4,760,886 . XXX
438516106 .| HONEYWELL INTERNATIONAL ORD 12/07/2021| NATIONAL FINL SVCS
CORP, ... ... 10,478.000 (... 2,305954|... XXX ... |..... 1,585,947 | ..... 2228671 (... (642,724) | ........ocoo oo (642,724) . XXX
44107P104 | HOST HOTELS & RESORTSREITORD ....... ... |12/07/2021| NATIONAL FINL SVCS
CORP, ... 14725000 ... 244005|... XXX... 2154271 ...... T8I o | [ (7,819) . XXX
443510607 .| HUBBELLORD .............o0oviviiiiinnnnn ... |03/26/2021| Various .. U P 5755000 ..... 990,943 (... XXX... 901,751 (... (147,249) | ..o |veeiiiii e (147,249) . XXX
444097109 .| HUDSON PACIFIC PROPERTIES REIT ORD ... | ... |02/17/2021| Various .. U P 1,805.000...... 42656 (... XXX... .. 43356]....... 5,356 | ..o | [ 5,356 . XXX
444859102 .| HUMANAORD ..o ... |03/26/2021| Various .. e 2,000.000 | ..... 794730(... XXX... X 820540|..... (47,070) | ... (47,070) . XXX
446150104 .| HUNTINGTON BANCSHARES ORD ... ... |... [10/27/2021| Various .. 134,765.000 | ... 2,073,777 ... XXX ... |..... 1,669,453 | ..... 1,702,082 ..... (32,629 [.....ooovi e (32,629) . XXX
447011107 .| HUNTSMANORD ..............cenens ...|... |07/06/2021] MORGAN STANLEY CO . |..... 6,105.000 | ..... 160,336 ... XXX ... |...... 169,242 ..o [ . XXX
452308109 .| ILLINOIS TOOL ORD . ...|... |07/06/2021| Various ..................|..... 7,500.000 | ... 1,624,755 ... XXX ... |..... 1,537,196 | ..... 1,529,100 ....... 8,09%|... . XXX
457187102 .| INGREDIONORD ............ccoooviinnn. ... |04/15/2021| Various ..................|..... 5,500.000 | ..... 457,199 ... XXX ... [...... 430,666 ...... 432,685]...... (2,019) . XXX




