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STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1. Bonds ... 1,109,635,134 | ................ | 1,109,635,134 | ..... 1,046,382,301
2, Stocks:
2.1 Preferred stocks ... 1,558,323 ... 1,558,323 |.......... 1,834,875
22 Common StOCKS ........cooveiei 493,586,483 .......... 2,207,500]....... 491,378,983 ....... 540,748,802
3. Mortgage loans on real estate:
31 Firstliens ... e e
3.2  Otherthanfirstliens ... e
4. Real estate:
4.1  Properties occupied by the company (less §............... 0
eNCUMbBIanCes) ..............cooooeii 35,537,404 ............. 553,204 |......... 34,984,200 ......... 35,585,894
4.2 Properties held for the production of income (less §............... 0
ENCUMDBIaNCes) .............ooooeeii 284,752 ............. 284752 (...
4.3 Properties held for sale (less §............... 0encumbrances) ........... [ e e
5. Cash (§.......7,000,602), cash equivalents ($.......3,157,990) and
short-term investments (§............... 0) o 10,158,592 ..o 10,158,592]....... 118,546,138
6. Contract loans (including §............... 0 premiumnotes) ............ccooooooiiii oo | e L
7. Derivatives ... e e e
8. Otherinvested assets ... 24963447 ... 24,963,447 .......... 2,881,292
9. Receivables for securities ... 750,000 (... 750,000 ............. 250,000
10.  Securities lending reinvested collateral assets ........................cccoooo o e
11.  Aggregate write-ins forinvested assets ............................ooo
12.  Subtotals, cash and invested assets (Lines 1to 11) ............................|..... 1676474134 .......... 3,045,456 |..... 1,673,428,679]..... 1,746,229,302
13.  Title plants less §............... 0 charged off (for Title insurers only) ............. | | e
14.  Investmentincome due and accrued ... 91210421 ... 9,121,042(.......... 7,882,803
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of
CONECHION ... | 38,679,251|............. 556,488 |......... 38,122,763 |......... 35,958,017
15.2 Deferred premiums, agents' balances and installments booked
but deferred and not yet due (including $......... 428,193 earned but
unbilled premiums) ... 178,173,155 .............. 51,5901....... 178,121,565] ....... 165,617,217
15.3  Accrued retrospective premiums ($............... 0) and contracts
subject to redetermination ($............... 0) e e e
16.  Reinsurance:
16.1  Amounts recoverable from reinsurers ... 6,674,000 ... 6,674,009(.......... 3,582,398
16.2  Funds held by or deposited with reinsured companies ................ [ [ e
16.3  Other amounts receivable under reinsurance contracts ...............[........coo [ e
17. Amounts receivable relating to uninsured plans ...................ooco [ [ e
18.1  Current federal and foreign income tax recoverable and interest thereon ... |.................... | 1,632,256
18.2 Netdeferredtaxasset.......................coooo 52,064,283|......... 28,920,870 ......... 23,143,413 ... 21,122,122
19.  Guaranty funds receivable or on deposit .......................... 102,555 102,555(............. 106,782
20.  Electronic data processing equipment and software ........................... .. 47,371,138 ......... 47,207,790 ............. 163,348 |............. 151,378
21.  Furniture and equipment, including health care delivery assets
[ J— 0) o 2,735,508 .......... 2,735,508 ...
22.  Net adjustments in assets and liabilities due to foreign exchangerates .....| ... [ o [
23.  Receivables from parent, subsidiaries and affiliates ............................[......... 1,788,240 ..................... | 1,788,240 .......................
24, Health care ($............... 0) and other amounts receivable .....................o [ e [
25.  Aggregate write-ins for other-than-invested assets ............................ [ 6,458,005.............. 37,083|.......... 6,420,922 .......... 5,295,488
26.  TOTAL assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12t025) ........................................|.... 2,019,641,321|......... 82,554,784 | ..... 1,937,086,537 | ..... 1,987,577,763
27.  From Separate Accounts, Segregated Accounts and Protected Cell
Accounts ...
28.  TOTAL(Lines26and27) ......................oooooiiiiiii | 2,019,641,321|......... 82,554,784 |..... 1,937,086,537 | ..... 1,987,577,763
DETAILS OF WRITE-INS
1101, e
1102, o
1103, e
1198. Summary of remaining write-ins for Line 11 fromoverflowpage ..............|..........oooooooo L e
1199. TOTALS (Lines 1101 through 1103 plus 1198) (Line 11 above) ..............|..............ooo |
2501. EQUITIES & DEPOSITS IN POOLS & ASSOCIATIONS ................... | 6,313,466 ...................ooo | 6,313,466 .......... 5,235,041
2502. ENSERVIOPREFUND ................ccooooooii e e e e (46,785)
2503. PREPAIDLICENSE FEES ... ... . . e 5500 ..o 5500(................ 5,500
2598. Summary of remaining write-ins for Line 25 from overflow page ..............[............ 139,039|.............. 37,083(............. 101,956|............. 101,732
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25 above) ..............[.......... 6,458,005|.............. 37,083|......... 6,420,922|.......... 5,295,488
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STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31,
Statement Date Prior Year

1. Losses (current accident year $.....153,609,930) ... 411,728,875]....... 403,895,870
2. Reinsurance payable on paid losses and loss adjustment eXpenses ..................coooviiiiiii e e
3. L0SS adjUSIMENt XPENSES ... ... o 143,628,175 ....... 139,023,954
4. Commissions payable, contingent commissions and other similarcharges ..............................o 21,712,753 ......... 23,974,333
5. Other expenses (excluding taxes, licenses and fees) .........................coo 16,519,786 ......... 20,579,899
6. Taxes, licenses and fees (excluding federal and foreign income taxes) ....................ccccooooooii 4,317,788 .......... 6,268,064
71 Current federal and foreign income taxes (including §............... 0 on realized capital gains (10sS€S)) ..............coooovees |, 542,029 ......................
7.2 Net deferred tax liability ... e
8. Borrowed money §............... 0 and interest thereon §............... O
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $......72,316,920 and including

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

for medical loss ratio rebate per the Public Health Service Act) ... 341,960,191 1....... 321,465,160
10. AdVANCE PrEMIUM ... e 5179,270(.......... 5,218,801
11. Dividends declared and unpaid:

11 SHOCKNOIAEIS ... |

11.2 0 POlICYROIAETS ... 531,063|............. 278,453
12. Ceded reinsurance premiums payable (net of ceding commissions) ........................ooooo (5,510,598)].......... 3,756,802
13. Funds held by company under reinsurance treaties ........................oooooi o e
14, Amounts withheld or retained by company for accountof others .........................co 27,2952601......... 24,994,309
15. Remittances and items notallocated ... e
16. Provision for reinsurance (including $............... 0 certified) ... 74,000(.............. 74,000
17. Net adjustments in assets and liabilities due to foreign exchangerates ...
18. Drafts oUStaNding ... e
19. Payable to parent, subsidiaries and affiliates .............................. 2,750,089
20. Derivatives ... e
21. Payable for SECUNtIES .............ooo 1,546,318 .......... 5,788,373
22. Payable for securities IeNdiNG ... e
23. Liability for amounts held under uninsured plans ... e
24, Capital notes §$............... 0 and interest thereon §............... 0 e e
25. Aggregate write-ins for liabilities ... 20,313,389 ......... 25,095,864
26. TOTAL liabilities excluding protected cell liabilities (Lines 1 through 25) ..........................oco 989,838,290 ....... 983,163,969
21. Protected cell liabilities ... i
28. TOTAL liabilities (Lines 26 and 27) ... 989,838,290 ... 983,163,969
29. Aggregate write-ins for special surplus funds ...
30. Common capital StOCK ... e
31. Preferred capital STOCK ...
32. Aggregate write-ins for other-than-special surplus funds ........................
33. SUMPIUS NOLES ... oo e
34. Gross paid in and contributed SUMPIUS ...
35. Unassigned funds (SUMPIUS) ... 947,248,248 | ..... 1,004,413,798
36. Less treasury stock, at cost:

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

362 0 shares preferred (value included in Line 31 §.............. 0) oo
371. Surplus as regards policyholders (Lines 2910 35, 1€SS36) ................cooooviiiiiiii 947,248,248 | ..... 1,004,413,798
38. TOTALS (Page 2, Line 28, Col. 3) .....ooooiiiiii i 1,937,086,538 | ... 1,987,577,767
DETAILS OF WRITE-INS
2501. Reserve - Pension Plan Benefits ... 17,431,198 ......... 22,696,702
2502. Reserve for Investment EXpenses ... 390,000............. 390,000
2503. Reserve for ESCheats ... ... 1,326,717 .......... 1,816,599
2598.  Summary of remaining write-ins for Line 25 from overflowpage .......................ooo 1165474 ............. 192,563
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line25above) .....................ooooooooiiiiiiii 20,313,389 ......... 25,095,864
20T, e e
200, e e
20003, e e
2998.  Summary of remaining write-ins for Line 29 from overflowpage ........................cccoocii e
2999. TOTALS (Lines 2901 through 2903 plus 2998) (Line 29 above) ...........................ooo
30T, e e
B0, e e
3203, e e
3298.  Summary of remaining write-ins for Line 32 fromoverflowpage .......................oooo
3299. TOTALS (Lines 3201 through 3203 plus 3298) (Line 32 above) ..............cooooi e L
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STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

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

1. Premiums earned

1.1 Direct (written §.....567,217,898) ...t 544,814591|....... 532,384,149 |....... 712,858,356

1.2 Assumed (written §......62,230,742) ... 59,829,850 1......... 50,273,783 |......... 69,299,257

1.3 Ceded (written $.....140,835,034) ... 136,368,289 | ....... 135,774,209 ....... 182,841,250

1.4 Net (written $.....488,613,606) .................oooiiii 468,276,151 1....... 446,883,723 |....... 599,316,363
DEDUCTIONS:
2. Losses incurred (current accident year $.....297,541,791)

21 DIreCt .. 310,776,766 |....... 311,660,842 ....... 402,460,569

22 ASSUME ... 28,863,226 |......... 24,803,951(......... 32,475,500

2.3 Ceded ... 72,373,965|......... 70,623,789 |......... 91,038,749

24 Net 267,266,027 |....... 265,841,004 |....... 343,897,320
3. Loss adjustment expenses incurred ... 39,142,215|......... 43,274,358 |......... 57,015,487
4, Other underwriting expenses iNCUITed ... 167,334,555 ....... 156,491,756 |....... 205,825,981
5. Aggregate write-ins for underwriting deductions ......................
6. TOTAL underwriting deductions (Lines 2 through 5) ...........................oooo 473,742,796 | ....... 465,607,118 |....... 606,738,788
7. Netincome of protected cells ...
8. Net underwriting gain or (loss) (Line 1 minus Line 6 +Line 7) ..........................ooooo [ (5,466,645)|....... (18,723,395) | ........ (7,422,425)

INVESTMENT INCOME
9. Net investmentincome earned ... 28,928,730 ......... 28,671,625|......... 37,726,681
10. Net realized capital gains (losses) less capital gains tax of §.......6,825,846 ................................[....... 25,678,181|......... 24,894,375|......... 25,631,610
1. Net investment gain (loss) (Lines 9+ 10) ... 54,606,9111......... 53,566,000(......... 63,358,291
OTHER INCOME

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

amount charged off §......... 295,609) . (295,609)|........... (549,242)|........... (686,293)
13. Finance and service charges not included in premiums ..........................cco 950,355{.......... 1,063,310 |.......... 1,389,035
14. Aggregate write-ins for miscellaneous income ......................... 431,744 ... 360,259............. 485,042
15. TOTAL other income (Lines 12 through 14) ... 1,086490|............. 874,3271.......... 1,187,784
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8+ 11+ 15) ... 50,226,757 ......... 35,716,931 ......... 57,123,651
17. Dividends to policyholders ... 425,025(............. 429,240(............. 534,458
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17) ... 49,801,732(......... 35,287,6911......... 56,589,192
19. Federal and foreign income taxes incurred ........................coo 6,593,304 |.......... 2407,716|.......... 4,752,119
20. Net income (Line 18 minus Line 19) (foLine 22) ... 43,208428|......... 32,879,975|......... 51,837,073

CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, December 31 prioryear ..........................ccoccoo | 1,004,413,577|....... 892,601,743 |....... 892,601,739
22. Netincome (from Line 20) ... 43,208,428 |......... 32,879,975(......... 51,837,073
23. Net transfers (to) from Protected Cell accounts ...
24, Change in net unrealized capital gains or (losses) less capital gains tax of $....(22,022,008) ............[....... (82,844,696)|......... 16,605,349 ......... 38,714,311
25. Change in net unrealized foreign exchange capital gain (I0SS) ... e
26. Change in net deferred income taX ... 2,555,2101.......... 2451207 |.......... 1,493,509
21. Change in nonadmitted @sSets ....................oooooiii (32,075,055) | ........ (7,050,562)|........ (5,182,037)
28. Change in provision for reinsurance ... e 4,319,0001.......... 4,477,000
29. Change in SUMPIUS NOLES ... ..o e
30. Surplus (contributed to) withdrawn from Protected cells ... e
31. Cumulative effect of changes in accounting prinCiples ...
32. Capital changes:

321 Paidin ... e

32.2  Transferred from surplus (Stock Dividend) ...

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

331 Paidin ... e

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

333 Transferred from capital ...
34. Net remittances from or (to) Home Office ...
35. Dividends to Stockholders ... L
36. Change intreasury STOCK ... e
371. Aggregate write-ins for gains and losses in surplus .........................ccoco 11,990,561].......... 1,045013|......... 20,471,982
38. Change in surplus as regards policyholders (Lines 22 through 37) ... (57,165,551) | ......... 50,249,982|....... 111,811,838
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) ................. ] 947,248,026 |....... 942,851,725]..... 1,004,413,577
DETAILS OF WRITE-INS
080T, e e
0502, o | e L
0503, e | e L
0598. Summary of remaining write-ins for Line 5 from overflow page ......................
0599. TOTALS (Lines 0501 through 0503 plus 0598) (Line 5above) ............ccooooovvieiiiiiii i | |
1401, Miscellaneous INCOME ... | 431,744 ... 360,259 |............. 485,042
1402, e e
1403, L
1498. Summary of remaining write-ins for Line 14 fromoverflow page ... e
1499. TOTALS (Lines 1401 through 1403 plus 1498) (Line 14 above) ............................cccc | 431744 ... 360,259(............. 485,042
3701. Gains and Losses in Surplus (SSAP's 92 & 102) ... 11,990,561|.......... 1,045,013 ......... 20,471,982
3702, i | e L
3703, o | [ [
3798.  Summary of remaining write-ins for Line 37 from overflowpage ...................oooooo
3799. TOTALS (Lines 3701 through 3703 plus 3798) (Line 37 above) ..................................... ... 11,990,561|.......... 1,045,013 |......... 20,471,982




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

CASH FLOW

1 2 3
Current Prior Prior
Year Year Year Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reinsurance ... 464,565,376 ......... 452,533,285 |......... 599,640,473
2. Netinvestment inCoOme ... ... 29,155,712 ........... 30,529,751 |........... 40,728,748
3. MisCellaneouS INCOME ... ... 1,086,489 |............... 874,327 |............ 1,187,784
4. TOTAL (LineS 110 3) ..o 494,807,578 ]......... 483,937,363 |......... 641,557,004
5. Benefit and loss related payments ... 262,490,486 ......... 212,008,875 ......... 283,759,056
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts .......... ... |
7. Commissions, expenses paid and aggregate write-ins for deductions ................................ ... 204,004,4021......... 190,256,732 ......... 245,365,834
8. Dividends paid to policyholders ... 172425|............... 122,959 |............... 395,784
9. Federal and foreign income taxes paid (recovered) net of §............... 0 tax on capital gains
(IOSSES) .. L 11,244,864 (........... 13,055,944 |........... 18,676,116
10.  TOTAL (Lines 5through 9) ........coiiiiiiiiii e [ 477912177 ... 415444511 ... 548,196,790
1. Net cash from operations (Line 4 minus Line 10) ......................ccooo 16,895,400 ........... 68,492,852 |........... 93,360,213
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
120 BONAS ... 63,910,102|......... 102,823,793|......... 136,591,151
122 SOCKS ... 244,968,923 ]......... 315,663,928 ]......... 442,361,992
123 Mortgage l0ans ... e
124 Realestate ...
125 Otherinvested assets ...
12.6  Net gains or (losses) on cash, cash equivalents and short-term investments ...............| ...
12.7  Miscellaneous proceeds .................ccoooiiiiiiiieii e (4,242,055)|........... (3,501,000)|............ 2,287,373
12.8  TOTAL investment proceeds (Lines 12.1t012.7) ................cccooo 304,636,970 ......... 414,986,721 |......... 581,240,515
13. Cost of investments acquired (long-term only):
130 BONAS ..o 154,821,752 |......... 126,040,620 ......... 197,130,971
132 SOCKS ... 262,520,506 |....... . 324,139,125 ......... 374,503,745
13.3  Mortgage loans ... e
134  Realestate ... 495704 ............... 337,255 ... 327,724
135  Otherinvested assets ... L
13.6  Miscellaneous applications ....................... 500,000............... 250,000(............... 250,000
13.7  TOTAL investments acquired (Lines 13.11013.6) .............cooooiiiii 418,337,961 ......... 450,767,000 ......... 572,212,440
14. Net increase (or decrease) in contract loans and premium notes ...
15. Net cash from investments (Line 12.8 minus Line 13.7and Line 14) ... |....... (113,700,991)|......... (35,780,279) | ............ 9,028,075
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1  Surplus notes, capital NOteS ....................ooooooii e
16.2  Capital and paid in surplus, less treasury stock ......................coooo |
16.3  Bormrowed fUNdS ... | |
16.4  Net deposits on deposit-type contracts and other insurance liabilities ........................| ...
16.5  Dividends to StoCKNOIAEIS ... | [
16.6  Other cash provided (applied) ... (11,581,954)|........... (6,057,097)|......... (12,924,340)
17. Net cash from financing and miscellaneous sources (Line 16.1 through 16.4 minus Line 16.5
PlUS LiNe 16.6) ... (11,581,954) | ........... (6,057,097)......... (12,924,340)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and
D7) (108,387,546) | ........... 26,655476|........... 89,463,949
19. Cash, cash equivalents and short-term investments:
191 Beginning of year ... 118,546,139 |........... 29,082,191 ........... 29,082,191
19.2  End of period (Line 18 plus Line 19.1) .......................oooooo 10,158,594 |........... 55,737,667 |......... 118,546,139
Note: Supplemental Disclosures of Cash Flow Information for Non-Cash Transactions:
|20.0001 | ...............................................................................................................................................................................................
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sTATEMENT As oF September 30, 2022 or ve CENTRAL MUTUAL INSURANCE COMPANY
Notes to Financial Statements
NOTESTO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

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

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

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices
prescribed and permitted by the State of Ohio is shown below:

SSAP# F/S Page FISLine# 2022 2021

NET INCOME
(1) Statebasis (Page 4, Line 20, Columns1 & 3) XXX XXX XXX 43,208,428 51,837,073
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

0 0
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

0 0
(4) NAIC SAP (1-2-3=4) XXX XXX XXX 43,208,428 51,837,073
SURPLUS
(5) Statebasis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX 947,248,248| 1,004,413,798
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

0 0
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

0 0
(8) NAIC SAP (5-6-7=8) XXX XXX XXX 947,248,248| 1,004,413,798

B. Useof Estimatesin the Preparation of the Financial Statements— No change.
C. Accounting Policy

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

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

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

1. Short-term investments are stated at amortized cost.

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

3. Common stocks are stated at market value except investments in stocks of uncombined subsidiaries and
affiliates in which Central Mutual Insurance Company has an interest of 20% or more are carried on the
equity basis.

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

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

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

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

8. Centra Mutual Insurance Company has no investments in joint ventures, partnerships or limited liability
companies.

9. Central Mutual Insurance Company owns no derivatives.

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

11. Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates
and loss reports and an amount, based on past experience, for losses incurred but not reported. Such liabilities
are necessarily based on assumptions and estimates and while management believes the amount is adequate,
the ultimate liability may be in excess of or less than the amount provided. The methods for making such
estimates and for establishing the resulting liabilities are continually reviewed and any adjustments are
reflected in the period determined. Such liabilities are necessarily based on assumptions and estimates and
while management believes the amount is adequate, the ultimate liability may be in excess of or less than the
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Notes to Financial Statements

amount provided. The methods for making such estimates and for establishing the resulting liabilities are
continually reviewed and any adjustments are reflected in the period determined.

12. Real estate investments are classified in the balance sheet as properties occupied by the company, properties
held for the production of income and properties held for sale. Properties occupied by the company and
properties held for the production of income are carried at depreciated cost less encumbrances. Properties
held for sale are carried at the lower of depreciated cost or fair value less estimated cost to sell. This value
would also be reduced by any encumbrance balance. The fair values of properties held for the production of
income and held for sale are based upon quoted market prices, if available. If quoted market prices are
unavailable, fair values are based upon market appraisals performed every five years using certified valuation
techniques. Fair values for these properties will be immediately determined whenever circumstances indicate
that carrying amounts may not be recoverable. Fair values of properties occupied by the company will be
measured only if circumstances indicate that the financial condition of the Company isin question.

Going Concern
Based upon its evaluation of relevant conditions and events, management does not have substantial doubt
about the Company’s ability to continue as a going concerns.

2. Accounting Changes and Corrections of Errors— No significant changes.

3. Business Combinations and Goodwill — No significant changes.

4. Discontinued Operations— No significant change.

5. Investments

A.

B.

Mortgage Loans, including Mezzanine Real Estate Loans— No change.
Debt Restructuring — No change.

Reverse Mortgages — No change.

. Loan-Backed Securities

(1) The Company uses Clearwater Analytics for investments reporting. For fixed-rate agency mortgage-backed
securities, Clearwater Analytics calculates prepayment speeds utilizing Mortgage Industry Advisory
Corporation (MIAC) Mortgage Industry Medians (MIMs). MIMs are derived from a semi-monthly dealer-
consensus survey of long-term prepayment projections. For other mortgage-backed, loan-backed, and
structured securities, Clearwater utilizes prepayment assumptions from Moody’s Analytics. Moody’ s applies
aflat economic credit model and utilizes a vector of multiple monthly speeds as opposed to a single speed
for more robust projections. In instances where Moody’ s projections are not available, Clearwater uses data
from Reuters, which utilizes the median prepayment speed from contributors’ models.

(2) Securitieswith arecognized other-than-temporary impairment — N/A, NONE

(3) Securities by CUSIP with an other-than-temporary impairment — N/A, NONE

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary
impairment has not been recognized in earnings as a realized loss (including securities with a recognized

other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

Description Amount
a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months 12,639,389.11
2. 12 Months or Longer 3,191,501.34
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months 198,078,707.91
2. 12 Months or Longer 32,853,863.79

Dollar Repurchase Agreements and/or Securities Lending Transactions— NONE
Repurchase Agreements Transactions Accounted for as Secured Borrowing — N/A
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — N/A
Repurchase Agreements Accounted for as a Sale — N/A
Reverse Repurchase Agreements Accounted for as a Sale— N/A

. Working Capital Finance Investments — NONE
Offsetting and Netting of Assets and Liabilities— NONE

Reporting Entity’ s Share of Cash Pool by Asset type — No change.
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7.

8.

9.
10

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Notes to Financial Statements

Joint Ventures, Partnershipsand Limited Liability Companies

A. Central Mutual Insurance Company has no investments in Joint Ventures, Partnerships, or Limited Liability Companies
that exceed 10% of its admitted assets.

B. The Company did not recognize any impairment write down for its investments in Joint Ventures, Partnerships and
Limited Liability Companies during the statement periods.

I nvestment Income — No significant change.

Derivative I nstruments — No significant change.

A. Derivatives under SSAP No. 86—Derivatives— N/A, None.
B. Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees— N/A, None.

Income Taxes— No significant change.

Information Concer ning Parent, Subsidiaries, Affiliatesand Other Related Parties

Asdisclosed in the 2021 annual statement, the Company made an additional investment of approximately $14M into a limited
liability company (CIVWFHoldco). Thisisawholly owned subsidiary of the Company and disclosed on Schedule Y.

Debt — No significant changes.

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

A. Defined Benefit Plan
The Company sponsors a defined benefit pension plan and postretirement benefit plan covering substantialy all
empl oyees of the Company.

Capital and Surplus, Dividend Restrictions and Quasi-Reor ganizations— No significant changes.
Liabilities, Contingencies and Assessments— No significant changes.

L eases — No significant changes.

Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With
Concentrations of Credit Risk — No significant changes.

Sale, Transfer and Servicing of Financial Assetsand Extinguishments of Liabilities— No significant changes.