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

Lyl3

SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
458140100 .[ INTELORD .......oovvviiiiiiiiiiien .. |08/24/2021| Various ... 24575000 ... 1,396,140 | ... XXX ... |..... 13252821 ..... 1224327 [ ..... 100,956 | .......coooon [eeiniis [ 100,956 | ..o |onnnn 1,325,282 . XXX,
459200101 .| INTERNATIONAL BUSINESS MACHINES ORD .| ... |11/04/2021| Various .. ...|... 33595000 ... 4,326,056 ... XXX... |..... 4,160,872 ..... 4228939 |.....(68,067) ........coooo |eeiiii [ (68,067) [ ........... |..... 4,160,872 | ... . XXX
459506101 .| INTERNATIONAL FLAVORS & FRAGRANS ORD| ... |03/26/2021| Various .. e 5395.000..... 688,323 ... XXX ... [...... 657,063 |...... 587,192 L6987 657,063 | ... . XXX
460146103 .| INTERNATIONAL PAPERORD ................ 10/01/2021{ JP MORGAN
SECURITIESLLC ....... . 35,185.000 | ... 1,599,427 |... XXX ... |..... 1,207,115(..... 1,749,398 | ... (542,283)|.......coooon e (542,283) | ..o | 1,207,115 . XXX,
460690100 .| INTERPUBLIC GROUP OF COMPANIES ORD . | ... |03/26/2021| Various ............ ...|... 30,760.000..... 782,182|... XXX ... [...... 510,465(...... 723475 ... (213010) [ ..ooovoe [ | (213,010) | ..o [t 510,465 . XXX
46266C105 | IQVIAHOLDINGSORD ..........coevinnn .. |03/26/2021| Various ..... e 1,265.000..... 241811] ... XXX ... [...... 201,384 |...... 2265741 .....(25190) | ....oooeiii [ [ (25190) [......cooe e 201,384 . XXX
46625H100 | JPMORGAN CHASE ORD ... |01/07/2021 INSTINET ........ccoooi|onnnn 5,500.000..... 749,056 (... XXX ... [...... 6147211 ...... 698,885 |.....(84,164) [ ........oooo | [ (84,164) [........oo |onn 614,721 . XXX
47233W109 | JEFFERIES FINANCIAL GROUPORD .......... . |08/24/2021| Various ..................|... 16,660.000 | ..... 519,099 ... XXX ... [...... 437,755 oo [ e e e e 437,755 . XXX,
478160104 .| JOHNSON & JOHNSONORD ..................| ... 08/24/2021| Various ..................|... 29,045.000 ... 4902,795|... XXX ... |..... 4335815|..... 4,571,102 ... (235287) | .....oovovine [ (235287) | ..o | 4,335,815 . XXX
48203R104 | JUNIPER NETWORKS ORD ... |01/07/2021| INSTINET ............... ... 41,320000]..... 984,183 |... XXX ... [..... 1,004,539 | ...... 930,1131...... TAA6 | ... T4426(........... |..... 1,004,539 . XXX
48251W104 | KKRAND COORD ........oevviiiiiiiiinnns . |08/24/2021| JP MORGAN
SECURITIESLLC ....... |..... 3485.000..... 179916 ... XXX... |...... 122226 ...... 141,108 | ..... (18,881) [ ..o e [ (18,881) [ ...oooveven e 122,226 . XXX
485170302 .| KANSAS CITY SOUTHERNORD .............. 12/14/2021{ JP MORGAN
SECURITIESLLC ....... |..... 1,469.000..... 364,342|... XXX... [...... 2272411 ...... 299867 ..... (72,626) [ ..o v [ (72,626) [........... |...... 21241 ... 137,101 ...... 137,101 . XXX
487836108 .| KELLOGGORD ............. ... |04/15/2021| Various . 19,170.000 | ... 1,182,939 ... XXX ... |..... 1,333,941 1..... 1,192,949 ..... 140992 oo | [ 140992 (........... ... 1,333,941 (151,001) | ..... (151,001) . XXX
49271V100 | KEURIG DR PEPPER ORD . 102/17/2021{ JP MORGAN
SECURITIESLLC ....... . 11,440.000 ..... 360,832(... XXX... [...... 334,708 |...... 366,080 |..... B1372) .o e B1372) ..o | 334,708 . XXX
493267108 .| KEYCORPORD ..........ccovviiiiiiiinn, .. [12/07/2021| Various .................. . 45990.000..... 963,749 (... XXX ... [...... 764,967 | ...... 75469 |...... 10272 | [ 10272 .o | 764,967 . XXX
49427F108 | KILROY REALTYREITORD ................... . 102/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 775000 ...... 45877 (... XXX ... [....... 53247 |....... 44485 . ... 8762 ... | [ BTB2 53,247 . XXX,
494368103 .| KIMBERLY CLARKORD .............coooovn | o 07/06/2021| Various . 18,045.000 ... 2,396,818 ... XXX ... |..... 2,504,622 |..... 2433007 ... 71615 ..o [ | TR ] 2,504,622 ... . XXX
49446R109 | KIMCO REALTY REIT ORD . |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 2,510.000...... 49289 (... XXX ..o [ s 48058 | i e [ e e e 48,058 . XXX
49456B101 | KINDER MORGANCLPORD ................. 12/07/2021| Various ............ ... 29,555.000]..... 456,314 ... XXX ... |...... 494271 . ... 404,017 |...... 90254 | ............ | [ 90,254 | .....ooin |iiins 494,271 . XXX,
500754106 .| KRAFTHEINZORD .............. ... |12/07/2021| Various .. ... 62,940.000 (... 2238950 ... XXX ... |.....1937,323|.....2,181500 ... (244178)|.............|.cooeiiiiiii | oinn (244178) | ... | 1,937,323 . XXX
501044101 .| KROGERORD ..................cc.ees . |08/24/2021| Various .. . 10,520.000..... 380,618 (... XXX ... [...... 375141 |...... 247569 |...... 25153 | ............. | [ 25153 (... | 375,141 . XXX
502431109 .| L3HARRIS TECHNOLOGIES ORD ... |12/07/2021| Various ..................|..... 6,745.000 1,367,661 (... XXX ... |.....1,193660.....1,274,940(.....(81,280) | ......ccovvvv [ vevreinnns [orninn (81,280) [ ... | 1,193,660 . XXX
517834107 .| LAS VEGAS SANDS ORD ... ... |07/06/2021| Various ..... e 2,575.000 | ..... 14,719 (... XXX ..o ... 114268 ...... 153470 (.....(39,202) | ........ooe [ ereiiiii | (39,202) [ ..o e 114,268 . XXX
525327102 .| LEIDOS HOLDINGS ORD ... ... [01/07/2021 INSTINET ............o.o|..nn 3915000 ..... 406919 ... XXX ... |...... 354524 | ... 411545 ... (57,021)[............. | [ (57,021) [ ..o [ 354,524 . XXX
526057104 .| LENNARCLAORD ............cooevviiiennn . |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,625.000..... 156,103 ... XXX ... , BT41 ... (8,080) .. | [ (8,080) [ .....ovoven |ennnn 115,794 . XXX
53223X107 |LIFESTORAGEORD ..........ovovvviiviin] vee 02/01/2021| Various ..................[...... 380.500...... 43754 ... XXX ... [....... 40290|....... 45408]...... GAB) [ | [ G e | 40,290 . XXX
532457108 .| ELILILLYORD ........cooviiiiiiiiies . |08/24/2021| NATIONAL FINL SVCS
CORP, .....ooviiii | 395.000]..... 104,327 ... XXX .o | 92845 | oo e e e e e 92,6451 ... . XXX
537008104 .| LITTELFUSEORD ............coovvviniinnn, .. |o1/07/2021| INSTINET ... | 310.000]...... 82,557 (... XXX... (25,361) [ ..o | 53,583 ... . XXX
55087P104 | LYFT CL A ORD ... |07/06/2021] MORGAN STANLEY CO . |..... 4,405.000 | ..... 2723431 ... XXX ... [...... 131,010 ...... 216,418.....(85407) | ......ccovvev |evevrennia [ (85407) [ .....ovvven |ennnn 131,010 ... . XXX
55261F104 | M&T BANK ORD ... |01/07/2021] INSTINET .............oo|..oee. 620.000...... 91439 (... XXX ..o | TT784 0 78926 (... (1142) | oo (1142 .o | 77,784 | ... . XXX
552690109 .| MDU RESOURCES GROUP ORD ... . [01/07/2021| INSTINET ............... ... 11,145000] ..... 299136 (... XXX ... [...... 270,499 ...... 293,559 |.....(23,060) | .........ceov | eeevreiiiins [oennn (23,060) [ ........co. [.onnnn 270,499 . XXX
553498106 .| MSASAFETYORD ........coovvviiiiennnn. 12/07/2021| NATIONAL FINL SVCS
CORP, ...ovvvviieii e 335.000]...... 49820(... XXX ... [....... 39,91 ....... 50,046 | ..... (10,085) [ ..o v [ (10,085) [ .....ovve | oennnnn 39,961 | ..o |t 9,859 (......... 9,859 (......... 586|. XXX.
553530106 .| MSC INDUSTRIALCLAORD .................. .. [12/07/2021| UBS SECURITIESLLC .. |..... 9,105.000 | ..... 752,727 (... XXX ... |...... 711,506 |...... 768,371 ..... (56,865) [ .....c.ovve e e (56,865) \ \ . XXX
562662106 .| MANDIANTORD ...........ccoviiiinnn. ... |10/27/2021| NATIONAL FINL SVCS
CORP, ..o 3,600.000...... 62209 (... XXX... |....... 48415|....... 83,016(..... (34,801 [...oooe e (34,601) . XXX
56418H100 | MANPOWERGROUPORD .................... . |08/24/2021| Various ..................|..... 5575.000]..... 536,813 (... XXX ... [......498742(...... 491481]|...... (6,208) ... | [ (6,206) . XXX,
565849106 .| MARATHONOILORD ............. 12/07/2021 Various .. ... 99,617.000 ... 1,145,110 ... XXX ... |.....1352,184|...... 664,445|..... 687,739 . 687,739 . XXX
56585A102 | MARATHON PETROLEUM ORD ... |12/07/2021| Various ... 11,345000]..... 629,151 (... XXX ... [...... 547,623 |...... 469,229]...... 7839% ... 78,394 . XXX
571903202 .| MARRIOTT INTERNATIONALCLAORD ....... .. |07/06/2021) MORGAN STANLEY CO . |..... 5,655.000..... 792,160 (... XXX... (25391 | (253,911) . XXX
580135101 .| MCDONALD'SORD ...........covvvviiinnin .. |03/26/2021| Various ..................|..... 2,750.000 | ..... 602,600 (... XXX ... [...... 491954 ...... 590,095]..... 98141 [ ..o [ (98,141) . XXX,
58933Y105 | MERCK&COORD ............ ... |04/15/2021| Various .. ... 15678.000 ... 1,232,687 ... XXX ... |.....1254,853|.....1,282460..... (27,608) [ ...ooovee e e (27,608) . XXX
589400100 .| MERCURY GENERAL ORD . ... |04/15/2021| Various ... .. ... 34550000 ... 1,971,795 ... XXX ... L (348,196) | .o [ (348,196) . XXX
59156R108 | METLIFEORD ..................... ... |03/02/2021| INSTINET .. . 10,917.000 ..... 648,069 (... XXX ... [...... 538771|...... 512553 ]...... 26218 ... 26,218 . XXX
595017104 .| MICROCHIP TECHNOLOGYORD ............. ... |08/24/2021| Various ..................|...... 430.000]...... 67,926 (... XXX ... |....... 43359|....... 59,387 |..... (16,028) [ ..o e [ (16,028) . XXX,
59522J103 .| MID AMERICA APT COMMUNITIREITORD ....|... [03/02/2021| INSTINET . I 2445000 ..... 325,417 (... XXX ... [...... 290,170 ...... 309,757 ..... (19,887) [ ..o [ e (19,587) . XXX
604687105 | MIRATI THERAPEUTICSORD ................. . |08/2412021| NATIONAL FINL SVCS
CORP, ..o 95.000...... 13,717 ... XXX ... . XXX
60855R100 | MOLINA HEALTHCAREORD .................. .. |02/17/2021) Various ................o .o 110.000...... 23981(... XXX... . XXX
609207105 .| MONDELEZ INTERNATIONAL CLAORD ...... . |03/26/2021| Various . 26,170.000|... 1,519,565|... XXX ... . XXX
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617446448 .| MORGAN STANLEYORD ...............eune .. |03/02/2021| Unknown ..............co.|oeeinins 0193 .......... 150 XXX | 8. 13 B) oo e [ B oo o Bl Tl Tl 0f. XXX.
620076307 .| MOTOROLA SOLUTIONSORD ................ . |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,028.000..... 193621 (... XXX ... |...... 170,713 | ... 174,822 ...... (4,109) 4109 ... | 170,713 . XXX
626717102 .| MURPHY OILORD ..........ocoviiiiiinns ... |07/06/2021| Various ..................|..... 9,430.000 | ..... 170419 (... XXX ... |...... 232,710(...... 114,103 | ..... 118,607 118607 ..o e 232,710 . XXX
629447105 [NVRORD ..ot . 102/17/2021{ JP MORGAN
SECURITIESLLC ....... |....... 30.000f..... 140,110 ... XXX ... |...... 114,042 ...... 12239 | ...... (8354) [ ..o | [ (8354) [.......ooo | 114,042 . XXX
631103108 .| NASDAQORD ........ccoovviiiiiiiiinns .. |03/26/2021| Various e 3,795.000..... 549,787 (... XXX ... [...... 486,552 ...... 503,748 | ..... (17,196) [ ..o | [ (17,196) [ ........ooo [ooonn 486,552 ... . XXX
636518102 .| NATIONAL INSTRUMENTSORD ................ ... |08/24/2021| Various ..................|..... 9,585.000 | ..... 407,049 ... XXX ... [...... 355236 |...... 421,165 ..... (65929 [ ...ooovvei e [ (65929 ......coovn [ennnn 355,236 | ... . XXX
637417106 .| NATIONAL RETAIL PROPERTIES REIT ORD .. |... |03/26/2021| Various ..................[..... 4,000.000 | ..... 167,460 (... XXX ... |...... 198,817 ...... 163680 ...... 35137 (.o e 35137 .o | 198,817 . XXX
64110D104 [NETAPPORD ........oooiiiiiiiiiie| 02/17/2021| JP MORGAN
SECURITIESLLC ....... |..... 6,050.000 | ..... 411,021 ... XXX ..o [ 305,365 ...... 400,752 ..... (95387) [ ..o e [ (95387) [ .....oove |oennnn 305365 (........cooen |onnn 105656 | ...... 105,656 . XXX
648287201 | NEW RESIDENTIAL INVESTMENT REIT ORD ..| ... |02/17/2021| Various ............ e 9,095.000...... 89,560 ... XXX ... [...... 141,858 | ....... 90,404 |...... 51454 [ ... 51454 ... | 141,858 ..o | (52,299) | ...... (52,299) | ... . XXX
649445103 .| NEW YORK COMMUNITY BANCORP ORD ... | ... |01/07/2021| INSTINET .. ... 67,433.000]..... 7448281 ... XXX ... [...... 694,486 |...... 711418]..... (16,932) L (18932) | .o [ 694,486 |............. |.ins 50,343 | ....... . XXX,
651639106 .| NEWMONTORD ..o .. [12/07/2021| Various ..... ...|... 16,660.000]..... 940,324 ... XXX ... |..... 1,062,775 ...... 997,767 | ...... 65,008 |........cooo |eeiii [ 65,008 (........... |..... 1,062,775 . (122,451)|..... . XXX
65336K103 | NEXSTAR MEDIA GROUP CLAORD . ... |08/24/2021| Various .. e 1,570.000..... 206,440 (... XXX ... [...... 158,105 ...... 171428 | ..... (13,323) [ ..o [ [ (13,323) [ ..o e 158,105 . XXX
65339F101 | NEXTERA ENERGY ORD ... ... |07/06/2021| Various ..... . 29,757.000 ... 2,329,949 | ... XXX ... |..... 2,202,794 |..... 2,295,753 |..... (92,958) [ ..o e e (92,958) | .....covn | e 2,202,794 . XXX
665859104 .| NORTHERN TRUSTORD ........... ... |01/07/2021| INSTINET .. U P 4,825.000 | ..... 472,991 ... XXX ... [...... 450,723 | ...... 449401 ....... 1323 1323 450,723 . XXX,
670187105 | NU SKIN ENTERPRISES CLA ORD . ... |03/02/2021| Various ..... e 1,970.000..... 103,883 ... XXX ... |....... 92612(...... 107,621 1..... (15,009) (15,009) | . [ 92,612 . XXX
670346105 .| NUCORORD ..................ceeee . |04/15/2021 Various .. ... 17,530.000 ... 1,157,103 | ... XXX ... |...... 948,350 |...... 9324211...... 15,930 15930 [ 948,350 . XXX
670837103 .| OGEENERGYORD ..............c..vie 10/27/2021 Various .. ... 26,400.000]..... 894541 (... XXX ... [...... 933,059 ...... 113422 ....... 9,395 ... 9395 933,059 . XXX
680223104 .| OLD REPUBLIC INTERNATIONALORD ........ 10/27/2021 Various .. ... 35,610.000]..... 783,005|... XXX ... [...... 680,0211...... 701,8731..... (21,852) [ ..o e (21,852) [...o.ovee e 680,021 . XXX,
681919106 .| OMNICOM GROUPORD ...................... 12/07/2021 Various .. .|... 27,590.000 ... 1,861,081 (... XXX ... |..... 1,533,420 ..... 1,720,788 | ... (187,369) | .......coooov [evieiei |t (187,369) | ........... | ... 1,533,420 . XXX
681936100 .| OMEGA HEALTHCARE REITORD ... ... |10/27/2021| Various .. U 8,695.000..... 302,973 |... XXX ... [...... 2922741 ...... 315802]..... (23528) [.....ooe e (23528) ........oo [oeinnn 292,274 . XXX
682680103 .| ONEOKORD ............ovvivnnnn. ... |08/24/2021| Various .. e 7,855.000..... 410820 ... XXX ... [...... 566,652 | ...... 301,475]..... 265177 (.o [ [ 265177 .o | 566,652 . XXX
68902V107 | OTIS WORLDWIDE ORD .... ... |08/24/2021| Various ..................|..... 5,800.000..... 400455|... XXX ... [...... 393,731 ...... 391,790 (....... 1,941 I 7 UUUUDTUT IR 393,731 . XXX,
69007J106 .| OUTFRONTMEDIAORD ...................... .. |07/06/2021| Various .................. 11,480.000 | ..... 276,710 (... XXX ... [...... 217,903 |...... 2245491 ...... (6,645) 6,645)........... |...... 217,903 . XXX
693475105 .| PNC FINANCIAL SERVICES GROUP ORD ...... . |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,705.000 ..... 296,973 (... XXX ... [...... 216,370 ...... 254,045|..... (B7,675) [ ..o [ (37,675) ... | 216,370 . XXX
693506107 .| PPG INDUSTRIES ORD .. ... |03/02/2021 INSTINET .........coooi|onnnn 3,360.000..... 473,047 ... XXX ... [...... 365254 |...... 484579 ... (119325) [...c.oovvvee | e o (119,325) | ..o [ eennnn 365,254 | ... . XXX
693517106 [PPLORD ................. .. |... |07/06/2021| Various ..................].. 135,125.000 3,762,679 ... XXX... |..... 3,631,769 | ..... 3,810,525 ... (178,756) | ........coove oo | (178,756) | ........... |..... 3,631,769 . XXX
693656100 .| PVHORD ..........ccooiiiiiiiiii ... |08/24/2021| NATIONAL FINL SVCS
CORP, ....oovviiii e 45000]....... 4908(... XXX... [....oon. 3532|......... 4225(........ (693) | v [ (693) | .o e 3532 i 1376 ......... 1376 | ..o . XXX
695156109 .| PACKAGING CORP OF AMERICAORD ........|... 07/06/2021| Various .. U 3,990.000..... 577,238|... XXX ... [...... 438,862 550,261 (... (111,399) | ..ooovvein [ e (1M1,399) | oo e 438,862 ... . XXX
701877102 .| PARSLEY ENERGY CL A ORD ... |01/12/2021| Unknown . e 6,325.000...... 68,939 (... XXX... [....... 68,939|....... 89815(..... (20,876) [ .....cooooee e (20,876) [ ........... |.oonn 68,939 ... . XXX
704326107 .| PAYCHEXORD ........ . |08/24/2021| Various ..................|..... 3,385.000..... 324813|... XXX ... [...... 2479841 ...... 3154141 ... (67,430) [ ..o e (67,430) [........co [ennnn 247,984 . XXX
705573103 .| PEGASYSTEMS ORD 12/07/2021| NATIONAL FINL SVCS
CORP, ..o 990.000..... 111,807 ... XXX ... |...... 103,797 | ...... 131,927 ..... (28,130) [ ..o e e (28,130) [...vovee [ 103,797 . XXX
70614W100 | PELOTON INTERACTIVEORD ................ .. |07/06/2021| MORGAN STANLEY CO . |..... 1,560.000..... 191,033 (... XXX ... |...... 117462 ...... 236,683 (... (119221)|.....coovoei [ | (M9221) | ..o et 117,462 . XXX
70959W103 | PENSKE AUTOMOTIVE GROUP VTG ORD ... | ... [08/24/2021| NATIONAL FINL SVCS
CORP, ...covvviiii e 120.000...... 10437 ... XXX..o |.oooiins THAB| .o | e e e e THA8 | .o 2,889 (......... 2,889 . XXX
713448108 .| PEPSICOORD ..........cvvviiiiiiiiiiinen, 12/07/2021| Various ..................|... 29,565.000 | ... 4594696 (... XXX ... [..... 4,152,721 ... 2194392 ... (114,522) |......cooooi [ | (114522) | ..o | e 4152721 ..o 441975 ...... 441,975 . XXX
717081103 .| PFIZERORD ..........cooovviiiiiiia] e 12/07/2021| Various ..................|.. 102,125.000 | ... 4,922,019 (... XXX ... |..... 3,656,208 | ..... 3,759,221 ... (103,013) | ......coovvvs [ | (103,013) | ..o | e 3,656,208 |............. .. 1265811 ..... 1,265,811 . XXX
718172109 .| PHILIP MORRIS INTERNATIONALORD ........ 10/27/2021| NATIONAL FINL SVCS
CORP, ..o 7,985.000..... 760820 (... XXX ... [...... 5954721 ...... 661,078 | ..... (65,608) [ .......ocoovo e [ (65,606) [........... [...... 595472 (... | 165348 | ...... 165,348 . XXX
718546104 .| PHILLIPS 66 ORD ..o, .. [12/07/2021| Various ..................|..... 6,780.000 | ..... 522,722 ... XXX ... [...... 543,048 ...... 4741931 ...... 68,855 | ... . 68855 L [ 543048 ............. |..... (20,327) | ...... (20,327) . XXX,
723484101 .| PINNACLE WESTORD ... ... |08/24/2021| Various ..................|..... 3,705.000..... 282,278|... XXX ... [...... 304,398 ...... 115,528 | ....... 1805 .o [ 1805 ..o ot 304,398 (... |ennn (22,120) | ...... (22,120) | ... . XXX
72352106 .| PINTEREST CL A ORD ....|... |07/06/2021 MORGAN STANLEY CO . |..... 4,860.000 | ..... 390,895|... XXX ... [...... 117420 ...... 320,274 (... (202,854) | ..o e | (202,854) | .......on [t M7420 (... | 2713475]...... 273,475 . XXX
723787107 .| PIONEER NATURAL RESOURCEORD ......... ... |01/13/2021] CORPORATE
REORGANIZATIONS ... |......... 0.890......... 120 ... XXX ..o |oooiiiiins 83|, 101f......... (18) oo [ [ (18) .o o 83| [ 37| 7. 0f. XXX.
74051N102 | PREMIERCLAORD .........ccooviiininns 12/07/2021| NATIONAL FINL SVCS
CORP, ..o 2,690.000..... 101431 ... XXX ... |....... 92,788 | ....... 944191 ...... (1831) .o | [ (1831 .o | 92,788 . XXX
741447108 | TROWE PRICEGROUPORD ................. . |04/15/2021 Various .. e 9,905.000 | ... 1,644,193 |... XXX ... [..... 1345225 ..... 1,499,518 (... (154,293)|...........o [ | (154293) | ... | e 1,345225| ... . XXX
74251V102 | PRINCIPAL FINANCIAL GROUP ORD . 12/07/2021 Various .. ... 45260.000 ... 2,677,523 ... XXX ... |..... 2,545,095 ..... 1,402,265 ...... 1,264 | 11,264 | 2,545,095 | ... . XXX,
742718109 .| PROCTER & GAMBLEORD .............. ... |10/27/2021| Various .. ... 29,185.000 ... 3,961,204 |... XXX ... |..... 3,716,451 ..... 3,120,632 (... (342574) | ... | (342574) | ..o | e 3,716,451 ... . XXX
743315103 .| PROGRESSIVEORD .......... ... | ... |01/07/2021| INSTINET . 12,515.000 (... 1,184,947 ... XXX ... |..... 1184432 ..... 1237483 | ..... (53,051) [ ..o e e (53,051) [ ..o | e 1,184,432 . XXX
74340W103 | PROLOGISREIT ... ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 785.000...... 83,108 (... XXX ... [....... 75389 ....... 78233 |...... (2844) [ ..o 2844) [ ........... | 75,389 . XXX
743606105 .| PROSPERITY BANCSHARESORD ............ . [01/07/2021| INSTINET ...............|...... 735.000]...... 52,726 (... XXX ... [....... 46,887 ....... 50,980 ...... (4093) ... | (4093) | ........... | 46,887 . XXX
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744320102 .| PRUDENTIAL FINANCIALORD ................ ... |08/24/2021| Various ..................|... 40,235.000 | ... 3,906,448 (... XXX ... |..... 3,155,955 ..... 2,749,235 ...... (4,650) [ ... e [ (4,650) [ .....oooven |onnnn 3155955 | ... e 750,493 |...... 750,493 |...... 89,119|. XXX.
744573106 .| PUBLIC SERVICE ENTERPRISE GROUP ORD .| ... [01/07/2021| INSTINET .. . 23,842.000(... 1,338,193 ... XXX ... |..... 1,211,645(..... 1,389,989 (... (178,343)|........ooo [ e (178343) | .......... | ... 1211645 ... | 126548 | ...... 126,548 . XXX
74460D109 | PUBLIC STORAGE REIT ORD . |03/02/2021| INSTINET .. U T 410.000|...... 89,787 (... XXX ... [....... 91,201 (....... 94,681 |......(3481)|.....coooiii | [ B8 | | 91201 | ... | (1.414) | ....... (1,414) . XXX
745867101 .| PULTEGROUPORD ..........ccvviviiiinnnn 10/27/2021| NATIONAL FINL SVCS
CORP, ..., 5625.000]..... 282,195|... XXX ... [...... 246944 | ...... 242550 (... 439 . 439 ... | 246944 | ... 35252 |....... 35252 |....... 2,923[. XXX.
74767V109 | QUANTUMSCAPECLAORD .................. 10/27/2021| NATIONAL FINL SVCS
CORP, ..o 2,155.000...... 54300 (... XXX... [....... STAT3| o e STAT3| ... | (BA73) | ....... GBAT) | . XXX
748341100 .| QUEST DIAGNOSTICSORD ................. ... |04/15/2021| Various ..................|..... 7,355.000]..... 926220 (... XXX ... [...... 912,506 | ...... 876,495|...... 36,010 ..o e [ 36010 .........o. |.ennns 912,506 ... [ 13714 ....... 13714 ....... 6,565 (. XXX .
749685103 .| RPMORD ........ovoiiiiiiiei . 102/17/2021{ JP MORGAN
SECURITIESLLC ....... |...... 580.000...... 49612|... XXX... [....... 473721 ....... 52,652(...... (5,281 .o | [ (5,280 oo |t 473720 2240(......... 2240(......... 220|. XXX.
75513E101 | RAYTHEON TECHNOLOGIESORD ............|... 08/24/2021| NATIONAL FINL SVCS
CORP, ....oovviina |, 8,815.000..... 755666 (... XXX ... [...... 618,738 |...... 630,361 ]..... (1M1,623) [ ..o [ e (11,623) [...ooovee e 618,738 (...t |t 136,927 | ...... 136,927 . XXX
756109104 .| REALTY INCOMEREITORD .................. .. [11/09/2021| INSTINET .. U P 1,150.665|...... 69,398 ... XXX ... [....... 85853 |....... 7149 ]|...... 143191 ... LAB19 L 85853 |......cccooi |innn (16,455) | ...... (16,455) . XXX,
758849103 .| REGENCY CENTERSREITORD ...... ... |01/07/2021| INSTINET .. e 3,360.000 | ..... 151483 (... XXX ... |...... 162,658 | ...... 163317 | ....... 9,341 LL93 162,658 | ............ | (1,174) | ...... (11,174) . XXX
7591EP100 | REGIONS FINANCIALORD ......... ... |01/07/2021| INSTINET .. ...|... 25910.000]..... 460,284 ... XXX ... [...... 404,326 ...... 417,669 | ..... (13,344) C(13344) | 404326 ... | 55958 |....... 55,958 . XXX
760759100 .| REPUBLIC SERVICESORD ....... ... |03/26/2021| Various .. U P 3,610.000]..... 351,154 (... XXX ... [...... 350,340 ...... 347643 ....... 2,697 1... L2897 350,340 3 PO 814 . XXX
770323103 .| ROBERTHALFORD ........ ... |08/24/2021| Various .. e 1,265.000..... 120,387 ... XXX ... |....... 64,9051 ....... 79,037 (..... (14,132) | ... (14,132) [ .o | 64,905 ..........co e 55 482 ....... 55,482 . XXX,
783549108 .| RYDERSYSTEMORD ..., .. |08/24/2021| Various ..................[... 11,345.000 | ..... 760,790 (... XXX ... [...... 592,088 |...... 700,667 | ... (108,579) |......covvn [veviiii | (108579) | ..o [ovnnnn 592,088 (............. |..... 168,703 | ...... 168,703 . XXX
78409V104 | S&P GLOBALORD ...........coviviiinnnnn. . 102/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 450.000 | ..... 152,162 (... XXX... |...... 156,367 |...... 147,929 ....... 8439 ... | 8439 ... |, 156,367 [ ..o | (4,205) | ....... (4,205) [ ............. . XXX
78667J108 .| SAGE THERAPEUTICSORD .................. . |08/24/2021| NATIONAL FINL SVCS
CORP, ....coovviiii e 865.000...... 36,736 (... XXX ... |....... 40207 |....... 74,831|..... (B4,624) ... (34,624)........... | 40207 ... | (3471 | ....... (3,471) . XXX
794661302 .| SALESFORCE.COM ORD . |03/26/2021 Various .. e 3,010.000..... 641971]... XXX ... [...... 695384 |...... 669,815]...... 25569 (... e 25569 (... | 695384 |............. |..... (53,414) | ...... (53,414) | ... . XXX
806857108 .| SCHLUMBERGER ORD ...... ... |12/07/2021| Various .. ... 46,755.000 | ... 1,443,074 ... XXX ... |.....1601,769]...... 680,659 ..... 485,036 | ..o [ 485,036 | ........... |..ns 1,601,769 . (158,695) |..... (158,695) | ... . XXX
808513105 .| CHARLES SCHWAB ORD ... |03/26/2021| Various ..... . 15,285.000 ..... 980,778 ... XXX ... (125,661) | ..o [ | (125661) | ... [oennnn 736,040 .....ccooein |onnn 244738 ...... 244738 ....... 2751|. XXX.
810186106 .| SCOTTS MIRACLE GROORD ... ... |01/07/2021| INSTINET .. U P 315.000...... 70,112(... XXX ... |....... 46,115 ....... 62729]|..... (16,614) (16,614) [ ........... |....... 46115| ... 23,998 |....... 23998 |............. . XXX
816851109 .| SEMPRAORD ................... ... |07/06/2021| Various ..... e 8,260.000 | ... 1,007,021 ... XXX ... [.....1,114223|..... 1,052,407 ...... 61,816 61816 (........... |..... 1,114,223 . (107,202) .10,007|. XXX.
830566105 .| SKECHERSUSACLAORD ...... ... |03/26/2021| Various .. P P 980.000...... 38,786 (... XXX... |.......33998|....... 35221|...... (1,223) (1.223) oo | 33998 (... |t 4788 (.........4788|............. . XXX
83088M102 | SKYWORKS SOLUTIONS ORD .. ... |03/26/2021| Various .. U P 2,050.000 | ..... 386,006 (... XXX ... [......277,631|...... 313,404 ]..... (35,773) 35773) | e e 277831 .o | 108,375 .o 1,025] . XXX
831865209 .(AOSMITHORD ............... ... |03/02/2021| Various .. e 7,250.000]..... 430,341 ... XXX ... [...... 380,3711...... 397,445|..... 7074) [ ... | (7,074) [ ........... ..., 380,371 ..o [ 49,971 . 1885, XXX.
833034101 .| SNAPONORD ........... ... |08/24/2021| Various ..................|..... 6,720.000 | ... 1415104 |... XXX ... |..... 1,026,475 ..... 1,150,061 (123,586) | ....ovovee [ | (123586) | ........... |..... 1,026475|............. | 388,629 9631[. XXX.
833445109 .| SNOWFLAKECLAORD ............ccovennne. . |08/24/2021| NATIONAL FINL SVCS
CORP, ....oovvviiiai e 70.000{...... 19,835... XXX... |....... 16,658 | ..o e [ e . XXX
835495102 .| SONOCO PRODUCTSORD ................... . |08/24/2021| NATIONAL FINL SVCS
CORP, ... 11,335000]..... 730835|... XXX... [...... 631,979(...... 485791 ..... (46,439) [ ... | (46,439) . XXX
842587107 .| SOUTHERNORD .............ccovivviiinnnn .. |08/24/2021| Various ..... . 28,110.000 ... 1,678,107 |... XXX ... |..... 1,595,441 1..... 1,316,138 ... (130,543) | ....ooven [ e (130,543) . XXX
84265V105 | SOUTHERN COPPERORD ...... ... |03/02/2021| INSTINET .. U T 160.000...... 12,067 ... XXX..o |.oooiins 8993|....... 104191...... (1,426) (1,426) . XXX
844741108 .| SOUTHWEST AIRLINES ORD ... |07/06/2021| Various ... .. U 3,135.000..... 164,048 (... XXX ... |...... 143,482 146,122 ... (2,640) .. (2,640) . XXX
84860W300 | SPIRIT REALTY CAPITALREITORD .... ... |04/15/2021| Various .. e 1,630.000...... 71,255 (... XXX ... |....... 72336|....... 65526(....... 6810 ..o | [ 6,810 . XXX
854502101 .| STANLEY BLACK AND DECKER ORD ... ... |04/15/2021| Various ..................|..... 3,610.000..... 703,879 (... XXX... (149,265) | ..o [ (149,265) . XXX
855244109 .| STARBUCKSORD .........c.oevviviininnnn. . |07/06/2021| Various .................. .. 10,265.000 | ... 1,145,472 ... XXX ... |.....1,004,545(.....1,098,150]..... (93,605) [ ..o e [ (93,605) . XXX
857477103 .| STATESTREETORD ............coiinnn. .. [10/27/2021| Various ..................|..... 8,505.000 | ..... 728813 [... XXX ... [...... 598340 (...... 618,994 .. ... (20,854) [ ......cooooeo e (20,654) . XXX
858119100 .| STEEL DYNAMICS ORD .. . |08/24/2021 Various .. ... 10,235.000..... 446,880 |... XXX ... |...... 378173 |...... 377,364 |......... 809 |. ..o [ 809 . XXX
862121100 .| STORE CAPITALORD .... ... |10/27/2021| Various ... .. . 11,360.000 ..... 398,369 (... XXX ... [......334980(...... 386,013 ]..... (51,033) [ ..o e (51,033) . XXX
863667101 .| STRYKERORD ..........covviiiiiiiinnnne, .. |01/07/2021) INSTINET ...............| ... 1,615.000..... 392,446 (... XXX ... |...... 315676(...... 395740]..... (80,064) (80,064) . XXX,
866674104 .| SUN COMMUNITIES REIT ORD .. ... |03/02/2021 INSTINET .......cooovven|onnnnn 395.000]...... 59,428 (... XXX... |....... 53511|....... 60,020...... (6,509) (6,509) . XXX
871658103 | SYNCHRONY FINANCIAL ORD .. ... |08/24/2021| Various ..................|..... 5885.000..... 284612(... XXX . oo [ 216769 | oo | [ . XXX
87166B102 | SYNEOS HEALTH CLAORD .. ... |04/15/2021| Various ..................|...... 230.000]...... 18,349 | ... XXX ... |....... 14179|....... 15670...... (1,491) (1,491) . XXX
871829107 .| SYSCOORD .................. . 102/117/2021| Various ..................| ... 4,940.000 | ..... 371,483 (... XXX ... [...... 369,001 |...... 366,844 |....... 2,157 ... ... 2,157 . XXX,
87240R107 | TFS FINANCIAL ORD .. 12/07/2021 Various .. .|... 20,105.000]..... 383,304 (... XXX ... [......329,199(...... 354,451 . ... (25,252) | ... (25 252) . XXX
872590104 .| TMOBILEUSORD ................. ... |12/07/2021| Various ..................|..... 5330.000..... 640,357 ... XXX... C(142,862) | ..o [ (142,862) . XXX
875372203 .| TANDEM DIABETES CAREORD .............. . |08/24/2021| JP MORGAN
SECURITIESLLC ....... |...... 415.000]...... 42201 ... XXX ... [.......41352[....... 39,707 |....... 1,644 . XXX,
876030107 .| TAPESTRY ORD ... |01/07/2021| Not Available ...... U P 1,235.000...... 43120|... XXX ... [....... 31133 |....... 38433]...... (7,300) . XXX
87612E106 | TARGETORD .............. ... |08/24/2021| Various ... .. e 4,240.000 | ... 1,018,851 (... XXX ... (241,960) . XXX
87918A105 | TELADOC HEALTH ORD . |08/24/2021| Various ..................|...... 240.0001...... 42,308 (... XXX... [.......51381|....... 47990]|....... 3,390 . XXX
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879369106 .| TELEFLEXORD .........coviiiiiiniiiiinnns ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 195.000...... 78710 (... XXX ... |....... 75153 |....... 80,256 |...... (5,04)|......ooovii [eiiii | (5,104) .o | 75,153 . XXX
88023U101 | TEMPUR SEALY INTERNATIONALORD ....... ... |07/06/2021] MORGAN STANLEY CO . |..... 1,040.000...... 42443 | ... XXX ... [....... 26425|....... 28,080 |...... (1,655) | .....coovvre | i [ (1,855) ..o | 26,425 . XXX
882508104 .| TEXAS INSTRUMENTSORD ............ .| ... |03/02/2021| INSTINET ...............|..... 4,730.000 | ..... 830,146 (... XXX ... [...... 617484 |...... 776,335|... (158,850) | ............. |.eveeviveei |ornn (158,850) | ........... [....e. 617,484 . XXX
883556102 .| THERMO FISHER SCIENTIFICORD ...........|... |04/15/2021| Various ..................[...... 455000 ..... 226131 (... XXX ... [...... 185768 ...... 211,930 |.....(26162) [ ...........c. |ooeoreiieins [ (26,162) [........... |...... 185,768 . XXX
885160101 .| THOR INDUSTRIESORD ............. ....| ... |07/06/2021 MORGAN STANLEY CO . |...... 610.000...... 66,745(... XXX ... |....... 71,005|....... 56,724 |...... 14281 ........... [ 14281 71,005 . XXX
88579Y101 [BMORD ... ... |08/24/2021| Various .................. ... 20,235000 ... 3,658,345 ... XXX ... |.....3296,403].....3,536,876 |... (240473)|............. |.coeiiiiiiii | oiinn (240473) | ... | e 3,296,403 . XXX
887389104 .| TIMKENORD ...........c0oviiiiiiiiiannnn. ... |08/24/2021| Various .. U P 1,365.000 ..... 101,502 (... XXX ... |....... 63448|...... 10559 |.....(42149)|..........co [ooeiiiiii | oonen (42,149) ... | 63,448 . XXX
889478103 .| TOLL BROTHERS ORD ..... ... |... |04/15/2021| Various .. [ 1,695.000...... 81673 [... XXX ... |....... 79446 ....... 73682[....... 5764 | ............ .o [ 5764 ... | 79,446 . XXX
893641100 .| TRANSDIGM GROUPORD ....... .. ... |02117/2021| Various ..... [ 2,320.000 (... 1,398,767 |... XXX ... [.....1,162,185.....1435732|... (273547)|............. |ceveviiis [onnn (273547) | ..o | 1,162,185 . XXX
89417E109 | TRAVELERS COMPANIES ORD .. ....|... [01/07/2021| INSTINET .. U P 3,260.000..... 452,726 ... XXX ... |...... 391,799 ...... 457,606 |.....(65807)|............. |cerereeriiii [eeintn (65,807) [ ...o.oveven [ennnn 391,799 . XXX
896945201 .| TRIPADVISORORD ............. oeveeond| ... |03/02/2021] INSTINET .. U P 5195.000]..... 204,978 1... XXX ... [...... 110,069 ...... 149512|.....(39444) | ............. |.oooeiiiia [ (39444) [........... e 110,069 | ... . XXX
89832Q109 | TRUIST FINANCIAL ORD . . |08/24/2021 Various ... .. ...|... 40,590.000 ... 2,363,306 | ... XXX ... |..... 1,837,304 | ..... 1,626,265 | ... (169484)|............. [ |t (169,484) | ........... |..... 1,837,304 | ... . XXX
90138F102 | TWILIOCLAORD . oo | ... [12007/2021| Various ... 1,945.000..... 537,330 (... XXX... [...... 506,7711...... 658,383 ... (151611)|...ooovvei [ e (151,611) | ..o ot 506,771 . XXX
90214J101 .[2UORD ...t ... |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 2,690.000 | ..... 130,873 (... XXX ... |...... 112993 | ...... 107,627 ....... 5,366 | ... [ 5366 |.....coooon e 112,993 . XXX
902494103 .| TYSONFOODS CLAORD ...............evee ... |04/15/2021| Various ..................|..... 2,386.000..... 159,966 ... XXX ... |...... 143405 ...... 163,754 ... (10,349) | ... [ (10,349) [ ........oo. |oonnn 143,405 . XXX
902653104 .| UDRREITORD .........c.ocovvviiiiiien ... |12/07/2021| NATIONAL FINL SVCS
m CORP, ..o, 3,505.000..... 204,109 (... XXX ... [...... 161,712 ...... 134,697 | ...... 27015 .o e 21015 ..o | 161,712 . XXX
= 1902973304 .| USBANCORPORD ...........ccvviiininnnn, ... |07/06/2021| Various .................. ... 47,090.000 | ... 2,489,084 |... XXX ... |..... 1,974,078 | ..... 2193923 ... (219,845) | ......c.oooi o (219,845) | ... | .oe 1,974,078 . XXX
> | 003537100 | UBER TECHNOLOGIESORD .................. ... |12/07/2021| Various ..................|..... 5230.000..... 271319 ... XXX ... [...... 190635 ...... 266,730 | ..... (76,095) [ .....ooovoee e [ (76,095) [ ........... |...... 190,635 . XXX
3 904214103 .| UMPQUA HOLDINGS ORD ... ...|... |04/15/2021| Various ..... coo|... 24,555.0001..... 4443941 ... XXX ... [...... 409570 | ..o [ . . XXX
907818108 .| UNION PACIFICORD ................. oo | ... [01/07/2021 INSTINET .......ooe|onnnn 3,775.000..... 801,920|... XXX ... [...... 660,468 | ...... 786,031 ... (125,563) . XXX
910047109 .| UNITED AIRLINES HOLDINGSORD ............ ... |08/24/2021| NATIONAL FINL SVCS
CORP, ..o 6,110.000 | ..... 287886(... XXX... [...... 232614 1...... 2643191 ..... B1L704) [ B1704) [ ..o [ 232,614 . XXX
911312106 .| UNITED PARCEL SERVICECLBORD ......... ... |07/06/2021| Various .. [ 7,215000 (... 1,416,657 ... XXX ... |...... 865,180 |..... 1,215,006 | ... (349,826) | ............. [.oeieiiii |t (349,826) e 865,180 | ... . XXX
91324P102 | UNITEDHEALTHGRP ORD .... ... | ... [12/07/2021| Various .. e 5,550.000 | ... 2,335,653 ... XXX... |..... 1,753,896 | ..... 1,946,274 | ... (192378) | .......ocoov | evveiean [onnn (192,378) [P 1,753,8% | ... . XXX
91529Y106 [ UNUMORD ................... ....| ... |08/24/2021 Various .. o..|... 20,255.000..... 547,348 (... XXX ... [...... 557,790 (..o | e e [P 557,790 ... . XXX
918204108 .[VFORD ............... ... |... |03/02/2021| Various ..... [ 6,400.000 | ..... 510900 (... XXX ... [...... 490,632 ...... 546,624 | ..... (55,992) | ... ... (55992) e 490,632 ... . XXX
91879Q109 | VAILRESORTSORD ..... ....| ... |01/07/2021] INSTINET .. U T 400.000 | ..... 114813 (... XXX ... |...... 107,631 ...... 111584 |...... (3,953) [ | [ (3,953) e 107,631 ... . XXX
91913Y100 | VALERO ENERGY ORD .. ....|... |07/06/2021| Various ..... U 4,515.000 | ..... 329969 (... XXX... [...... 383,364 |...... 255414 1. ... 127,951 ... e 127,951 [P 383,364 | ... . XXX,
92047W101 | VALVOLINEORD ..ot ... |02/17/2021| Various .. U P 2,635.000...... 63548 (... XXX ... [....... 58,837 |....... 60,974 |...... (2,137) ... .. (2,137) [P U 58,8371 ... . XXX
92276F100 | VENTAS REITORD .. ... | ... |12/07/2021| Various .. [ 9,455.000 | ..... 466,271 ... XXX ... [...... 4553181 ...... 463673 ...... (8,356) | ... .. (8,356) e 455318 ... . XXX
92339V308 |VEREITORD ............cccovvenne oo | .. [11/01/2021| Various .. 9,508.000 | ..... 355,767 (... XXX ... [...... 382,197 (...... 359,307 (...... 22,889 22889 (... | 382,197 . XXX
92343V104 | VERIZON COMMUNICATIONSORD ............. ... |12/07/2021| NATIONAL FINL SVCS
CORP, ... ... 63,155.000|... 3,279,027 ... XXX ... . XXX
92556H206 | VIACOMCBS CLBORD ..............ccvine ... |03/26/2021| Various ..... e 9,940.000 | ..... 547867 (... XXX... . XXX
92556V106 | VIATRIS ORD ....| ... |01/07/2021| Not Available .. e 17241000 ... 319626 (... XXX... . XXX
925652109 .| VICIPPTYSORD ..........coovoviiiiiinnn ... |12/07/2021| Various .................. ... 21,895.000]..... 620,983 (... XXX... . XXX,
92766K106 | VIRGIN GALACTIC HOLDINGS CLAORD ..... ... |01/07/2021 INSTINET ........ocooei|onnnn 1,245.000...... 31124 (... XXX ... . XXX
928254101 .| VIRTU FINANCIALCLAORD .................. ... |12/07/2021| Various ... .. ... 23,925.000 ... 644,4011... XXX... . XXX
929042109 .| VORNADO REALTY REITORD ... ... |12/07/2021| Various ..... [ 3,515.000..... 152470 (... XXX ... . XXX
929160109 .| VULCAN MATERIALS ORD ....... oov| ... |03/02/2021| INSTINET .......coovee|evnnnn 215.000...... 36,607 (... XXX... . XXX
929740108 .| WABTECORD ..........ovvvviiiiiiiniinnn, ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 440.000]...... 34840 (... XXX ... [....... 28447 ....... 32,208 ...... (3,761) ! . XXX
931142103 .| WALMARTORD ............ccoooviennn .| ... [12/07/2021| Various .. oof... 11,535.000 (... 1,696,932|... XXX... |..... 1447397 | ... 1,662,770 [ ... (215373)|....oooee [ (215373) | ..o | 1,447,397 | ... . XXX
931427108 .| WALGREEN BOOTS ALLIANCE ORD . ... |03/26/2021| Various ..... ooo|... 28,095.000 (... 1,377,364 |... XXX ... |..... 1,236,669 |...... 985,834 |...... 96,812 (... e [ 96,812 (..o |oonnn 1,236,669 | ... . XXX
94106L109 .| WASTE MANAGEMENTORD .......... oo | ... [01/07/2021) INSTINET ..o | e 7,035.000..... 829,436|... XXX ... [...... 754,983 ...... 829,638 |..... (74,854) [ ... | e (74,654) [ ........... |...... 754,983 . XXX
942622200 .| WATSCOORD ........oooviiiiiiiiiie ... |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,670.000..... 464939 ... XXX ... [...... 3515721 ...... 378,339 (.....(26,767) |.....coovoeo | [ (2B76T) [ [ 351,572 . XXX
944191101 .| WAYFAIR CL A ORD ... |10/27/2021| Various e 755.000..... 227480 ... XXX... [...... 172377 | ... 170487 ... 1890 oo [ 1890 [ 172,377 ... . XXX
949746101 .| WELLS FARGO ORD ... eeveeid| ... |03/26/2021| Various .. . 66,443.000 ... 2,365571|... XXX... |..... 2,069,795 ..... 1,409,346 | ... (T4451) | ..o [ | (TA4BY) | 2,069,795 | ... . XXX
95040Q104 | WELLTOWERORD ............ovvviinnnnn. ... |03/02/2021| JP MORGAN
SECURITIESLLC ....... |..... 4,300.000 | ..... 286,291 (... XXX ... [...... 333317(...... 277,866 (...... 55451 | .......... | [ BBABT L 333,317 . XXX
959802109 .| WESTERN UNION ORD ... |10/27/2021| Various .|... 43505.000]..... 957,073 (... XXX ... [...... 903,045 ...... 954,500 (.....(51455) |....ocooovei | [ (B14BE) [ [ 903,045 ... . XXX
960413102 .| WESTLAKE CHEM ORD ... ... |02/17/2021| Various ..................|...... 500.000...... 434941 ... XXX ... [....... 28237 ....... 40,800 .....(12,563) | .....coovvvi | [ (12863) [ 28,2371 ... . XXX
962166104 .| WEYERHAEUSER REIT . |07/06/2021] MORGAN STANLEY CO . |..... 5445.000]..... 184472 (... XXX... |...... 152,800 ...... 182571 ... (2977 | .o [ ROTT) [ 152,800 . XXX
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963320106 .| WHIRLPOOLORD ............ccovviiiine ... |03/26/2021| Various ..................[..... 4,015.000..... 798464 (... XXX ... |...... 765374 ...... 689,472 ...... 40436 (... 40436 (........... [ 765374 (... 33,089 |....... 33,089 2,706 |. XXX.
969457100 .| WILLIAMSORD ............. ... |08/24/2021| Various . .|... 16,205.000]..... 373105(... XXX ... |...... 278437 ...... 3249101..... 4BA73) [ ... (46473) [.......... | ! T I 94,668 |....... 94,668 (....... 3,629 |. XXX.
969904101 .| WILLIAMS SONOMA ORD ... oo.| ... |08/24/2021| Various . I 5,260.000 | ..... 79479 (... XXX ... |...... 536,077 ...... 3248701 ..... (13130) [ .o [ (13130) [ ..o o 536,077 [...........o |t 258,722 |...... 258,722 . 2965|. XXX.
977852102 .| WOLFSPEEDORD .............ccooiiiiains - |10/27/2021| NATIONAL FINL SVCS
CORP, ..o 360.000...... 33593 ... XXX ... |....... 25822|....... 38,124 |..... (12302) [ .o [ (12,302) . XXX
98212B103 | WPXENERGYORD ..o ... [01/07/2021| Unknown ................[..... 3,820.000...... 25262 ... XXX ... |....... 25262|....... 31,133 ...... GBI [ (5,871) . XXX
983134107 .| WYNN RESORTS ORD . ... |07/06/2021| MORGAN STANLEY CO .{..... 1,550.000 | ..... 183296 ... XXX ... [...... 121588 | ...... 174887 | ..... (53,299) e (53,299) . XXX
98389B100 | XCEL ENERGY ORD ... ... |... |01/07/2021] INSTINET ............... ... 14660000 ..... 958977 (... XXX ... |..... 1,058,829 ...... 978,262 ...... 80,567 |...ooooii [ 80,567 . XXX
988498101 .| YUMBRANDSORD ...........ccooviiiiiinnn. ... |02/17/2021| Various ..................[..... 5,730.000..... 603,192 (... XXX ... |...... 537927 (...... 622,049 ..... B4122) [ ..o (84,122) . XXX
98850P109 [ YUMCHINAORD ..o C [12/07/2021| Various ..................|..... 4405000 ..... 2331471, XXX ... |...... 238315 ...... 2514811..... (13,166) [ ... [ [ (13,166) . XXX