Gain or Lossto the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans— No
significant changes.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators— No significant changes.

Fair Value M easurements

A. Inputs Used for Assets and Liabilities Measured and Reported at Fair Value (1) Fair Value Measurements at Reporting
Date. The Company has categorized its assets and liabilities that are reported on the balance sheet at fair value into the
three-level fair value hierarchy as reflected in the table below. The three-level fair value hierarchy is based on the degree
of subjectivity inherent in the valuation method by which fair value was determined. The three levels are defined as
follows.

Level 1- Quoted Prices in Active Markets for Identical Assets and Liabilities: This category, for items measured at fair
value on a recurring basis, includes exchange-traded preferred and common stocks. It also includes derivative liabilities
for written call options on common stock which are also exchange traded. The estimated fair value of the equity securities
and derivatives within this category are based on quoted prices in active markets and are thus classified as Level 1.

Level 2 - Significant Other Observable Inputs: This category for items measured at fair value on arecurring basis includes
bonds, preferred stocks and common stocks which are not exchange-traded. The estimated fair values of some of these
items were determined by independent pricing services using observable inputs. Others were based on quotes from
markets which were not considered actively traded.

Level 3 - Significant Unobservable Inputs: The Company’ s subsidiaries are valued at their equity.

(1) Fair Value Measurements at Reporting Date

Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a Assetsat fair value
PREFERRED STOCK 1,558,323 1,558,323
0 0 0

COMMON STOCK 313,286,860 0 180,299,623 0 493,586,483
BONDS 999,211,116 0 0 0 999,211,116
0 0 0 0 0
Total assets at fair value/ NAV 1,314,056,299 0 180,299,623 0| 1,494,355,922

b. Liabilities at fair value
DERIVATIVE LIABILITIES 0 0 0 0 0
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22,

23.

24,

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

Notes to Financial Statements

0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
Total liabilities at fair value 0 0 0 0 0
(2) Fair Value Measurementsin (Level 3) of the Fair Value Hierarch
Ending Total Gains | Total Gains Ending
Balance as of and (Losses) | and (Losses) Balance For
Prior Quarter | Transfersinto |Transfersout | Included in Included in Current
Description End Level 3 of Level 3 Net Income Surplus Purchases | Issuances Sales | Settlements| Quarter End
a Assets
EQUITY SECURITIES 177,683,221 0 0 0 2,616,402 0 0 0 0 180,299,623
0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0
Total Assets 177,683,221 0 0 0 2,616,402 0 0 0 0| 180,299,623
b. Liabilities
Total Liabilities 0 0 0 0 0 0 0 0 0 0
Other Items— No significant changes.
Events Subsequent

Subsequent events have been considered through November 11, 2022. There were no events occurring subsequent to the end
of the quarter that merited recognition or disclosure in these statements.

Reinsurance — No significant changes.

Retrospectively Rated Contracts & Contracts Subject to Redeter mination — No change.

D. Risk-Sharing Provisions of the Affordable Care Act (ACA) —N/A, None.

Changesin Incurred Losses and L oss Adjustment Expenses

Reserves as of December 31, 2021 were $531.3 million. As of June 30, 2022, $131.3 million has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $352.8 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Personal Auto, CMP, Commercial Auto, and Homeowners lines of insurance. Therefore, there has been
a$47.3 million favorable prior-year development since December 31, 2021 to June 30, 2022. The decreaseis
generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased, as additional information becomes known regarding individual claims. Included in this decrease, the
Company experienced $0 million of unfavorable (favorable) prior year claim development on retrospectively rated
policies. However, the business to which it relates is subject to premium adjustments.

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

I ntercompany Pooling Arrangements— No change.

Structured Settlements— No change.

Health Care Receivables— No change.

Participating Policies— No change.

Premium Deficiency Reserves— No change.

High Deductibles— No change.

Discounting of Liabilitiesfor Unpaid Losses or Unpaid L oss Adjustment Expenses— No change.
Asbestos/Environmental Reserves— No change.

Subscriber Savings Accounts— No change.

Multiple Peril Crop Insurance — No change.

Financial Guaranty I nsurance — No change.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?
2.2 Ifyes, date of change:

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is
an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end?
3.3 If the response to 3.2 is yes, provide a brief description of those changes:
3.4 |s the reporting entity publicly traded or a member of a publicly traded group?
3.5 If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
4.2 If yes, provide the name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased
to exist as a result of the merger or consolidation.

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

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

Yes[ ] No[X]

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

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

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

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

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

6.4 By what department or departments?

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

filed with Departments?

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

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period?
7.2 If yes, give full information

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

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

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
............................................................................. No...|....No.....|......No...... | ....No ...

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

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

) Compliance with applicable governmental laws, rules and regulations;

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

) Accountability for adherence to the code.

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

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

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

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

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

e~~~
D OO T

FINANCIAL

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

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

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

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

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

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?
14.2 If yes, please complete the following:

Q7

Yes[ ] No[ ] N/AIX]

12(31/2021

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

Yes[ ] No[X]

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

Yes[X] No[ ]

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

Yes[X] No[ ]
1,788,240

Yes[ ] No[X]

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

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 BONGAS ..o e
14.22  Preferred STOCK ... e
1423 ComMMON STOCK .. ..o 177,151,410 ....... 180,299,624
14.24  Short-Term Investments ...
14.25 Mortgages Loanson Real Estate .........................o e e
1426 AINOther ... e
14.27  Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21t0 14.26) ...............|....... 177,151,410 ....... 180,299,624
14.28  Total Investment in Parent included in Lines 14.21t014.26above ... |
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] N/A[X]
If no, attach a description with this statement.
16. For the reporting entity's security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 S 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 S 0
16.3 Total payable for securities lending reported on the liability page S 0
17. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1
Name of Custodian(s)

2
Custodian Address

JP MORGAN CHASE BANK

4 CHASE METROTECH CENTER FLOOR 6,
BROOKLYN, NY 11245

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

location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,
note as such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
GOLDMAN SACHS ASSET MANAGEMENT, LP ... U........
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity's invested assets? Yes[X] No[ ]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity's invested assets? Yes[X] No[ ]
17.6  For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Central Registration Legal Entity Registered Investment Management
Depository Number Name of Firm or Individual Identifier (LEI) With Agreement (IMA) Filed
177038 ... GOLDMAN SACHS
ASSET MANAGEMENT,
LP CF5M58QA35CFPUX70H17 ... |SEC ... NO...........
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
18.2 If no, list exceptions:
19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (Continued)

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

Yes[ ] No[X]
21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior
to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC
CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.