98954M101 | ZILLOW GROUP CLAORD .... ... |... |07/06/2021| Various .. Ao 4,345000 | ..... 636,994 ... XXX... |...... 284,339 ...... 590,659 | ... (306,320) [..........oo [ eereiii [ (306,320) . XXX
98954M200 | ZILLOW GROUPCLCORD ......... ... | ... |07/06/2021| Various ..................|..... 7,575.000| ... 1,103545|... XXX ... |...... 481695 ...... 983,235 (... (501,540) [......c.oooi [ (501,540) . XXX
98956P102 | ZIMMER BIOMET HOLDINGSORD ............ ... [12/07/2021| NATIONAL FINL SVCS
CORP, ..o [ 5,085.000..... 661,309 ... XXX ... |...... 637,730 ...... 783548 (... (145818)|............ | (145,818) . XXX
G0176J109 | ALLEGIONORD .........covviiiiiian C [03/26/2021| CITIGROUP GLOBAL
MARKETS INC. U PR 180.000 | ...... 22578 |... XXX ... |....... 17,820 ....... 20,948 .. (3,128) . XXX
G0250X107 [ AMCORORD ........coiiiiiiiia C |08/24/2021 Various ....... oo..|... 85025000 ... 1,021,417 |... XXX ... |...... 944576 | ..... 1,000,744 (56,168) . XXX
G29183103 |[EATONORD ........o.oovvvviinn, C |08/24/2021| Various ..................|..... 5975000 ..... 762,448 (... XXX ... |...... 491237 ...... 717,837 (... (226599) [ ..........ooo | [ (226,599) . XXX
G4474Y214 | JANUS HENDERSON GROUP ORD C |08/24/2021| NATIONAL FINL SVCS
CORP, ..o ... 13115000 ..... 564,186 ... XXX ... |...... 505720 (. ... oo e . XXX
G47567105 | IHS MARKIT ORD C [03/02/2021| INSTINET .. U P 1,955.000 | ..... 179,340 | ... XXX .o [ 77212 o . XXX
G491BT108 | INVESCO ORD . .| ... |03/02/2021| INSTINET .. S P 2,985000...... 72,373 ... XXX ... .. (3,769) . XXX
G51502105 | JOHNSON CONTROLS INTERNATIONAL ORD | C (0411512021 Various ... . oo 17,135.000 ... 911,212(... XXX... (23,662) . XXX
(G5494J103 [LINDEORD ........ccoviiiiiiiiiia C |07/06/2021 Various ... .. s, 12,923.000 (... 3,716,707 | ... XXX ... |.....2,963,816.....3,405340 (... (441524)|............. ... (441,524) . XXX
(G5876H105 | MARVELL TECHNOLOGY GROUP ORD .......| C [01/07/2021| INSTINET ...............|..... 2,245000..... 108,710 | ... XXX ... |[....... 79026 |...... 106,727 | ..... 7,701) [ ....coooove [ [ (27,701) . XXX
G5960L103 | MEDTRONICORD ...........ccovviiiie C [10/27/2021| NATIONAL FINL SVCS
CORP, ..o [ 1,740.000 | ..... 209,671(... XXX... |...... 131,637 | ...... 203,824 (... (72186) [ ... [ [ (72186) [ 131,637 . XXX
GB6095L109 |APTIVORD ...t C |08/24/2021 Various .. Ao 3,290.000]..... 518106 ... XXX ... |...... 351,045(...... 428654 |.....(77609) | ........ocoo | oo | (TTB09) | o 351,045 ... . XXX
G6700G107 | NVENT ELECTRICORD ....... ....| C |08/24/2021| Various . 12,325.000 ] ..... 351973 [... XXX... |...... 302477 .o e 302,177 . XXX
G7709Q104 | ROYALTY PHARMACLAORD ................ ... |02/17/2021| JP MORGAN
SECURITIESLLC ....... |...... 535.000...... 25298 ... XXX ... |....... 22464 ... 26777 ... @313) [ @33 22,464 . XXX
G7S00T104 | PENTAIRORD ........oooiiiiii C [03/02/2021| INSTINET N PO 845.000...... 48805(... XXX ... |....... 35931 |....... 44861 |......(8930)|..........coo oo [ (8930) | 359311 ... . XXX
(G8473T100 | STERIS ORD ... | C |03/02/2021| Various ..................[..... 3,200.000]..... 580,016 ... XXX ... |...... 504,291...... 595,680 [.....(91,389) [ ........coooo [ [ (91,389 [ 504,291 . XXX
G8994E103 | TRANE TECHNOLOGIESORD ................ C |08/24/2021| NATIONAL FINL SVCS
CORP, ..o [ 110000 ...... 21507 ... XXX ..o | 8882|....... 15,968 ...... (7,086) [ oo [ [ (7,086) | ..o | 8,882 . XXX
(96629103 | WILLIS TOWERS WATSONORD .............. C |04/15/2021| JP MORGAN
SECURITIESLLC ....... |..... 1,530.000..... 352478 (... XXX...|...... 324987 1(...... 322,340 ....... 2847 | 2647 .o 324987 (... | 27491 ....... 27491 ....... 1,317 . XXX
H1467J104 |CHUBBORD ...........oovvviiiiiiiien C [12/07/2021| Various ..................|..... 4,920.000..... 822,301(... XXX... |...... 740526 | ...... 757,286 | ..... (16,760) [ ... [ [ (16,760) [ ........... [...... 740526 | ............. | 81,7741 ... 81,774 ... 8461 |. XXX.
H2906T109 | GARMINORD ... C |08/24/2021| NATIONAL FINL SVCS
CORP, ..o 795.000..... 137,267 ... XXX ... |....... 67,166 |....... 95130 ..... (27,964) [ ... (27,964) [ ........... ... 67,166 | ............. | 70100 |....... 70100 |....... 1,018[. XXX.
N72482123 |QIAGENORD .............ocooiiiiiiiis C [02/17/2021| Various ..................|..... 2,855.000..... 154673 ... XXX ... [...... 141687 |...... 150,887 | ...... 9,200) [ ..o [ (9,200) ..o | 141687 ..o | 12986 |....... 12986 |............. . XXX
V77807103 | ROYAL CARIBBEAN GROUPORD ............ 07/06/2021] MORGAN STANLEY CO . |..... 2,245000 | ..... 187,691 ... XXX ... |...... 255226 |...... 167,679 ...... 87547 . ............ | 87547 ........... |...... 255226 |.............|..... (67,535) [ ...... (67,535) ............. . XXX
9099999 Subtotal - Common Stocks - Industrial and M|scellaneous (Unafﬂlated) Publicly Traded .....................o.. 274248493 | ... XXX ... |.. 243,056,236 | .. 234,938,649 | .(14,556,345) | ... .. (14,556,345) .. 243,056,236 | ... .. 31,192,257 | ... 31,192,257 | ... 3,403,926 |. XXX .
9799997 Subtotal - Common Stocks - Part4 ............... 274248493 | ... XXX ... |.. 243,056,236 | .. 234,938,649 | .(14,556,345) | ... .. (14,556,345) .. 243,056,236 | ... .. 31,192,257 | ... 31,192,257 | ... 3,403,926 | . XXX .
9799998 Summary Item from Part 5 for Common Stocks ...... | 168,113,498 (... XXX ... |.. 167163288 |.............. | ...l T T EUNTRTRTI .. 167,163,288 .............|..... 950,210 ...... 950,210 | ... 2,106,165 |. XXX .
9799999 Subtotal - Common Stocks ......................... | 442,361,992 | ... XXX ... |.. 410,219,524 | .. 234,938,649 | .(14,556,345) | ... .. (14,556,345) .. 410,219,524 | ... .. 32,142,467 | ... 32,142,467 |... 5510090 | . XXX .
9899999 Subtotal - Preferred and Common Stocks . L], 442,361,992 (... XXX ... |.. 410,219,524 | .. 234,938,649 | .(14,556,345) | ... .. (14,556,345) .. 410,219,524 | ... .. 32,142,467 | ... 32,142,467 ... 5,510,090 | . XXX .
9999999 TOAIS . ... ..\ . 579,296,022 ... XXX ... |.. 547,396,321 .. 370,880,267 | . (14,170,877) . (14,226,167) | ........... .. 546,491,319 .. 32,461,824 | ... 32,461,824 ... 8,171,975|. XXX.
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001055102 ... | AFLACORD ................... 01/07/2021 | INSTINET ........... 02/17/2021 | JP MORGAN
SECURITIESLLC ... |.. 23,315.000|..... 1,042,537 | ..... 1,091,675 ..... 1,042,537 | ...
00130H105 ... | THE AES CORPORATION ...... 03/26/2021 | Various ............. 04/15/2021 | Various ............. ... 8885.000]...... 231121...... 2448% |...... 223,112
00287Y109 ... |ABBVIEORD .................. 01/07/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO....ovviin, .. 6,365.000...... 678,229 |...... 735208 |...... 678,229
00507V109 ... | ACTIVISION BLIZZARD ORD ... | .. |03/26/2021| Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 7175000 ...... 680,206 | ...... 421651 ...... 680,206
00650F109 ... | ADAPTIVE BIOTECHNOLOGIES NATIONAL FINL
ORD .....oooviiiiiii, 10/04/2021 | Various ............. 12/07/2021 | SVCS CORP, ........ .. 7,525.000...... 2715377 ...... 208,175(...... 275,377
00751Y106 ... | ADVANCE AUTO PARTS ORD . 07/06/2021 | Various ............. 10/27/2021 | Various ............. [..... 345000 ....... 63,047 |....... 70563 | ....... 63,047
007903107 ... | ADVANCED MICRO DEVICES MORGAN STANLEY
ORD ...ovviiiiiiiie 03/02/2021 | INSTINET ........... 07/06/2021{CO ... e 340.000]....... 28972 ....... 32,046 | ....... 28972 (. | [ e e e 3074|......... 3074 | .o [
00857U107 ... | AGILON HEALTHORD ......... 10/27/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... ... 2580.000]....... 61,532 ....... 60,390 ....... 61,532 (.o | [ e e (1,142) | ....... (T142) [ oo
00912X302 ... | ARLEASECLAORD .......... 03/02/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO .o 360.000]....... 16,184 |....... 14,716 ....... 16,184 | .o [ e [ e (1,468) | ....... (1,468) [ .......... M5|.
018802108 ... | ALLIANT ENERGYORD ........ 01/07/2021 | INSTINET ........... 03/02/2021 | INSTINET ........... .10,530.000 | ...... 522,254 |...... 4949401 ...... 522254 ... e e e e (27,314) | ...... (27,314)[......... 4238 (...
022098103 ... | ALTRIAGROUPORD .......... 10/27/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 17,565.000 | ...... 838,234 |...... 781410(...... 838234 ... | L e e e (56,824) | ...... (56,824) [ .......... 541 ...
023608102 ... | AMERENORD ................. 02/17/2021 | JP MORGAN MORGAN STANLEY
SECURITIESLLC ... [07/06/2021{CO ...........ovvi|ovnnn 210.000]....... 15354 |....... 16971)....... 15354 | oo e e e 1617 ... 1617 ... 21
025537101 ... | AMERICAN ELECTRIC POWER
ORD ..o .. | 07/06/2021 | Various ............. 08/24/2021 | Various ............. .. 36,840.000 | ..... 3,042,307..... 3,046,652 ..... 3,042,307 | ..o e e e e e 43441......... 43441 ....... 23610 |...ccinn
026874784 ... | AMERICAN INTERNATIONAL MORGAN STANLEY
GROUPORD .................. .. | 03/02/2021 | INSTINET ........... 07/06/2021{CO .................. .. 21,600.000 |...... 989,425 |..... 1,006,931 ...... 989,425 ... e e e [ e 17,506 |....... 17,506 |....... 13824 ..............
03044L105 ... | AMERICAN WELL CLAORD ... | .. |03/26/2021 | CITIGROUP GLOBAL MORGAN STANLEY
MARKETS INC. ..... 07/06/2021{CO ............oeene ... 2470000 ]....... 442371 ....... 30,104 | ....... 44237 | e e e e e (14,134) | ...... (14,134) [ oo
03064D108 ... | AMERICOLD REALTYORD .....|.. 07/06/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... .. 11,245000 | ...... 436,300 ...... 358,893 |...... 436,300 | ..o [ | [ e e (77407)|...... (77407)|......... 24741 ...
03073E105 ... | AMERISOURCEBERGEN ORD . | .. |07/06/2021| Various ............. 08/24/2021 | Various ............. ... 4,605.000]...... 523278 |...... 528247 1(...... 523278 | ... e e e [ e 4969 (......... 4969 (......... 2026 (..............
035710409 ... | ANNALY CAPITAL NATIONAL FINL
MANAGEMENT REITORD ...... 03/02/2021 | INSTINET ........... 08/24/2021| SVCS CORP, ....... ..21,350.000 | ...... 178,834 | ...... 185257 | ...... 178,834 oo | L e e [ 6423 |......... 6423 |......... 93% ...l
03662Q105 ...| ANSYSORD ..............c.ee 10/27/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... |..... 315.000...... 118316 ...... 127132 ...... 8316 oo | [ L e [ 8817 |......... 8817 | o [
03750L109 ... | APARTMENT INCOME REIT JP MORGAN
ORD ..o .. | 03/02/2021 | SECURITIES LLC ... |12/07/2021 | Various ............. ..13,290.000 | ...... 548,989 |...... 662,417 (...... 548,989 ... | [ e e e 113428 |...... 113428 ....... 12,058 | ..o
03768E105 ... | APOLLO GLOBAL JP MORGAN MORGAN STANLEY
MANAGEMENT CLAORD ..... 04/15/2021 | SECURITIES LLC ... | 07/06/2021|CO .................. .. 27,880.000 | ..... 1,359,004 | ..... 1,771,718 ... 1,359,004 ... | [ e e L 412,714 ...... 412,714 ... 24650 |..............
039483102 ... | ARCHER DANIELS MIDLAND
ORD ... .. | 03/26/2021 | Various ............. 08/24/2021 | Various ............. .. 12,795,000 | ...... 734190 (...... 760,359 |...... 734190 .o | L e e e 26,169 | ....... 26,169 (......... 8,068 |..............
03990B101 ... | ARES MANAGEMENT CL A ORD] .. |07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..ovii, 10/27/2021 | SVCS CORP, ........ ... 3,360.000 |...... 2182721 ...... 279454 ...... 218272 . e e [ e 61,182 ....... 61,182(......... 1579
04247X102 ... | ARMSTRONG WORLD JP MORGAN
INDUSTRIESORD ............. 01/07/2021 | INSTINET ........... 02/17/2021| SECURITIESLLC ... |..... 480.000 ....... 37,8091 ....... 38,869 ....... 37809 (..o | [ e e L 1,060|......... 1,060 .o [
053015103 ... | AUTOMATIC DATA NATIONAL FINL
PROCESSINGORD ............ 03/02/2021 | INSTINET ........... 12/07/2021 | SVCS CORP, ....... |..... 480.000 | ....... 842711...... 112,860 | ....... BA271 | .o | [ e e 28591 ....... 2859 (......... 1339
053484101 ... | AVALONBAY COMMUNITIES JP MORGAN JP MORGAN
REITORD .........ccoevinnn. 02/17/2021| SECURITIES LLC ... | 04/15/2021 | SECURITIESLLC ... |...... 75.000....... 13,365 ....... 14,087 |....... 13,365 | oo e | [ e 7220, 7220, M9
05351W103 .. | AVANGRIDORD ............... 08/24/2021 | Not Available ........ 12/07/2021 | Various ............. .. 12,470.000 | ...... 667,558 | ...... 639,715(...... 867,558 ... | [ e e e (27,843)|...... (27,843)[......... 5784 |..............
064058100 ... | BANK OF NEW YORK MELLON
ORD ... 03/26/2021 | Various ............. 12/07/2021 | Various ............. .. 35,975,000 |..... 1,656,736 | ..... 1,712,013 ... 1,856,736 [ ..o | [ L e [ 55277 | ....... 55277 |....... 16,300 | ....oooveene
06417N103 ...| BANKOZKORD ............... 01/07/2021 | Not Available ........ 04/15/2021 | JP MORGAN
SECURITIESLLC ... |... 6,610.000...... 2333111...... 262,943 1...... 233311 o e e e [ e 29632 ....... 29632(......... 2957 ..o
075887109 ... | BECTON DICKINSON ORD ... 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 4,070.000|..... 1,0094111..... 1,017,692 ..... 1009411 .o | [ e e e 8281|......... 8281|......... 3378 ...
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084310101 ... | BERKELEY LIGHTSORD ...... 03/26/2021 | CITIGROUP GLOBAL
MARKETSINC. ..... 07/06/2021 | Various ............. .. 2,340.000...... 104,609 ...... 109618 ...... 104,609 ..o | L L e [ 5009(......... 5,009 . .ciiiiii [
09062X103 ... |BIOGENORD .................. 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..ovii, 10/27/2021 | SVCS CORP, ....... .. 2,300.000...... 788,800 ...... 633,548 |...... 788,800 ... | [ e e [ (155,252) | ..... (155252) | ..o [
09073M104 ...|BIOTECHNEORD ............. 03/26/2021 | Various ............. 07/06/2021 | MORGAN STANLEY
CO..ovv 705.000]...... 274010(...... 3197471 ... 274010 .o | L e [ e 457371 ....... 45737 |.......... 226 ...
099724106 ... | BORGWARNERORD .......... 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 8465000 (...... 360,838 |...... 385,553 |...... 360,838 ... | L e [ e 24715(....... 24715(......... 3630 ...,
101121101 ... | BOSTON PROPERTIES REIT CITIGROUP GLOBAL
ORD ..o, .. | 03/02/2021 | INSTINET ........... 03/26/2021 | MARKETS INC. ... |..... 145.000(....... 14586 ....... 15371 ....... 14586 | ..o [ e [ e 785|.......... 785 . o
110122108 ... | BRISTOL MYERS SQUIBB ORD 07/06/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... .. 22,100.000 |..... 1,409,487 | ..... 1,256,745 ..... 1,409,487
11135F101 ... |[BROADCOMORD ..............|.. 03/02/2021 | JP MORGAN MORGAN STANLEY
SECURITIESLLC ... [07/06/2021|CO .................|... 1,505.000 | ...... 726,070(...... 7118331 ...... 726,070
12468P104 ... [C3AICLAORD ................ 10/27/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 3,395.000]...... 175978 | ...... 108,731 ...... 175,978
12503M108 ... | CBOE GLOBAL MARKETS ORD 08/24/2021 | MORGAN STANLEY NATIONAL FINL
CO....ovvin, 12/07/2021 | SVCS CORP, ........ .. 1,250.000...... 153,49 |...... 163,708 | ...... 153,496
12541W209 .. | CH ROBINSON WORLDWIDE JP MORGAN
ORD ...oviviiiiiiiiii 02/17/2021| SECURITIES LLC ... | 12/07/2021 | Various ............. .. 3,080.000...... 275503 |...... 304,869 (...... 275,503
125896100 ... [ CMSENERGYORD ............ 01/07/2021 | INSTINET ........... 03/02/2021 | INSTINET ........... ... 3415000 ...... 199178 ...... 187,271 ...... 199,178
126117100 ... [ CNAFINANCIALORD ..... 02/17/2021 | Various 12/07/2021 | Various ............. . 29 980.000 |..... 1,283,793 |..... 1,328,066 | ..... 1,283,793
127097103 ... | CABOT OIL & GAS ORD 07/06/2021 | Various 08/24/2021 | NATIONAL FINL
SVCSCORP, ....... .. 3,690.000]....... 62,073|....... 54233 |....... 62,073
12769G100 ... | CAESARS ENTERTAINMENT MORGAN STANLEY NATIONAL FINL
ORD ....ooooviiiiii, 07/06/2021{CO .................. 12/07/2021 | SVCS CORP, ........ .. 1,590.000...... 157,452 ...... 143699 ...... 157,452
134429109 ... | CAMPBELL SOUP ORD ... 08/24/2021 | Various 10/27/2021 | Various .. 20415000 |...... 919,962 ...... 832,860 ...... 919,962
14149Y108 ... | CARDINAL HEALTH ORD 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..ovii, 10/27/2021 | SVCS CORP, ....... .. 12,720.000 | ...... 7224511 ...... 609,076 | ...... 722,451
143658300 ... [ CARNIVALORD ...............|.. 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 17975000 | ...... 431432]...... 359,120 ...... 431,432
149123101 ... | CATERPILLARORD ............ 03/26/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 3,615.000...... 7357391 ...... 7392171 ...... 735,739
150870103 ... | CELANESEORD ............... 03/26/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 8,265.000..... 1,211,636 | ..... 1,300,100 ..... 1,211,636
151358101 ... [ CENTENEORD ................ 01/07/2021 | INSTINET ........... 02/17/2021 | JP MORGAN
SECURITIESLLC ... |... 4,340.000...... 300,433 (...... 254390 (...... 300,433
15189T107 ... | CENTERPOINT ENERGY ORD . | .. [01/07/2021 [ INSTINET ........... 02/17/2021 | JP MORGAN
SECURITIESLLC ... .. 11,395.000 | ...... 241255(...... 2435011...... 241255 | .. e L e [ 2246 |......... 2246 |......... 1823 ..
15912K100 ... | CHANGE HEALTHCARE ORD .. | .. |03/26/2021 | CITIGROUP GLOBAL NATIONAL FINL
MARKETS INC. ..... 08/24/2021| SVCS CORP, ....... .. 1,590.000....... 359601....... 34,551 |....... 35,960 ..o | [ L e (1,409) | ....... (1409) ..o
15961R105 ... | CHARGEPOINT HOLDINGS, INCJ .. |08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 4475.000]....... 99,623 |....... 98,692....... 99,623 [ ... | [ e e e 931) ..o O31) | e [
163092109 ... [CHEGGORD .................. 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO...oovvii, 10/27/2021 | SVCS CORP, ........ .. 1,780.000...... 153,006 | ...... 115580 | ...... 153,008 [ ..o | L L e [ (37,426) | ...... (B7,426) [ .....cooovie |
163851108 ... | CHEMOURSORD .............. 07/06/2021 MORGAN STANLEY
.................. 08/24/2021 | Not Available ........|.....235.000 |......... 8,043 | .........7,888|.........8043 | .........oooo [ | [ e e [ (18D [ (18B) | B9
169905106 ... [ CHOICE HOTELS
INTERNATIONALORD .......... . [03/02/2021 | INSTINET ........... 07/06/2021 | Various ............. |..... 730.000]....... 77528 ....... 85986 |....... TTH28 | .o | [ e e e 8459 |......... 8459 |.......... M3
172062101 ... | CINCINNATI FINANCIAL ORD .. | .. |08/24/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 10/27/2021 | SVCS CORP, ........ .. 3,145000...... 388,044 |...... 385212(...... 388,044 ... | L e [ e (2832)(....... (2832)[......... 1981 ...
172967424 ... | CITIGROUPORD .............. 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..ovii, 12/07/2021 | SVCS CORP, ........ .. 14,640.000 |...... 988,831(...... 920,807 |...... 988,831 ... | [ e e L (68,024) |...... (68,024)....... 2299 | ...
174610105 ... | CITIZENS FINANCIAL GROUP
ORD ... 01/07/2021 | INSTINET ........... 08/24/2021 | Various ............. .. 24610000 |...... 991,200 ..... 1,075,568 | ...... 991,200 ..o | L e [ e 84,368 |....... 84,368 | ....... 23973 | ...
185899101 ... [ CLEVELAND CLIFFSORD ..... 08/24/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ........ .. 1,555.000(....... 38516 ....... 35684 |....... 38516 ..o | e L L [ (2832)|....... (2832) .o [
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189054109 ... [ CLOROXORD ................. .. | 07/06/2021 | Various ............. 10/27/2021 | Various ............. ...9,290.000 |..... 1,749,369 | ... 1,587,819 ..... 1,749,369 [ ..o | [ e e e (161,551) | ..... (161,551) | ....... 13,657 | ..o
194162103 ... | COLGATE PALMOLIVE ORD ... | .. [07/06/2021 | Various ............. 08/24/2021 | Various ............. .. 15,870.000 | ..... 1,297,256 | ..... 1,208,939 ..... 1,297,256 | ... | [ e e L (88,317)|...... (88317)[......... TA64 .
198516106 ... | COLUMBIA SPORTSWEAR ORD| .. |02/17/2021 | JP MORGAN
SECURITIES LLC ... [03/02/2021 | INSTINET ...........{..... 260.000]....... 26,070 ....... 26871 ....... 26,070 (..o | e L e 802|.......... 802|. .o [
205887102 ... | CONAGRABRANDSORD ...... 07/06/2021 | MORGAN STANLEY
CO..ovii, 08/24/2021 | Not Available ........ .. 27,285.000 |...... 941,956 |...... 929,139 (...... 941,956 ..o | [ e [ L (12,817)|...... (12817) [ ......... 8530 [..............
209115104 ... | CONSOLIDATED EDISON ORD 04/15/2021 | Various ............. 08/24/2021 | Various ............. .. 54,460.000 | ..... 3,891,971 ... 3871,245|..... 3891971 | .o [ e e e (20,727) | ...... (20,727) | ....... 50,538 |........oiin
21036P108 ... | CONSTELLATION BRANDS CL
AORD .......ooiiiiiiin 01/07/2021 | INSTINET ........... 03/02/2021 | INSTINET ........... ... 1,565.000...... 360,675(...... 3419411 ...... 360,675 (... | [ e [ L (18,734) | ...... (18,734) [ ......... 174