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

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
annual statement instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ ] No[X]
4.2 If yes, complete the following schedule:

TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum | Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
042999 Total ..................ocoo |
5. Operating Percentages:
51 A&Hlosspercent 0.000%
5.2 A&H cost containmentpercent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. S
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date. S
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
the reporting entity? Yes[ ] No[X]
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SCHEDULE F - CEDED REINSURANCE

Showing all new reinsurers - Current Year to Date

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

Code ID Number Reinsurer Jurisdiction Reinsurer (1 through 6) Reinsurer Rating
Affiliates
32603 ........... 47-0574325 ... BERKLEYINSCO .......oooviiiiie DE .. Authorized ......| ..o
43460 ........... 75-2344200 ... ASPENAMERINSCO ........ocooviiii TX Authorized ......| ..o
00000 ........... AA-1340028 .... | Devk Ruckversicherungs und Beteiligungs AG . [DEU ... Unauthorized ... |..........ocoo |
00000 ........... AA-1460019 ....|MSAMIINAG ... CHE .. Unauthorized ... [ ..o [
00000 ........... AA-1464104 ... | Allianz Risk Transfer .......................oo. CHE L. Unauthorized ... [ ..o [
00000 ........... AA-3191454 .. |AXAXLReinsLtd .................oo BMU .o Unauthorized ... [ ... [
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama (AL) .................ooccc N e e e
2. Alaska(AK) ... N e e e
3. Arizona (AZ) ... | L. 24,099,809 22,531,852 ...... 8,029,140 ...... 9,082,015 21,329,297 19,319,230
4. Arkansas (AR) .................... ] Lo e e e
5. California (CA) ... Lo 300,109 ............. 599|...... 1,208,252 ...... 1,540,784
6. Colorado (CO) ... | [ 9,965,429 ...... 9,654,739 ...... 4,233,591 ... 4,267,864 |...... 7,346,915(...... 8,114,900
7. Connecticut (CT) ... | L. .. 32,314,191 .... 30,680,424 | .... 14,204,463 |.... 11,708,937 |.... 34,107,724 | .... 29,796,198
8. Delaware (DE) ................c..coo | Lo e e e e
9. District of Columbia (DC) ..................... | ... N L i e L
10. Florida (FL) ... N o 14,1011.......... 15,129|........ 560,945]........ 637,476
1. Georgia (GA) ... L. 74,394,201 72,605,026 40,539,013 36,350,776 |.... 59,767,963 | .... 60,000,044
12, Hawaii (HI) ... N e e e
13. Idaho(ID) ..............oooo L] 5,540,355 ...... 4,521,733 ... 2,434,781 1,221,741 ... 2,851,471 ... 2,038,893
14, Minois (IL) ... L. . 13,712,524 ... 12,156,538 | ... 7,514470(...... 6,416,057 |.... 14,328,452 .... 16,991,477
15, Indiana (IN) ... L. .. 22,147,381] ... 22,926,301 .... 10,899,870 .... 13,155,382 .... 20,229,563 | .... 19,046,738
16. lowa(lA) ... Lo e e e
17. Kansas (KS) ................ooooo | N e e e
18.  Kentucky (KY) ... L] 8,647,712 ...... 7,7052731...... 71754131 ... 2,468,075]...... 6,912,953 ...... 7,373,341
19.  Louisiana (LA) ... N L i e L
20. Maine (ME) ... Lo o e e e
21. Maryland (MD) ... L] 1,910,961]...... 1,472,658]...... 1,409,834|.......... 73,256 ...... 1,109,727]...... 1,956,251
22. Massachusetts (MA) ................ccccoeei| o L. ... 20,116,951].... 15,814,682 ...... 6,777,480 ...... 2,905,293 .... 18,688,752 |.... 13,008,988
23. Michigan (MI) ... L. .. 16,168,590 .... 15,605,192 |.... 10,300,318 ...... 8,036,571|.... 18,607,794 | .... 18,554,780
24, Minnesota (MN) ........................... | Lo e e e
25, Mississippi (MS) ..................occoc ] Lo e e e
26. Missouri(MO) ................oocccii ] Lo e e e
27. Montana (MT) .................ci] Lo e e e
28. Nebraska (NE) ....................ccc ] Lo e e e e
29. Nevada(NV) ... ... L. ... 10,209,151]...... 6,010,583 ...... 3,662,575 ...... 29311771 ... 6,779,570 ...... 4,422,990
30. New Hampshire (NH) .........................|..... L. .. 14,070,432 |.... 13,181,808 | ...... 5,085,319 ...... 4,384,779 ...... 9,087,852 ...... 8,406,086
31. Newdersey (NJ) ... | Lo 392947(........ 396,559 |.... 16,993,616 .... 16,381,968
32. NewMexico (NM) ... o L. ... 15,697,629 .... 15,140,352 ...... 8,818,501 ...... 6,522,452 .... 15,440,176 | .... 14,539,774
33, New York (NY) ... ] L. ... 20,378,718 .... 19,725,979 | .... 10,534,049 | ...... 7,2711,2171.... 19,436,635 .... 17,437,331
34. North Carolina (NC) ...........................| . L. .. b3,405,979|.... 53,217,604 | .... 27,704,586 | .... 23,611,264 | .... 36,771,472 |.... 37,712,485
35. NorthDakota (ND) ....................... | Lo e e e
36. Ohio (OH) ... o L. ... 65,439,816 .... 61,334,623 | .... 42,128,453 | .... 35,919,841|.... 49,035,256 | .... 49,210,221
37. Oklahoma (OK) ... | L] 8,867,655 ...... 7,907,344 ... 2,856,798 ...... 3,336,473 .... 10,234,465 .... 11,655,307
38. Oregon(OR) .......ooooovvi | Lo e e e
39. Pennsylvania (PA) ................... | [ 188,980]........ 181,525|.......... 54,830].......... 10,8581 ........ 153,069 |........ 104,112
40. Rhodelsland (RI) ....................... ] Lo e e e e
41, South Carolina (SC) ...................coo | L. 16,494,421 14,862,520 14,894,718 ...... 4,384,930 14,043,501 12,501,895
42.  South Dakota (SD) ...........cccccccocviiiiiiif . N L i e L
43. Tennessee (TN) ... ] L. ... 20,957,961 .... 19,874,304 | .... 10,426,103 | ...... 8,215,873|.... 12,108,165 .... 14,575,835
44, Texas (TX) ..o L. ... 81,924,460 .... 89,577,206 | .... 45,168,571 .... 95,001,365 .... 85,446,013 .... 83,209,520
45, Utah (UT) ... L] 5,763,154 ... 3,457,623|...... 2,067,753 |........ 673,053]...... 2,221,076] ... 1,332,828
46. Vermont (VT) ... | Lo e e e 698,239
47, Virginia (VA) ... L. 22,039,103 21,384,894 ... 8,963,774 ... 7,842,196 15,255,208 | .... 14,490,478
48.  Washington (WA) ......................... ] Lo e e e
49, West Virginia (WV) ..................... ] Lo e e e
50.  Wisconsin (WI) .........cooooeiiiiii [ Lo 2,762,338 ...... 1,335,674 |...... 2,483,086 ...... 1,096,543 ...... 3,114,699|........ 399,219
51. Wyoming (WY) ... Lo e e e e
52.  American Samoa (AS) ...........cccocoooiiii | N L i e L
53. Guam (GU) ... N e e e e
54. PuertoRico(PR) ...................ccc | N e e e
55.  U.S.Virginlslands (VI) ........................| ... N e e e
56. Northern Mariana Islands (MP) ..............|..... N e e e
57. Canada(CAN)...............................|..... N e e e
58.  Aggregate other alien (OT) ................... XXX o
59. Totals ... XXX..|...567,217,901|... 542,866,457 | ... 299,044,646 | ... 297,300,275 ...503,170,581 | ... 485,457,388
DETAILS OF WRITE-INS
58007, XXX [ L [ | [
58002.......c XXX | e e e e
58003, XXX | e e e e
58998Summary of remaining write-ins for Line
58 from overflow page .........................| .. XXX L L L i
58999TOTALS (Lines 58001 through 58003
plus 58998) (Line 58 above) ................. XXX e e e e
(a) Active Status Counts:

L — Licensed or Chartered - Licensed insurance carrier or domiciled RRG _ 48 R - Registered - Non-domiciled RRGs -

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

D - Domestic Surplus Lines Insurer (DSLI) — Reporting entities authorized to write surplus lines in the state of domicile. N — None of the above — Not allowed to write business in the state _u“
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sTaTemenT As oF September 30, 2022 or e CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER

MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

CENTRAL MUTUAL INSURANCE COMPANY
Ohio Corporation

FEIN 34-4202560 NAIC # 20230
ALL AMERICA INSURANCE COMPANY CI VWF HOLDCO LLC SECURITY CENTRAL
Ohio Corporation Ohio Corporation Ohio Corporation
FEIN 34-0935740 NAIC # 20222 FEIN 88-1006829 FEIN 34-1050550
Central Mutual owns 100% 15,000 shares Central Mutual owns 100% Central Mutual owns 100% 21,000 shares
Total Outstanding 15,000 shares Total Outstanding 21,000 shares
[
—
—
CENTRAL INSUREX AGENCY, INC. CAFCO, INC. VWF MASTER TENANT CIVWF QOFI LLC CIVWF FUND | LLC CONANT BUILDING LLC
Ohio Corporation Ohio Corporation Ohio Corporation Ohio Corporation Ohio Corporation Ohio Corporation
FEIN 34-1266123 FEIN 34-6545402 Central Mutual owns 99% Central Mutual owns 61% Central Mutual owns 100% Central Mutual owns 49%
All America owns 50 shares All America owns h
100% 100% shares
VWFI LEVERAGED LENDER VWFILLC NMTC LEVERAGED XLVIII LLC
Total Outstanding 50 shares Total Outstanding shares Ohio Corporation Ohio Corporation Ohio Corporation

Central Mutual owns 54%

L

Central Mutual owns 80%

NMIC LEVERAGED LII LLC
Ohio Corporation

Central Mutual owns 99% Central Mutual owns 99%




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

[4%9)

SCHEDULE 'Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Directly Type of Control
Securities Names of Relation- Controlled (Ownership, If Control Isan
NAIC Exchange Parent, Domic- | ship to by Board, is Ultimate SCA
Comp- if Publicly Subsidiaries iliary | Report- (Name of Management, Ownership Controlling Filing
Group any ID FEDERAL Traded (U.S. or Loca- ing Entity / Attorney-in-Fact, Provide Entity(ies) Required?
Code Group Name Code | Number RSSD CIK or International) Affiliates tion Entity Person) Influence, Other) Percentage | Person(s) (Yes/No) *
36..... CENTRAL INSURANCE CENTRAL MUTUAL INSURANCE Central Mutual Insurance
COMPANIES .................. 20230[ 34-4202560 . | ..o | e | COMPANY ... COH L UDP L | Board of Directors ..........|........... Company ..................... . No ... | 0000001
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 20222 34-0935740 . | ..o | ALL AMERICA INSURANCE COMPANY |. OH . |... DS .. | Central Mutual Insurance Company .......... Board of Directors ..........|..... 100.0 | Company ..................... . No ... | 0000001
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000 34-1050550 . | ....oovvoi | o | SECURITY CENTRAL CORPORATION .|. OH . |... NIA .. | Central Mutual Insurance Company .......... Board of Directors ..........|..... 100.0 | Company ..................... .No... | ...
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] 34-1266123 . | ........coo| oo | CENTRAL INSUREX AGENCY, INC. ....|. OH . |... IA ... [ All America Insurance Company .............. Board of Directors ..........[..... 100.0 [Company ..................... No |
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] 34-6545402 . | .........oo| oo | CAFCO,INC. ... . OH . |...NIA .. | All America Insurance Company .............. Board of Directors ..........[..... 100.0 [Company ..................... No |
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000 88-1006829 .| ......cooo| voviii | CIVWFHOLDCOLLC .................... . OH. |...NIA .. | Central Mutual Insurance Company .......... Ownership ..................|..... 100.0 [Company ..................... . No...| ...
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000 ....ovveee] | | VWF MASTER TENANT .................. . OH.|...NIA.. |CIVWF HoldCoLLC .......................... Ownership .................. | oo 99.0 [ Company ..................... No |
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000 ....ovveee] | e | CIVWF QOFILLC ... . OH.|...NIA.. |CIVWF HoldCoLLC .......................... Ownership .................. | ..o 61.0| Company ..................... No |
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000 ....ovveee] | | CIVWFFUNDILLC ..., OH. |[...NIA.. [CIVWFHoldCoLLC ...............oco. Ownership .................. ... 100.0 | Company ..................... No |
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] ..o e | CONANT BUILDINGLLC ................. . OH.[...NIA.. |CIVWFHoldCoLLC .......................... Ownership .................. ... 49.0 | Company ..................... . No...| ...
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] ..o e | VWFI LEVERAGED LENDER ............ . OH.|...NIA.. |VWFMasterTenant........................... Ownership .................. ..., 54.0|Company ..................... . No...| ...
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] ..o e | VWFILLC ... OH.[...NIA.. |CIVWFQOFILLC ..................ooi Ownership .................. ..., 80.0| Company ..................... . No...| ...
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000 ....ovveee] | | NMTC LEVERAGED XLVIILLC ......... S OH.|...NIA.. |CIVWFFUNDILLC ..........ooooiii, Ownership .................. | oo 99.0 [ Company ..................... No |
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES .................. 00000] ..o v | NMIC LEVERAGED LIILLC .............. . OH.|...NIA .. |ConantBuildingLLC ......................... Ownership ..................| ... 99.0 | Company ..................... No... | ...
Asterisk Explanation
0000001 | Central Mutual and All America participate in an intercompany pooling agreement whereby Central Mutual receives 84% of all premiums, losses, and expenses and All America reCeiVES 16%. ...