219350105 ... | CORNINGORD ................ 08/24/2021 | Various ............. 10/27/2021 | Various ............. .. 61,215000 | ..... 2,482,456 | ..... 22994791 ..... 2482456 | ... [ e [ e e (182977) | ..... (182977)|....... 18443 ..............
22788C105 ... | CROWDSTRIKE HOLDINGS CL MORGAN STANLEY
AORD ........ccceviiiiin 03/26/2021 | Various ............. 07/06/2021{CO ..........ovvnnn ... 1,390.000 |...... 296,104 |...... 366,986 |...... 296,104 ... | L e [ e 70,8821 ....... 70,882 (.o |
233331107 ... | DTEENERGYORD ............ 08/24/2021| Various ............. 10/27/2021 | Various ............. .. 23445000 |..... 2,600,281 ..... 2,710,630 ..... 2,600,281 | ..o [ e e e 110,349 ...... 110,349 ....... 25106 |......c.ennn
243537107 ... | DECKERS OUTDOORORD ... 10/04/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... |..... 485000 |...... 189,391 ...... 196,427 |...... 189,391 [ oo | L e e e 7036|......... 7036 | oo [
244199105 ... |DEEREORD ................... 03/02/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO..oviiin, .. 1,240.000...... 437,320 ...... 432,172 ...... 437,320 | oo [ e [ e e (5,148) | ....... (5,148)[......... 2232 ...
24906P109 ... | DENTSPLY SIRONAORD ...... 08/24/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... .. 3,030.000...... 183571 ...... 170,327 | ...... 183571 [ oo | L e e [ (13,245) | ...... (13,245) [ .......... 333
25470F302 ... | DISCOVERY SRSCORD ...... 03/26/2021 | CITIGROUP GLOBAL JP MORGAN
MARKETS INC. ..... 04/15/2021 | SECURITIESLLC ... |... 3515.000 |...... 137,602 ...... 115249 | ...... 137,602 (oo | e e e e (22,354) | ...... (22,354) [ .o
256746108 ... | DOLLARTREEORD ........... 10/04/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 10/27/2021 | SVCS CORP, ........ ... 1,825000...... 179964 | ...... 188,769 | ...... 179964 oo | e e e [ 8806 |......... 8806 |.....coovvves [
25746U109 ... | DOMINION ENERGY ORD ...... 08/24/2021 | Various ............. 12/07/2021 | Various ............. .. 50,230.000 |..... 3,745,657 |..... 3,780,899 ..... 3745657 | .o e L e e e 35242 ....... 35242 ....... 78126 | ..............
25809K105 ... | DOORDASHCLAORD ........ 08/24/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... |..... 200.000 |....... 37,401 | ....... 32691 [....... 37,101 | .o e L e [ e 4410)|....... @A0) [
264120106 ... | DUCK CREEKTECHORD ...... 10/04/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCS CORP, ... 3925000 ...... 169,803 |...... 115540 |...... 169,803 |........ccoov [ vevrviniviis [ o e e (54,263) | ...... (54,263)
26441C204 ... | DUKE ENERGY ORD ... 04/15/2021 | Various ............. 08/24/2021 | Various ............. .. 24,750.000 |.....2,300,650 | .....2,445987 | .....2,300,650 | .........coooo | oeoriiiiiiii [ L e e 145337 ...... 145,337
268150109 ... | DYNATRACEORD ............. 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO...ooviiin, 12/07/2021 | SVCS CORP, ....... ... 5550.000 |...... 338611 |...... 348,466 |...... 338611 |........ooooo [ [ L L e [ 9,855 |......... 9,855 | ... [
268841109 ... |EQTORD ..........oevnnns 10/27/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... ...3985.000 |....... 88194 |....... 81879 |....... 88194 | ... [ e [ e 6,315) | ....... B,315) [ oo
26884U109 ... | EPR PROPERTIES REIT ORD .. | .. |03/26/2021| Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 3465000 |...... 159,732 ...... 172,105 ...... 159,732 o | e e [ 12,373 ...
277432100 ... | EASTMAN CHEMICAL ORD ....|.. |08/24/2021| Various ............. 12/07/2021 | Various ............. .. 22,840.000 |..... 2,561,130 ..... 2,589,338 ..... 2,561,130 | oo e e [ e e 28,208 .......
278265103 ... | EATON VANCE COM NON VTG
ORD ..o .. | 01/07/2021 | INSTINET ........... 03/02/2021 | Unknown ............[..... 950.000....... 68475(....... 69,445|....... BBATS ..o | [ e e 970 |.......... 970 |.......... 356 ...
281020107 ... | EDISON INTERNATIONAL ORD 03/26/2021 | Various ............. 07/06/2021 | MORGAN STANLEY
CO ..o 8,695.000...... 489,009 ...... 496,356 | ...... 489,009 | ..o [ e L L e e T34 T34T|....... 1M521 .
28414H103 ... | ELANCO ANIMAL HEALTH ORD | .. |03/26/2021 | CITIGROUP GLOBAL JP MORGAN
MARKETS INC. ..... 04/15/2021 | SECURITIESLLC ... |... 1,500.000 |....... 41851]....... 453381 ....... 4851 | [ e e e 3487 |......... 3487 |
285512109 ... | ELECTRONICARTSORD ...... 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 2,300.000...... 328,8011...... 290,137 (...... 328801 ..o e [ e [ L (38,664) |...... (38,664) [.......... M.
28618M106 ...| ELEMENT SOLUTIONS ORD ... | .. |02/17/2021| Various ............. 04/15/2021 | JP MORGAN
SECURITIESLLC ... |... 2,575.000....... 48713 1....... 50,083 (....... ABT13 | [ e e e 1371 .. 1371 129,
29364G103 ...| ENTERGYORD ................ 07/06/2021 | Various ............. 08/24/2021 | Various ............. .. 22595000 |..... 2,228,146 |..... 2,269,227 |..... 2228146 | ... e e [ e e 41,080]....... 41,080]....... 21465|..............
29476L107 ... | EQUITY RESIDENTIAL REIT CITIGROUP GLOBAL
ORD ... .. | 03/02/2021 | INSTINET ........... 03/26/2021 | MARKETS INC. ... ... 1,095.000]....... 73,087 (....... 79,344 | ....... 73,087 oo | [ e e e 6,257 |......... 6,257 |.......... 660, ...t
29530P102 ... | ERIE INDEMNITY CLAORD ... 07/06/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 1,150.000 |...... 223816(...... 223741 1...... 223816 ..o | L e [ e 75) ). 5. 1573
30034W106 .. |EVERGYORD ................. 03/02/2021 | INSTINET ........... 08/24/2021 | NATIONAL FINL
SVCSCORP, ....... ... 5335.000]...... 285815(...... 365,326 |...... 285815 (..o | L e e e 79510 ....... 79510(......... 8563 [..............
30040W108 .. | EVERSOURCE ENERGY ORD . 03/02/2021 | INSTINET ........... 08/24/2021 | NATIONAL FINL
SVCSCORP, ....... ..12,285.000 |...... 990,009 ..... 1114229 ...... 990,009 ... | [ e [ L 124220 ...... 124220 ....... 14803 ..............
30063P105 ... | EXACT SCIENCESORD ....... 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ...2,060.000 |...... 2314721 ...... 185515 ...... U472 e e e e (45,957) | ...... (45,957) [ ..o |
30161N101 ... [EXELONORD .................. 03/02/2021 | INSTINET ........... 08/24/2021 | Various ............. .. 45760.000 |..... 1,847,587 | ..... 2,121,782 ..... 1847587 ... | e 2741941 ...... 274194 ....... 33,823 |..............
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30161Q104 ... | EXELIXISORD ................. 07/06/2021 | Various ............. 08/24/2021 | Various ............. .. 2,150.000....... 44405]....... 445161 ....... 44405 . oo e L e [ e M M
30212P303 ... | EXPEDIAGROUPORD ........ 04/15/2021 | JP MORGAN MORGAN STANLEY
SECURITIESLLC ... [07/06/2021{CO ..................|.. .1,290.000...... 2206001 ...... 2134191...... 220,600
302257102 ... | EXTRA SPACE STORAGE REIT NATIONAL FINL NATIONAL FINL
ORD ... 08/24/2021| SVCS CORP, ....... 12/07/2021 | SVCS CORP, ... 1430000 |...... 253626 |...... 298,435(...... 253,626
302445101 ... | FLIR SYSTEMS ORD ... 03/02/2021 | INSTINET ........... 05/17/2021 | Unknown ... N 520.000]....... 28,056 |....... 30459 (....... 28,056
302491303 ... |FMCORD .............. .. | 08/24/2021 | Various ............. 10/27/2021 | Various ............. .. 3,405.000...... 322,858 |...... 317215 ...... 322,858
31188V100 ... | FASTLYCLAORD ............. .. | 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..ovviii, 10/27/2021 | SVCS CORP, ........ .. 4,685.000]...... 266,539 |...... 232,99 1...... 266,539
311900104 ... | FASTENALORD ............... 01/07/2021 | INSTINET ........... 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... .. 12,495,000 |...... 618,163 |...... 689,959 |...... 618,163
31428X106 ... | FEDEXORD ................... 03/02/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... |..... 800.000|...... 208,651 1...... 190,517 | ...... 208,651
31620M106 .. .| FIDELITY NATIONAL NATIONAL FINL
INFORMATN SVCSORD ........ . [10/27/2021 | Various ............. 12/07/2021 | SVCS CORP, ....... ... 7995000 ...... 993,498 |...... 855,037 |...... 993,498
316773100 ... | FIFTH THIRD BANCORP ORD .. | .. | 03/02/2021 | INSTINET 07/06/2021 | MORGAN STANLEY
CO . ovvvvii] s 28,490.000 | ..... 1,030,552 ..... 1,063,914 | ..... 1,030,552
320517105 ... | FIRSTHORIZONORD .......... .. | 08/24/2021 | Various ............. 12/07/2021 | Various ....... . 143,165.000 | ..... 2315093 |..... 2,386,205 ..... 2,315,093 ....
32051X108 ... | FIRST HAWAIIAN ORD ... 07/06/2021 | Various ... 08/24/2021 | Various ....... .. 26,130.000 |...... 685524 |...... 731890 ...... 685,524 | ....
336433107 ... | FIRST SOLARORD ....... 07/06/2021 | Various ............. 08/24/2021 | Various ............. |..... 615.000]....... 62,893 |....... 50,006 ....... 62,893
337738108 ... | FISERVORD .................. 02/17/2021 | JP MORGAN
SECURITIES LLC ... [03/02/2021 | INSTINET ...........|...... 75.000......... 8341 |......... 8716 |......... 8,341
34354P105 ... | FLOWSERVEORD ............. 03/02/2021 | INSTINET ........... 03/26/2021 | CITIGROUP GLOBAL
MARKETS INC. ..... ... 2,150.000]....... 81,501 ....... 84,001(....... 81,501
35137L105 ... |[FOXCLAORD ................ 02/17/2021 | JP MORGAN
SECURITIESLLC ... [04/15/2021 | Various ............. ... 4,095000]...... 130580 ...... 155127 ...... 130,580
364760108 ... |GAPORD ................eee 02/17/2021 | JP MORGAN NATIONAL FINL
SECURITIES LLC ... |10/27/2021| SVCS CORP, ... 2,665.000]....... 60,878 ....... 59,229 ....... 60,878
369604103 ... | GENERAL ELECTRICORD ..... 03/26/2021 | Various ........ 08/02/2021 | Unknown ............ .60,915.000...... 760,013 |...... 760,013 |...... 760,013
370334104 ... | GENERALMILLSORD ......... 01/07/2021 | INSTINET 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... ... 4465000 ]...... 259,963 |...... 273,692(...... 259,963
371901109 ... | GENTEXORD ................. 03/26/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... .. 11,265.000 | ...... 400,460 ...... 397,898 ...... 400,460
375558103 ... | GILEAD SCIENCESORD ....... 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 43,990.000 |..... 2,988,867 |..... 3,063,756 | ..... 2,988,867
37940X102 ... | GLOBAL PAYMENTSORD ..... 10/27/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... ... 1,560.000 |...... 2248471 ...... 202,435(...... 224,847
380237107 ... | GODADDY CLAORD .......... .. | 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO...oovii, 08/24/2021| SVCSCORP, ....... |..... 340.000]....... 30,289 ....... 24822 ....... 30,289
382865103 ... | GORES HOLDINGS IV, INC. ... | .. | 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO.oviiin, 08/24/2021| SVCS CORP, ....... .. 5530.000]....... 447911 ... 41153 ....... 44791
400110102 ... | GRUBHUBORD ................[.. 04/15/2021 | JP MORGAN
SECURITIESLLC ... |06/15/2021 | Unknown ............[..... 505.000]....... 36,748 | ....... 36,748 | ....... 36,748 ..o | [ e e e e [ e
40412C101 ... | HCAHEALTHCAREORD ....... 03/02/2021 | Various ............. 07/06/2021 | MORGAN STANLEY
CO ..o 1,470.000|...... 260,681 1...... 313,708 ...... 260,681 ..o | L e [ e 53,027 |....... 53,027 |......... 1411
410345102 ... | HANESBRANDSORD ........... 02/17/2021 | JP MORGAN
SECURITIESLLC ... |07/06/2021| Various ............. .. 4,045000]....... 71937 ....... 76,609 ....... TRO3T oo | [ e e e 4672(......... 4672(.......... 932 ...
412822108 ... | HARLEY DAVIDSONORD ...... 08/24/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 10/27/2021 | SVCS CORP, ....... ..1,200.000....... 483721 ....... 45608|....... 8372 .o [ e e e e (2,764)|....... (2,764)(.......... 180 ..o
418056107 ... |HASBROORD ................. 02/17/2021 | JP MORGAN NATIONAL FINL
SECURITIESLLC ... |08/24/2021| SVCS CORP, ....... ... 3035000 (...... 2742221 ...... 296,389 |...... 274222 ..o e e [ e 22,167 |....... 22167 [......... 4128 (...
423452101 ... | HELMERICH AND PAYNE ORD .| .. |03/02/2021 | INSTINET ........... 04/15/2021 | Various ............. |..... 410.000 | ....... 12,003]....... 10,891 ....... 12,003 | oo [ e [ e 1112 f....... (T2 |
427866108 ... | HERSHEY FOODSORD ........ 01/07/2021 | INSTINET ........... 02/17/2021 | JP MORGAN
SECURITIESLLC ... |... 1,020.000...... 154544 | ...... 154,677 |...... 154544 | oo e e e [ 133 ). 133
437076102 ... | HOME DEPOTORD ............ .. | 02/17/2021 | JP MORGAN MORGAN STANLEY
SECURITIESLLC ... [07/06/2021{CO ..........covvei|oennn 540.000]...... 151,193 | ...... 172282 ...... 151193 [ o | [ e e [ 21,089 ....... 21,089 ......... 1782 .o
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438516106 ... | HONEYWELL INTERNATIONAL NATIONAL FINL
ORD ..o, 01/07/2021 | INSTINET ........... 12/07/2021 | SVCS CORP, ....... ... 4,105.000 |...... 873520 ...... 850,334 |...... 873520 ..o | [ e [ L (23,186) | ...... (23,186) | ....... 15476 | ...
444859102 ... |HUMANAORD ................. 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... |..... 800.000|...... 353,288 |...... 346,404 | ...... 353,288 ... | L e [ e (6,884)|....... 6,884).......... 560 ...t
446150104 ... | HUNTINGTON BANCSHARES NATIONAL FINL
ORD ..o .. | 03/02/2021 | Various ............. 12/07/2021 | SVCS CORP, ........ .. 65,180.000 | ..... 1,016,952 | ..... 1,009,438 | ..... 1,016,952 ..o | [ L e [ (7514)|....... (7514)....... 29331 ..
446413106 ... | HUNTINGTON INGALLS
INDUSTRIES ORD ... 01/07/2021 | INSTINET ........... 03/02/2021 | Various ............. .. 1,040.000...... 177,180 ...... 186,067 | ...... 77480 oo | L L e [ 8887 |......... 8887 .......... 650 . ..ot
447011107 ... | HUNTSMANORD .............. 02/17/2021 | JP MORGAN MORGAN STANLEY
SECURITIESLLC ... [07/06/2021{CO .................. .. 4,840.000]...... 137,689 ...... 127,13 ... 137,689 (.o | e e e [ (10,576) | ...... (10,576) | ......... 1694 ...
44891N208 ... | IAC INTERACTIVEORD ........ 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO ..o, 12/07/2021 | SVCS CORP, ........ .. 2,050.000...... 305,133 |...... 276,742 ...... 305,133 .o | L e e e (28,390) | ...... (28,390) [ ... |
44980X109 ... | IPGPHOTONICSORD ......... 03/02/2021 | INSTINET ........... 03/26/2021 | CITIGROUP GLOBAL
MARKETSINC. ..... |...... 55.000....... 12519]....... 11,300 ....... 12519 | o e e [ e e (1,219 |....... (1219) .o
452308109 ... | ILLINOISTOOLORD ........... 08/24/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... ... 7,070,000 |..... 14858291 ..... 1,577,9211..... 1485829 ..o | [ e e [ 92,002(....... 92,002(....... 19227
45687V106 ... | INGERSOLLRANDORD ....... 03/02/2021 | Not Available ........ 03/26/2021 | CITIGROUP GLOBAL
MARKETSINC. ..... |..... 475000 |....... 22,306 ....... 23425(....... 22306 ... | [ e e e 1119 ... T
459200101 ... | INTERNATIONAL BUSINESS NATIONAL FINL
MACHINESORD ............... . [ 11/04/2021 | Various ............. 12/07/2021 | SVCS CORP, ....... .. 54,470.000 | ..... 7,106,385 ..... 6,940,492 ..... 7,906,385 | ..o e L e e (165,893) | ..... (165,893) | ...... 137,310 [ oo
460146103 ... | INTERNATIONAL PAPER ORD . | .. |04/15/2021| Various ............. 10/01/2021 | Unknown ............ ..21,225000 | ..... 1,167,010 ..... 1,167,010 ..... TA67,010 .o | [ e e L [ 25863 |........cc.nn
469814107 ... | JACOBS ENGINEERING JP MORGAN JP MORGAN
GROUPORD .................. 02/17/2021| SECURITIES LLC ... | 04/15/2021 | SECURITIESLLC ... |..... 370.000]....... 412981 ....... 49,100 ....... 41298 | .o e e e e 7802(......... 7802l 8|
470741105 ... | JAMF HOLDINGORD ........... 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO....ovvviin, 12/07/2021 | SVCS CORP, ....... ... 1,205.000]....... 4M4.212)....... 38279 ....... A212 [ e e e (2933)|....... (2933) .o
477143101 ... | JETBLUE ARWAYSORD ...... 02/17/2021 | JP MORGAN MORGAN STANLEY
SECURITIESLLC ... [07/06/2021{CO .................. ... 6495000 ]...... 109,193 | ...... 108,114 | ...... 109,193 oo | L L e [ (1,079)|....... (1079) oo |
482147305 ... | JUST EAT TAKEAWAY COM NV JP MORGAN
SPONSOADR ................. C | 06/15/2021 | SECURITIES LLC ... | 07/06/2021 | Various ............. ... 1694275 ... 36,748 | ....... 31,044 |....... 36,748 ..o | [ e e (5,704) | ....... (5,704) [ ..o
485170302 ... | KANSAS CITY SOUTHERN ORD | .. |02/17/2021| Various ............. 12/14/2021 | Unknown ............|..... 590.000...... 124,067 | ...... 176,518 ...... 124,067 [ oo | L L [ 52452 |....... 52452 (.......... 956 ...t
49271V100 ... | KEURIG DR PEPPERORD ..... .. | 08/24/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... .. 24,005.000 |...... 839,515(...... 821,466 |...... 839515 ..o | [ e e e (18,049) | ...... (18,049) [ ......... 4501 (...........es
493267108 ... |KEYCORPORD ................ 02/17/2021 | JP MORGAN NATIONAL FINL
SECURITIESLLC ... [12/07/2021| SVCS CORP, ....... ..20,965.000 |...... 412,707 | ...... 486,532 ...... 42707 | oo [ e [ e e 73826 |....... 73826 |....... 15724 ...
49427F108 ... | KILROY REALTY REITORD ....|.. [01/07/2021 | INSTINET ........... 04/15/2021 | JP MORGAN
SECURITIESLLC ... |..... 545000 ....... 30577 ....... 36442 ....... 30577 oo | [ e e e 5865(......... 5865|.......... 23|
494368103 ... | KIMBERLY CLARKORD ........|.. 08/24/2021 | Various ............. 12/07/2021 | Various ............. .. 21,875.000 | ..... 2,907,350 | ..... 2,981,690 ..... 2,907,350 | ..o e | [ e e 74341 ....... 74341 ....... 42380 (...
494568101 ... | KINDER MORGAN CLP ORD ...|.. |03/02/2021 | INSTINET ........... 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ...2,700.000....... 40865|....... 43813]....... 40,865 ... e [ e L 2948 |......... 2948 |......... 2187 (..
500255104 ... [KOHL'SORD ................... .. | 01/07/2021 | INSTINET ........... 03/02/2021 | Various ............. ... 1,335.000]....... 55,967 | ....... 66,948 |....... 55,967 [ ..o | [ e [ 10,981]....... 10,981 | ..o [
500754106 ... | KRAFTHEINZORD ............ 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 20545000 |...... 758/435(...... 708,943 1...... 758435 ..o e [ e e (49,492) |...... (49492 ....... 24960 |..............
501044101 ... |[KROGERORD ................. 01/07/2021 | INSTINET ........... 03/02/2021 | INSTINET ........... ... 6,750.000 |...... 216,215(...... 220,200 ...... 216215 | .o e L e [ e 3985(......... 3985(......... 1215
50155Q100 ... | KYNDRYL HOLDINGS ORD .... 11/04/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 5,604.000...... 157,790 | ...... 107,187 | ...... 157,790 [ oo | e e e [ (50,603) | ...... (50,603) [ ... |
502431109 ... | L3HARRIS TECHNOLOGIES NATIONAL FINL NATIONAL FINL
ORD ...ooviiiiiiiii .. | 08/24/2021| SVCS CORP, ....... 12/07/2021 | SVCS CORP, ....... .. 2,160.000 | ...... 504,179 ...... 463,700 ...... 504179 .o e L e e e (40479) | ...... (40479) [ ......... 4406 (..............
517834107 ... | LAS VEGAS SANDSORD ....... 03/26/2021 | Various ............. 07/06/2021 | MORGAN STANLEY
CO ..o 2,790.000 | ...... 170218 ...... 144,468 | ...... 170218 [ oo | e e e e (25,750) | ...... (25,750) [ ..o |
525327102 ... | LEIDOS HOLDINGS ORD .......|.. 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 1,655.000...... 143,008 ...... 139,665 ...... 143,008 oo | L L e [ (3,434)(....... (3,434)[......... 1444 ...
52567D107 ... | LEMONADEORD .............. 07/06/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... |..... 765.000|....... 73914 |....... 54,012 ....... T34 | [ e e e (19,902) | ...... (19,902) [ ..o |
526057104 ... | LENNARCLAORD ............ .. | 03/26/2021 | CITIGROUP GLOBAL
MARKETS INC. ..... 07/06/2021 | Various ............. .. 1,905.000...... 194,406 | ...... 192,329 ...... 194,406 ..o | L L e [ (2077)|....... 077) | .......... 613 .
530307305 ... | LIBERTY BROADBAND SRS C
ORD ..o 01/07/2021 | INSTINET ........... 03/02/2021 | Various ............. .. 1,930.000]...... 295013]...... 292,628 |...... 295013 ... | L e L L (2,385) | ....... (2,385) | ..o [
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533900106 ... | LINCOLN ELECTRIC HOLDINGS MORGAN STANLEY
ORD ..o, 03/26/2021 | Various ............. 07/06/2021{CO ... e 2,940.000 ...... 353,668 |...... 392571 ...... 353,668 ... | L e [ e 38,903 (....... 38,903 (......... 2999 (...
536797103 ... | LITHIAMOTORS ORD .......... 08/24/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... |..... 405.000 | ...... 137,960 ...... 118,748 | ...... 137,960 oo | e e e [ (19,212) | ...... (19212) [ .......... 1“2
553498106 ... | MSASAFETYORD ............. 01/07/2021 | INSTINET ........... 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... |..... 230.000]....... 35903 |....... 34205(....... 35903 (... | e L e (1,698)|....... (1,698)[.......... 403 (...
553530106 ... | MSC INDUSTRIALCLAORD ...|.. | 08/24/2021| Various ............. 12/07/2021 | UBS SECURITIES
LLC ..o . 11,460.000 | ...... 993,526 |...... 947,420(...... 993,526 ... | [ e [ L (46,106) | ...... (46,106) | ....... 19575 .ot
562662106 ... | MANDIANTORD ............... 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 6,540.000...... 146,320 ...... 112,853 | ...... 146,320 [ ..o | e e e e (33,467) |...... (33467) ..o |
562750109 ... | MANHATTAN ASSOCIATES ORD .. | 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO.oviiin, 12/07/2021 | SVCSCORP, ....... |..... 245000 ]....... 36,339 ....... 37,727 ... 36,339 .o | [ e e e 1,388|......... 1388 .o [
571903202 ... | MARRIOTT INTERNATIONAL CL JP MORGAN MORGAN STANLEY
AORD ............... 02/17/2021| SECURITIES LLC ... |07/06/2021 | CO ..............cooifoennnn. 5000 (.......... 657 |.......... 700).......... B57 | i [ e e e 430 A3
579063108 ... | MCAFEE CL A ORD 08/24/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... .. 6,700.000...... 186,889 ...... 144,033 | ...... 186,889 [ ..o | L e e [ (42,857)|...... (42,857)
584021109 ... | MEDALLIAORD ................ 07/06/2021 | MORGAN STANLEY CORPORATE
CO..ooii, 10/29/2021 | REORGANIZATIONS | ... 6,650.000 |...... 223679(...... 226,100 ...... 223879 ..o e L e [ e 2421 ... 2,421
58933Y105 ... | MERCK&CO.INC. ............. .. | 08/24/2021 | Various ... 12/07/2021 | Various ............. .121,763.000 |.....9,323430|.....8,888,335|.....9,323430 | ........ocoov | oiiiii [ L L e (435,095) | ..... (435,095) | ... X
59156R108 ... | METLIFEORD ................. .. | 07/06/2021 | Various ............. 08/24/2021 | Various ............. .. 26,160.000 |.....1,395995..... 1,586,844 | .....1,395995 | ..........oo. oo | [ e 190,849 ...... 190,849 ....... 10171 o
620076307 ... | MOTOROLA SOLUTIONS ORD . | .. |02/17/2021| JP MORGAN JP MORGAN
SECURITIESLLC ... |04/15/2021| SECURITIESLLC ... |..... 210.000]....... 38,167 | ....... 39,553 ....... 38167 .o | [ L e e 1,386|......... 1386 .......... 49|,
62955J103 ... [INOVORD .........ooovovinnnn 03/02/2021 | INSTINET ........... 03/26/2021 | CITIGROUP GLOBAL
MARKETS INC. ..... .. 1,260.000....... 192501 ....... 17431 ....... 19,250 | v [ e [ e (1,818)|....... (1818) [ oo i
632307104 ... [NATERAORD ..................|.. 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..ooii, 12/07/2021 | SVCS CORP, ........ .. 1,325.000...... 155278 | ...... 127979 ... 185278 oo | e e e [ (27,299) |...... (27,299)
636180101 ... | NATL FUEL GAS ORD .. 08/24/2021 | Various ... 10/27/2021 | Various .. 14195000 | ...... 698,354 |...... 790,382 ...... 698,354 | ... | L e [ e 92,028 ....... 92,028 | ...
639470107 ...|NCINOORD ................... 03/02/2021 | Various 07/06/2021 | Various .. 1,395.000...... 100,391 | ....... 91,566 |...... 100,391 [ oo | L L e [ (8,825)|....... (8,825)
648287201 ... | NEW RESIDENTIAL MORGAN STANLEY
INVESTMENT REITORD ....... 03/02/2021 | INSTINET ........... 07/06/2021{CO ..........ocovi] o 8,725.000....... 92488 |....... 89,687 |....... 92488 | ... | [ e e (2,800) | ....... (2,800)
649445103 ... | NEW YORK COMMUNITY MORGAN STANLEY NATIONAL FINL
BANCORPORD ................ 07/06/2021{CO ... 08/24/2021| SVCS CORP, .. 12,370,000 | ...... 136,556 | ...... 153,798 | ...... 136,556 [ ..o e [ L e [ 17,242 ....... 17,242
651229106 ... | NEWELL BRANDS ORD ... 08/24/2021 | Various ... 12/07/2021 | Various ....... .. 44375000 |..... 1,117,257 | ... 1,030,965 ..... L7257 [ | [ e e e (86,292) |...... (86,292)
65339F101 ... | NEXTERA ENERGY ORD . 08/24/2021 | Various ... 12/07/2021 | Various ....... ..32,135.000 | ..... 2,631,151 ..... 2,689,620 ..... 2631151 | [ e [ e e 58470 ....... 58,470
65473P105 ... | NISOURCEORD .......... 07/06/2021 | Various ... 08/24/2021 | Various ....... .. 88,770.000 | ..... 2,041,121 ... 2,084,401 ..... 2041121 | e e [ e e 43280]....... 43,280
655664100 ... | NORDSTROM ORD .. | 03/26/2021 | Various 04/15/2021 | Various ............. .. 2315.000]....... 84,463 |....... 83,583 |....... 84463 [ ... | [ e e e 881)]......... (881)
666807102 ... | NORTHROP GRUMMAN ORD .. | .. | 08/24/2021| NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... .. 2,690.000]...... 976,826 |...... 975569 |...... 976,826 ... | [ e [ e (1,257) | ....... (1,257)
67020Y100 ... | NUANCE COMMUNICATIONS JP MORGAN NATIONAL FINL
ORD ..ot 04/15/2021 | SECURITIES LLC ... |12/07/2021| SVCS CORP, ....... .. 2,145000...... 113646 ...... 117,588 | ...... 3646 oo | L L e [ 3942|......... 3942
670346105 ... INUCORORD .................. 02/17/2021 | JP MORGAN JP MORGAN
SECURITIESLLC ... |04/15/2021| SECURITIESLLC ... |... 7,380.000 | ...... 4234491 ...... 582,692(...... 423449 o e [ e 159,243 | ...... 159,243 | ......... 2989 (...l
670837103 ... | OGEENERGYORD ............ 03/26/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... .. 61,700.000 | ..... 1,883,589 ..... 2,106,890 | ..... 1,883,589 [ ..o | [ e e L 2233011...... 2233011 ....... 74966 | ..............
67181A107 ... | OAK STREETHEALTHORD ....|.. |10/04/2021| Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 22700001 ....... 94,168 | ....... 72979 ....... 94168 | ... | [ e L e (21,189) | ...... 1189 [ .o |
683712103 ... | OPENDOOR TECHNOLOGIES NATIONAL FINL
ORD ...oovviiiiiiiii 10/27/2021 | Various ............. 12/07/2021 | SVCS CORP, ....... ... 7,530,000 ...... 146,777 | ...... 115,788 | ...... BTTT | oo | L e e [ (30,989) | ...... (30,989) [ ..o |
686221106 ... | ORGANONORD ............... 08/24/2021 | Various ............. 12/07/2021 | Various ............. .. 5718300 ...... 193422 ...... 170,160 | ...... 193422 oo | e e e [ (23,262) | ...... (23,262) | ......... 1071
68629Y103 ... | ORION OFFICEREITORD ..... 11/18/2021 | CORPORATE ACTION 12/07/2021 | UBS SECURITIES
AAAAAAAAAAAAAAAAA . 1,318600 [ ....... 23577 [....... 24287 |....... 23577 oo | L e e e T0 T
69007J106 ... | OUTFRONT MEDIAORD ....... 03/02/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
.................. .. 2455000 (....... 51,501 [....... 59,826 ....... 51501 | ..o | e L [ 8324 8324
69331C108 ...|PG&EORD .................... 03/26/2021 | CITIGROUP GLOBAL JP MORGAN
MARKETS INC. ..... 04/15/2021 | SECURITIESLLC ... |... 3,780.000 |....... 45195 ....... 44564 ....... 45195 . [ e e e 631)]......... B31) ] e [
693475105 ... | PNC FINANCIAL SERVICES
GROUPORD .................. 07/06/2021 | Various ............. 08/24/2021 | Various ............. .. 14,155,000 | ..... 2,388,883 ..... 2,528,072 ]..... 2,388,883 | ... [ e L e 139,189 ...... 139,189 ....... 27900 |..............
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693506107 ... | PPG INDUSTRIESORD ........ 04/15/2021 | Various ............. 08/24/2021 | Various ............. ... 3,680.000(...... 555,168 | ...... 530,098 ...... 555,168 ... | [ e [ e (25,070) | ...... (25,070) | ......... 2309 (...
693517106 ... |PPLORD .............ccoeeen 03/02/2021 | Various ............. 07/06/2021 | MORGAN STANLEY
CO..oovii, . 122,415,000 | ..... 3,390,535 ..... 3427921 ..... 3,390,535 | ..o e | [ e e 37,386 |....... 37,386 (...... 101,604 | ..............
693718108 ... | PACCARORD ................. 03/26/2021 | CITIGROUP GLOBAL
MARKETS INC. ..... 07/06/2021 | Various ............. |..... 315.000]....... 2922 ....... 27,553 | ....... 29226 (..o | [ e e (1,673)|....... (1,673) ..o R
695156109 ... | PACKAGING CORP OF
AMERICAORD ................ 08/24/2021 | Various ............. 12/07/2021 | Various ............. .. 17,670.000 | ..... 2441003 ]..... 2393376 ..... 2441003 | ..o [ e e e 47,627)|...... 47,627)....... 35520 (...
705573103 ... | PEGASYSTEMSORD .......... 07/06/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... |..... 990.000|...... 127460 ...... 111,807 | ...... 127460 oo | e e e e (15,653) | ...... (15,653) | .....oviven T2
70614W100 .. | PELOTON INTERACTIVE ORD . | .. | 02/17/2021| Various ............. 07/06/2021 | MORGAN STANLEY
CO...ooviiin, ... 2540000 |...... 384,438|...... 311,040(...... 384438 ... [ e e e (73,397) | ...... (73397) [ .o |
707569109 ... | PENN NATIONAL GAMING ORD | .. | 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..oviiin, 12/07/2021 | SVCS CORP, ....... ... 3,075.000 |...... 228,009 ...... 158,168 | ...... 228,009 ... e L e [ e (69,841) | ...... (69,841) [ ..o |
712704105 ... | PEOPLES UNITED FINANCIAL NATIONAL FINL
ORD ..o, .. | 07/06/2021 | Various ............. 12/07/2021 | SVCS CORP, ........ .127,405.000 | ..... 2,205508 | ..... 2,138,667 |..... 2205508 | ....oiii e e [ e (66,842) | ...... (66,842) | ....... 44405|..............
714046109 ... | PERKINELMER ORD 03/02/2021 | INSTINET 03/26/2021 | CITIGROUP GLOBAL
MARKETSINC. ..... |..... 325.000]....... 417691 ....... 41516....... AU769 | .o e e e e (254) | ......... (254) | o [
718546104 ... | PHILLIPS66ORD .............. 07/06/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ...2,290.000 |...... 185520 ...... 165971 ...... 185,520 [ ..o e e e e [ (19,549) | ...... (19,549) [ ......... SAT3| ...,
723484101 ... | PINNACLE WESTORD .......... 03/26/2021 | Various ............. 08/24/2021| Various ............. .. 21,135,000 | ..... 1,672,705 ..... 1,619,906 | ..... 1672705 ..o | [ e e L (52,799) | ...... (52,799) [ ....... 22,003 (...
72352L106 ... | PINTERESTCLAORD ......... 02/17/2021 | JP MORGAN MORGAN STANLEY
SECURITIESLLC ... [07/06/2021{CO ............cvvi|ovnnn 175.000(....... 14970 ....... 14,075]....... 14970 | oo [ e e (895)|......... (895) | .o [
731068102 ... | POLARIS INDUSTRIES ORD ... 02/17/2021 | JP MORGAN JP MORGAN
SECURITIES LLC ... |04/15/2021| SECURITIESLLC ... |..... 245000 ]....... 2890 ....... 35199 ....... 28,960 [ ..o | [ e e L 6,239 |......... 6,239 |.......... 154 ...
74051N102 ... | PREMIERCLAORD ........... 02/17/2021 | JP MORGAN NATIONAL FINL
SECURITIESLLC ... [12/07/2021| SVCSCORP, ....... |...... 25.000.......... 861|.......... 943|.......... 861 | .o [ e e e 82| . 82| . 20
74251V102 ... | PRINCIPAL FINANCIAL GROUP JP MORGAN NATIONAL FINL
ORD ..o, 04/15/2021 | SECURITIES LLC ... |12/07/2021| SVCS CORP, ....... ... 7,825000...... 450,574 ...... 557,270 ...... 450,574 oo [ e [ e e 106,69 | ...... 106,6% | ....... 17444 ..............
743606105 ... | PROSPERITY BANCSHARES MORGAN STANLEY
ORD ... 03/02/2021 | Various ............. 07/06/2021{CO ...t ... 3115000 |...... 228777 (...... 218,767 | ...... 228777 oo e e e e e (10,010) | ...... (10,010) [ ......... 3053 (...
744573106 ... | PUBLIC SERVICE ENTERPRISE
GROUPORD .................. .. | 08/24/2021 | Various 12/07/2021 | Various ............. .. 44,580.000 |..... 2,626,107 |..... 2,852,461 ..... 2,626,107 | ..o [ e e e 226,353 |...... 226,353 ....... 45410 ...
74460D109 ... | PUBLIC STORAGE REIT ORD .. | .. | 08/24/2021 | Various 12/07/2021 | Various ............. [..... 430.000 | ...... 128,034 |...... 136,097 | ...... 128,034 oo | L L e e 8,063 |......... 8,063 |.......... 670 . ..ot
748341100 ... | QUEST DIAGNOSTICS ORD ... 01/07/2021 | INSTINET ........... 04/15/2021 | JP MORGAN
SECURITIESLLC ... |..... 225000]....... 27,966 |....... 29,030 (....... 27,966 |....
74915M100 .. .| QURATE RETAIL SRSAORD .. | .. | 07/06/2021| Various ............. 08/24/2021 | Various ............. .. 34,055.000 | ...... 397214 1...... 380,816 397,214
75886F107 ... | REGENERON MORGAN STANLEY NATIONAL FINL
PHARMACEUTICALS ORD ...... 07/06/2021{CO .................. 10/27/2021 | SVCS CORP, ....... |..... 235.000]...... 136,09 | ...... 139,370 ...... 136,096
759509102 ... | RELIANCE STEELORD ........ . [01/07/2021 | INSTINET ........... 03/26/2021 | Various ............. .. 2,165.000...... 286,459 (...... 3078711...... 286,459
760759100 ... | REPUBLIC SERVICES ORD .... .. | 02/17/2021 | JP MORGAN
SECURITIES LLC ... 04/15/2021| Various ............. .. 4,880.000]...... 438845]...... 495884 | ...... 438,845
76169C100 ... | REXFORD INDUSTRIAL NATIONAL FINL NATIONAL FINL
REALTYREITORD ............ 10/27/2021 | SVCS CORP, ........ 12/07/2021 | SVCS CORP, ....... .. 8,095.000...... 538,909 (...... 605,964 |...... 538,909
76171L106 ... | REYNOLDS CONSUMER NATIONAL FINL
PRODUCTSORD .............. .. | 07/06/2021 | Various ............. 08/24/2021| SVCS CORP, ....... .. 9,205.000...... 216,772 ...... 263,851(...... 276,772
77311W101 .. | ROCKET COMPANIES CLA OR[ .. | 03/02/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO...oovvvii ] 6,400.000 | ...... 210,147 1...... 119910 ...... 210,147
773903109 ... | ROCKWELL AUTOMAT ORD ... | .. | 01/07/2021 | INSTINET ... 03/02/2021 | INSTINET ...........|..... 760.000|...... 197431 ...... 189,488 |...... 197,131
78409V104 ... | S&P GLOBALORD ............. 01/07/2021 | INSTINET ........... 02/17/2021 | JP MORGAN
SECURITIESLLC ... |..... 980.000|...... 322814 1...... 331,375 ...... 322,814
78573M104 ...[SABREORD ................... 03/02/2021 | INSTINET ........... 04/15/2021 | JP MORGAN
SECURITIESLLC ... |..... 830.000]....... 12,088]....... 12,462 ....... 12,088 | .o [ e [ e 4. 74
78667J108 ... | SAGE THERAPEUTICS ORD ... |.. | 02/17/2021| Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... |..... 440.000 | ....... 39,4401 ....... 18,681....... 39440 ..o | L e e e (20,759) | ...... (20,759) [ ..o |
794661302 ... | SALESFORCE.COMORD ...... 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..ovii, 12/07/2021 | SVCS CORP, ....... .. 14,190.000 | ..... 3,552,438 |..... 3788526 |..... 3552438 | ..o [ e e e 236,088 |...... 236,088 ..o |
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81181C104 ...| SEAGENORD ................. 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO.oviii, 12/07/2021 | SVCS CORP, ....... ... 1,890.000 |...... 289,49 |...... 280,687 ...... 289496 ... | L e [ e (8,809)....... (8,809)
816851109 ... | SEMPRAORD ................. 08/24/2021 | Various ... ... |10/27/2021 | Various ............. .. 24,250,000 |..... 3,012,613]..... 3,178,001 ]..... 3012613 .o [ [ L e e 165,388 | ...... 165,388 | ...
832696405 ... | JM SMUCKER ORD 01/07/2021 | INSTINET .103/02/2021 | INSTINET ........... ... 4520000 ]...... 529990 ...... 5115781 ...... 529990 ..o | [ e [ L (18412)|...... (18,412)
833034101 ... | SNAPONORD ................. 04/15/2021 | Various ............. 08/24/2021 | NATIONAL FINL
SVCSCORP, ....... ...2,030.000 |...... 3945781 ...... 456,988 | ...... 394,578
83417Q204 ...| SOLARWINDSORD ............ 10/27/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... ... 4,840000]....... 89,3%|....... 70,746 | ....... 89,3%|....
842587107 ... | SOUTHERNORD .............. .. | 04/15/2021 | Various 08/24/2021 | Various ............. .. 46,990.000 | ..... 2,939,771 ... 2910835]..... 2,939,771
844741108 ... | SOUTHWEST AIRLINES ORD .. | .. |03/26/2021 | Various 07/06/2021 | MORGAN STANLEY
CO ..o, ... 5120000 |...... 300,861 ...... 269,104 |...... 300,861 | ..o | [ e [
855244109 ... | STARBUCKSORD ............. 03/02/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO ..o 1,595.000 | ...... 170934 | ...... 183,704 | ...... 170,934 [ oo | [ e e
85571B105 ... | STARWOOD PROPERTY REIT .| .. [03/02/2021| INSTINET ........... 08/24/2021 | NATIONAL FINL
SVCSCORP, ....... .. 5755.000...... 134,335 ...... 148,490 ...... 134,335 oo | [ e e [
857477103 ... | STATE STREETORD .......... 02/17/2021 | JP MORGAN NATIONAL FINL
SECURITIESLLC ... [12/07/2021| SVCS CORP, ....... .. 1,060.000....... 79840 (...... 100,590 ....... 79840 ..o | [ e
862121100 ... | STORE CAPITALORD ......... 03/02/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 4,760.000...... 157,208 | ...... 163,161 ...... 157,208 | oo | L L e [ 5952 |......... 5952 |......... 5260 |..............
86771W105 .. | SUNRUNORD ................. 08/24/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 8960.000...... 458543 ...... 417533 ...... 458543 | ... e [ e e (41,010)|...... (41,010) [ .o
871332102 ... | SYLVAMOORD ................ 10/01/2021 | Various ............. 12/07/2021 | Various ............. 271418 79220 ....... 86,462 ....... 79220 .o | [ e e e T242|......... T2\ .o
871607107 ... | SYNOPSYSORD .............. 08/24/2021 | NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCSCORP, ....... |..... 855.000|...... 276816 |...... 304,547 ...... 276816 ..o | L e [ e 21,730 ....... 20730 oo
87161C501 ... | SYNOVUS FINANCIALORD ....|.. [03/02/2021| INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO. .o 925.000]....... 40,754 |....... 39401(....... 40,754 | o e L e e e (1,354) | ....... (1,354) | .......... 611 ..
871829107 ... | SYSCOORD ..........evven 03/26/2021 | Various ............. 07/06/2021 | MORGAN STANLEY
..................... 5445000 |...... 438494 |...... 412292|...... 438,494 ... (26,201)]...... (26,201)
872307103 ... | TCF FINANCIALORD .......... 01/07/2021 | INSTINET ........... 03/02/2021 | INSTINET ... ... 7,380.000 |...... 3174441 ... ... 342,985(...... T4 o e [ e 25541 ....... 255411 ...
872540109 ... |TUXORD ............... 01/07/2021 | INSTINET ... 03/26/2021 | Various ............. .. 4795000 (...... 336,060 (...... 316,286 | ...... 336,060 .....oiiie | [ e [ L (19,774) | ...... (19,774)
872590104 ... | T MOBILE US ORD 10/27/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... .. 2,540.000...... 301,100 ...... 297,552 ...... 301,100 .o | L e [ e (3,548) | ....... (3,548)
87918A105 ... | TELADOC HEALTHORD ....... 10/04/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 4580.000(...... 7312371 ...... 480,934 ...... 3237 [ e e e e e (250,303) | ..... (250,303)
879360105 ... | TELEDYNE TECHORD ........ 05/17/2021 | Unknown ............ 08/24/2021 | Various U PO 260634 |...... 110,988 | ...... 119,004 | ...... 110,988 | oo | L L e [ 8016 |......... 8,016 ...
885160101 ... | THOR INDUSTRIESORD .......|.. 08/24/2021 | Various ............. 10/27/2021 | Various ............. [..... 805.000|...... 100,508 | ....... 85417 (...... 100,508 [ ..o e e L e [ (15,091) | ...... (15,091)
89417E109 ... | TRAVELERS COMPANIES ORD | .. |10/27/2021| NATIONAL FINL NATIONAL FINL
SVCSCORP, ....... 12/07/2021 | SVCS CORP, ....... |..... 460.000 | ....... 74357 |....... 70420(....... TA3ST [ | [ e e (3937)|....... BO37) .o
896239100 ... | TRIMBLEORD ................. 03/02/2021 | INSTINET ........... 04/15/2021 | Various ............. |..... 390.000]....... 29666 |....... 29872 ....... 29,666 [ .....ovoviin e [ L e 206|.......... 206 .. [
896522109 ... | TRINITY INDUSTRIES ORD ... 03/02/2021 | INSTINET ........... 07/06/2021 | Various ............. ... 8010000 ...... 228,809 ]...... 21759 ...... 228809 (... e [ e e e (11,210) | ...... (11,2100 [ ......... 3158 .
89832Q109 ...| TRUIST FINANCIALORD ....... 01/07/2021 | INSTINET ... 08/24/2021 | Various ............. ..31,550.000 | ..... 1,625,014 |..... 1813438 ..... 1625014 ..o | [ e e e 188424 | ...... 188424 | ....... 30,998 (...
90138F102 ... | TWILIOCLAORD ..............[.. 10/27/2021 | Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 2495000 (...... 939,459 (...... 661,938 |...... 939,459 ..o | L e e e (2775522) | ..... (277522) | ..o [
90214J101 ... |2UORD .........oovviiines 03/02/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO. ..o ] . 2,615.000]...... 108,173 | ...... 113,359 ...... 108473 | oo | e L e [ 5186 |......... 5486 ..o [
902494103 ... | TYSON FOODS CLAORD ..... 02/17/2021 | JP MORGAN JP MORGAN
SECURITIES LLC ... |04/15/2021| SECURITIESLLC ... |..... 875.000]....... 58421|....... 68,588 |....... 58421 [ oo | [ e e 10,167 |....... 10167 |.......... 389 ..
902973304 ... | USBANCORPORD ............ 02/17/2021 | JP MORGAN NATIONAL FINL
SECURITIESLLC ... [10/27/2021| SVCS CORP, ....... .. 17,005.000 | ...... 833,337|..... 1,039,674 |...... 833,337 ..o e [ e e e 206,337 |...... 206,337 ....... 22107 | ...
90400D108 ... | ULTRAGENYX MORGAN STANLEY NATIONAL FINL
PHARMACEUTICALORD ...... .. 107/06/2021{CO ..o 10/27/2021 | SVCS CORP, ....... ...2210.000 | ...... 204,757 ...... 178,182 ...... 204757 [ oo e L e [ e (26,575) | ...... (26,575) [ ..o |
911312106 ... | UNITED PARCEL SERVICE CL B MORGAN STANLEY
ORD ..o, 04/15/2021 | Various ............. 07/06/2021{CO .................. ... 3410000 |...... 546,663 | ...... 717,230 (...... 546,663 ... | [ e [ L 170,567 | ...... 170,567 | ......... 6742(..............
91324P102 ... | UNITEDHEALTHGRPORD ... .| .. 04/15/2021 | JP MORGAN NATIONAL FINL
SECURITIESLLC ... [12/07/2021| SVCSCORP, ....... |..... 115.000(....... 447451 ... 53443 |....... AAT45 | o e e e e 8699 |......... 8699 |.......... 500 . .ot
913320101 ... | UNITY SOFTWAREORD ....... 03/26/2021 | CITIGROUP GLOBAL
MARKETS INC. ..... 07/06/2021 | Various ............. ... 1,150.000 |...... 120,881 ...... 125810 ...... 120881 oo [ L L e e 4929(......... 4929 ...




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
91879Q109 ...| VAILRESORTSORD ........... .. | 03/26/2021 | Various ............. 07/06/2021 | Various ............. |..... 650.000|...... 194,789 ...... 207,1211...... 194789 oo | [ L e [ 12,332]....... 12332
92339V308 ... | VEREIT ORD . 03/02/2021 | INSTINET ........... 11/01/2021 | Unknown ............ ... 1405000 ]....... 54,655 ....... 54,655|....... 54,655 [ ... | [ e e e [ 1947 ..o
925561106 ... | VIATRISORD ... 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..oovvvii, 12/07/2021 | SVCS CORP, ....... .. 17,620.000 | ...... 251,309 (...... 228,393 (...... 251,309 .o e [ e e L (22,916) | ...... (22,916) | ......... 3407 ..o,
92719V100 ... | VIMEOORD ................... .. | 07/06/2021 | MORGAN STANLEY NATIONAL FINL
CO..oovii, 08/24/2021| SVCSCORP, ....... |..... 680.000]....... 34,504 |....... 24398 ....... 34504 [ ... [ e e e (10,106) | ...... (10,108) [ ..o |
92766K106 ... | VIRGIN GALACTIC HOLDINGS NATIONAL FINL
CLAORD ..........ovoiin .. | 08/24/2021 | Various ............. 10/27/2021 | SVCS CORP, ....... ... 1,320000]....... 428891 ....... 24958 ....... 42889 | .o e e e e e (17,932) | ...... (17,932) [ .o |
928254101 ... | VIRTU FINANCIAL CLAORD ...| .. |07/06/2021| Various ............. 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 6505000 ]...... 196,750 | ...... 182510 ...... 196,750 [ ..o | e [ e [ (14,240) | ...... (14,240) | ......... 4160 [..............
92840M102 ...| VISTRAORD .................. .. | 03/02/2021 | INSTINET ........... 07/06/2021 | MORGAN STANLEY
CO ..o, ... 6525000]...... 110424 | ...... 119,665 ...... 10424 oo | L L e e 9241 |......... 9241 |......... 1958 .ot
929042109 ... | VORNADO REALTY REITORD .| .. |01/07/2021 | INSTINET ........... 12/07/2021 | NATIONAL FINL
SVCSCORP, ....... ... 1240000 |....... 46111]....... 52423 |....... 44,611
929160109 ... | VULCAN MATERIALS ORD ..... .. | 01/07/2021 | INSTINET ........... 07/06/2021 | Various ............. |..... 645.000|...... 10429 | ...... 111,849 ...... 104,296
92918V109 ...| VROOMORD .................. .. | 03/26/2021 | CITIGROUP GLOBAL
MARKETS INC. ..... 12/07/2021 | Various ............. ... 3,835.000]...... 154,151 ....... 80,073 |...... 154,151
92939U106 ... | WEC ENERGY GROUP ORD ... | .. |07/06/2021| Various ............. 08/24/2021 | Various ............. .. 11,785,000 | ..... 1,052,507 | ... 1,033,393 | ..... 1,052,507
944191101 ... | WAYFAIRCLAORD ........... .. | 08/24/2021 | Various ............. 10/27/2021 | NATIONAL FINL
T SVCSCORP, ....... |..... 975.000|...... 278744 | ...... 228,743 1...... 278,744
On | 947890109 ... | WEBSTERFINANCIALORD ....|.. 03/26/2021| Various ............. 08/24/2021 | Various ....... oo |.. 12570000 | ...... 601,176 ...... 700,348 |...... 601,176 | ....
oo | 968102105 ... | WESTERN DIGITALORD ....... .. | 01/07/2021 | INSTINET ... 10/27/2021 | Various ....... .|...4,030.000]...... 220968 |...... 248,654 | ...... 220,968 | ....
962166104 ... | WEYERHAEUSERREIT ........ .. | 03/02/2021 | Various ............. 07/06/2021 | MORGAN STANLEY
CO ..o, ... 4,380.000...... 149618 ...... 148,391 ...... 149,618
977852102 ... | WOLFSPEEDORD ............. .. | 03/02/2021 | Various ............. 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... ... 1,385.000
983134107 ... | WYNNRESORTSORD ......... .. | 02/17/2021 | JP MORGAN MORGAN STANLEY

SECURITIESLLC ... [07/06/2021{CO .................|...... 95.000

983898100 ... | XCELENERGYORD ...... ...|.. | 08/24/2021 | Various . 10/27/2021 | Various .. 22,990.000
98954M101 .. .| ZILLOW GROUP CLAORD ... 03/26/2021 | Various 07/06/2021 | MORGAN STANLEY
CO.......... ... 2,620.000
98954M200 ...| ZILLOW GROUP CLCORD .... |.. |03/26/2021| Various ............. 07/06/2021 | MORGAN STANLEY
CO....ooi, ... 3,840.000
989867108 ... [ ZYNGACLAORD ............. .. | 07/06/2021 | MORGAN STANLEY NATIONAL FINL
co .| 08/24/2021| SVCS CORP, ....... ... 8,035.000
G0585R106 .. | ASSURED GUARANTY ORD ... | C | 01/07/2021 02/17/2021 | JP MORGAN
SECURITIESLLC ... |..... 975.000
G16962105 ... |BUNGEORD ................... .. 101/07/2021 08/24/2021 | Various ............. ... 4,475.000
G3223R108 .. | EVEREST RE GROUP ORD ... | C |07/06/2021 NATIONAL FINL
08/24/2021| SVCS CORP, ....... ... 1,615.000
(46188101 ... | HORIZON THERAPEUTICS NATIONAL FINL
PUBLICORD .................. C [07/06/2021(CO .................. 12/07/2021 | SVCS CORP, ... ... 4975000]...... 477,306 ...... 507,631]...... AT7306 | ..o | | e e 30,325 ....... 30,325 | ...
G491BT108 .. | INVESCOORD ......... ...|.. |07/06/2021| Various ............. |12/07/2021 | Various ............. .. 23,570.000...... 442332 ...... 562,988 ...... 442332 | e e 120656 | .... .. 120656 |......... 8620]..............
G5494J103 ... [LINDEORD .................... C [ 03/02/2021 | Various 07/06/2021 MORGAN STANLEY
....................... 505.000 |...... 126429 |...... 145856 |...... 126429 |.............. | oo [ e L [ 19427 19427 | 10T
G6095L109 ...[APTIVORD .................... C | 03/02/2021 | Various ............. 12/07/2021 NATIONAL FINL
SVCSCORP, ....... ... 3,560.000...... 532,344 | ...... 583990 ...... 532344 | e e e 51,646 |....... 51646 |.............. .
G7709Q104 .. | ROYALTY PHARMA CLAORD . | .. | 10/27/2021 | NATIONAL FINL
SVCSCORP, ....... 12117/2021 [ INSTINET ........... ... 1,710000|....... 62870 ....... 65910 ....... 62870 ... | [ e e e 3040 (......... 3040 (.......... 91| ...
G7S00T104 .. [PENTAIRORD ................. C | 01/07/2021 | INSTINET ........... 03/02/2021 | INSTINET ........... ...3,020.000 |...... 165,273 | ...... 174426 | ...... 165,273 oo | e e e [ 9163 |......... 9163 |.......... 604|..............
G8473T100 ...|STERISORD .................. C | 08/24/2021 | JP MORGAN NATIONAL FINL
SECURITIES LLC ... [12/07/2021{ SVCSCORP, ....... |..... 710000 |...... 162,120 .... .. 162,104 | ... .. 162120 oo e e e 9984|......... 9984(.......... 611
(97822103 ...| PERRIGOORD ................ C | 01/07/2021 | INSTINET ........... 02/17/2021 | JP MORGAN
SECURITIESLLC ... |..... 930.000]....... 424871 ....... 408401 ....... A48T | .o e e e (1,647) | ....... (1B47) [
H1467J104 ... |CHUBBORD ................... C | 08/24/2021 | NATIONAL FINL NATIONAL FINL

SVCSCORP, ....... 12/07/2021 | SVCS CORP, ... ... 2,070.000]...... 384622]...... 389,235...... 384622 ... e 4612)......... 4612)......... 1656 |..............
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
N6596X109 .. .| NXP SEMICONDUCTORS ORD .| C | 08/24/2021 | MORGAN STANLEY NATIONAL FINL
CO ..o, 12/07/2021 | SVCS CORP, ....... ... 3535.000]...... 749,126 |...... 742,453 |...... 749126 ... e (6,674)|....... (6,674)[......... 1,690
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ......................... .. 167,163,288 | .. 168,113,498 |.. 167,163,288 | .............. |.............. | 950,210 ...... 950,210 ..... 2,106,165 | ....
9799998 Subtotal - Common Stocks ................ .. 167,163,288 | .. 168,113,498 .. 167,163,288 | .............. |...ocooovoe | [ | [ 950,210 (...... 950,210]..... 2,106,165 | ....
9899999 Subtotal - Preferred and Common Stocks .. .. 167,163,288 | .. 168,113,498 |.. 167,163,288 | .............. | ..o | [ oo [ 950,210(...... 950,210 ]..... 2,106,165 ....
9999999 Totals .............cooeviii .. 167,163,288 | .. 168,113,498 .. 167,163,288 | .............. |...ocooovoe | [ | [ 950,210 (...... 950,210]..... 2,106,165 | ....
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlle

d or Affiliated Companies
7 8

1 2 3 4 5 6 9 Stock of Such Company Owned
by Insurer on Statement Date
Total 10 11
Amount
Description of Goodwill
Name of Subsidiary, NAIC Included in
CUSIP Controlled or Company ID NAIC Valuation | Book/Adjusted Book/Adjusted Nonadmitted Number of % of

Identification Affiliated Company Foreign Code Number Method Carrying Value | Carrying Value Amount Shares Outstanding
Common Stocks - U.S. Property & Casualty Insurer

01644@108 | ALL AMERICA INSURANCE COMPANY ........ooovvvieiii [, 20222 | 4CIB1 ... ] 174943721 | [ | 15,000.000]..... 100.000
1199999 Subtotal - Common Stocks - U.S. Property & Casualty Insurer ... 174943721 | ... XXX ... XXX
Common Stocks - Other Affiliates

81415%109 ..| SECURITY CENTRALCORP. .............coooooveiini | | | 4CIB3 ............ | 2,207,689 ... | 2,207,689 ....... 21,000.000{..... 100.000
1799999 Subtotal - Common Stocks - Other Affiliates ... ..o 2,207,689 ... | 2,207,689]...... XXX..... L XXX
1899999 Subtotal - COMMON STOCKS . ... ...ttt e 177151410 oo [ 2,207,689]...... XXX..... L XXX
1999999 Total - Preferred and COMMON STOCKS ... ...ttt et et [ 177151410 oo [ 2,207,689]...... XXX..... L XXX
1. Total amount of goodwill nonadmitted §............... 0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Goodwill Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CUSIP in Section 1 Which Controls in Column 8, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and COMMON SHOCKS .. ... . .u ittt et ettt | [ XXX [ XXX
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SCHEDULE DA - PART 1
MENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVEST
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... ...\ e L | L [ e [ XXX XXX L] XXX
9199999 Total Short-Term Investments XXX XXX XXX XXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 1B 1C D 1B 1F 16
1B 2A B 26
1C A B 3C
1D 4N 4B 4C
1E BA BB 5C
1F 6
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E19

E20

E21

E22

E23

E23

E24

E25

E26

Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open ... .. NONE

Schedule DB - Part A Sn 2 Opt/Cap/Floor/Collars/Swaps/Forwards Term. ....NONE

Schedule DB - Part B Sn 1 Future ContractsOpen ....................... NONE

Schedule DB - Part B Sn 2 Future Contracts Terminated .................. NONE

Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE

Schedule DL - Part 2 - Securities Lending Collateral Assets . ............... NONE

E18 - E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
JPMorgan-General ... e e e . (11,008,348) X X X]
JP Morgan - Custody ...........oooeviiiii | e e L e ... 38,619,422 X X X|
USBank ... 264,277 X X X]
0199998 Deposits in 4 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ......... ... ... XXX 7,135 X X X|
0199999 Totals - Open DEPOSIONIES ... ... ... XXX ... 27,882,486 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES ................ ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DePOSIt ... XXX ... 27,882,486 |X X X|
0499999 Cash in Company's Office ............ ... XXX XXX XXX X X X]
0599999 Total CaSh ... XXX ... 27,882,486 X X X|
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... | 36,405,998 | 4. April .............. | 13,023,425 (7. July ............... | 5,155,987 | 10. October ..........|.......... 35,836,127

2.February ..........|.......... 27,680,188 |5.May ............... ... 18,873,607 |8. August ............|.......... 21,432,419 11. November .......[.......... 46,875,038

3.March.............[.......... 29,406,059 |6.June ..............|.......... 13,251,417 9. September ........[.......... 41,707,990 [ 12. December .......|.......... 27,882,486

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8Z3

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
All Other Money Market Mutual Funds
38141W232 rGOLDMAN:FS MMINST e [ 1203172021 . 0.040]..... XXX oo [ 90,663,652 | ... [ 3,035
8699999 Subtotal - All Other Money Market Mutual FUNAS ... 90,663,652 | .........oooe 3,035
9999999 Total Cash EQUIVAIBNES ... 90,663,652 .......o.oooe 3,035
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 1B 1C D 1E 1F 16
1B 2N B 2C
1C A B 3C
1D AN 4B 4C
1E 5A BB 5C
1F B
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, Etc.

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value
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2

Alabama (AL)
Alaska (AK)
Arizona (AZ)
Arkansas (AR)
California (CA)
Colorado (CO)
Connecticut (CT)
Delaware (DE)
District of Columbia (DC)
Florida (FL)
Georgia (GA)
Hawaii (HI)
Idaho (ID)

Ilinois (IL)

Indiana (IN)
lowa (IA)
Kansas (KS)
Kentucky (KY)
Louisiana (LA)
Maine (ME)
Maryland (MD)
Massachusetts (MA)
Michigan (MI)
Minnesota (MN)
Mississippi (MS)
Missouri (MO)

Montana (MT)
Nebraska (NE)
Nevada (NV)
New Hampshire (NH)
New Jersey (NJ)
New Mexico (NM)
New York (NY)
North Carolina (NC)
North Dakota (ND)
Ohio (OH)
Oklahoma (OK)
Oregon (OR)
Pennsylvania (PA)
Rhode Island (RI)

South Carolina (SC)
South Dakota (SD)
Tennessee (TN)
Texas (TX)
Utah (UT)
Vermont (VT)
Virginia (VA)

Washington (WA)
West Virginia (WV)
Wisconsin (WI)
Wyoming (WY)
American Samoa (AS)
Guam (GU)
Puerto Rico (PR)
U.S. Virgin Islands (V1)
Northern Mariana Islands (MP) ....
Canada (CAN)
Aggregate Alien and Other (OT) ...
TOTAL

Multiple Purposes
Workers' Compensation

102,478

101,453

....... 2,157,141

1,716,800

DETAILS OF WRITE-INS

5801. OHIO
5802.
5803.
5898. Summary of remaining write-ins

for Line 58 from overflow page

5899. TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..

E29
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