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

5,074,887
7,350,431

......... 112,203,075
AAAAAAAAA 123,132,930

9,448,332
AAAAAAAAAA 41,545,979

1,477,493
AAAAAAAAAA 69,655,061
1,110,347
.......... 62,795,846
55,512,183
17,705,671

1,643,578
3,678,637

71,440,998
AAAAAAAAAA 60,708,948

6,006,684
AAAAAAAAAA 25,959,626

............... 32.386

............... 23.430

Line of Business

1. It
21 AllIied NS ...

2.2 Multiple peril Crop ..o
2.3 Federal flood ...
24 Private Crop ..o
25 Private flood ...

3. Farmowners multiple peril ...................
4. Homeowners multiple peril ...
5. Commercial multiple peril ...

6. Mortgage guaranty ...

8. 0CEAN MANNE ...\

9. Inland marine ...
10. Financial guaranty ...
111 Medical professional liability - occurrence ............................
11.2  Medical professional liability - claims made ................................
12. Earthquake ......... ...

131 Comprehensive (hospital and medical) individual .........................

132 Comprehensive (hospital and medical) group .............................

14. Creditaccidentand health .....................
15.1 VISION ONlY ...
152 Dentalonly ...
15.3  Disability INCOME ..o

15.4 Medicare supplement ...

155 Medicaid Title XIX ...
156 Medicare Title XVIIl ...

15.7 Long-term care ....... ...t

15.8 Federal employees health benefitsplan ..................................

15.9  Otherhealth ...

16. Workers' compensation ...
171 Other liability - occurrence ...

17.2  Other liability - claimsmade ........................o
17.3 Excess Workers' Compensation ......................ccoocoiiiiiiii
18.1 Products liability - occurrence ...
18.2 Products liability - claimsmade .........................
191 Private passenger auto no-fault (personal injury protection) ..............
19.2 Other private passenger auto liability .............................
19.3 Commercial auto no-fault (personal injury protection) .....................
194 Other Commercial auto liability ..........................
21.1 Private passenger auto physical damage ............................
21.2 Commercial auto physical damage ........................o
22. Aircraft (all perils) ... ...
23. Fidelity ...

24. SUIBLY .o
26. Burglaryand theft ...

217. Boilerand machinery .................co
28. Credit ..o

29. International ...

30. Warranty ...
31. Reinsurance-Nonproportional Assumed Property .........................
32. Reinsurance-Nonproportional Assumed Liability ..........................
33. Reinsurance-Nonproportional Assumed Financial Lines ..................
34. Aggregate write-ins for other lines of business .............................
35. TOTALS

DETAILS OF WRITE-INS

A0,
FA02.
BA03.
3498.  Summary of remaining write-ins for Line 34 from overflow page ..........
3499.  TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above) ..........
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STATEMENT As oF September 30, 2022 or He CENTRAL MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Line of Business Quarter Year to Date Year to Date
1. Fire o 1,746,724 | ........... 5,093,920 |........... 5,048,002
2.1 Allied INES ... L 2,550,793 ........... 7,385,288 |........... 7,723,476
2.2 Multiple peril crop ... e
2.3 Federal flood ... L e [
24 Private Crop ... L
25 Private flood ... e L
3. Farmowners multiple peril ...
4. Homeowners multiple peril .................... 41,537,934 ......... 115,885,733 |......... 114,400,658
5. Commercial multiple peril ... [ 41,524,864 ......... 128,284,395 ......... 117,212,389
6. Mortgage guaranty ..............coooooiiii e L e
8. OCEaN MAIINE ... ..ot
9. Inland marine ...
10. Financial guaranty
111 Medical professional liability - occurrence ................oocoooi o e
11.2 Medical professional liability - claims made ..................... [
12. Earthquake ... 580,228 ........... 1,685,522 (........... 1,576,697
131 Comprehensive (hospital and medical) individual ....................cooo | L
13.2 Comprehensive (hospital and medical) group ... | [
14. Creditaccidentand health .................. e L
151 VISION ONY ..o e L
152 Dentalonly ... L e
15.3 Disability income ... L
15.4 Medicare supplement ... L
15,5 Medicaid Title XIX ... e L
15.6 Medicare Title XVIII ... L e [
15.7 Long-termeare ... L
15.8 Federal employees health benefits plan ... [ e [
156.9  Otherhealth ... e L
16. Workers' compensation ... 2,854,389 |.......... 10,158,462 (........... 8,570,288
171 Other liability - occurrence ... 13,620,603 ].......... 43434914 |.......... 39,973,667
17.2 Other liability - claims made ..................cooo e
17.3 Excess Workers' Compensation ... e
18.1 Products liability - occurrence ... 5,479,530 .......... 18,273,519 |.......... 15,807,184
18.2  Products liability - claims made ...................ooo e
191 Private passenger auto no-fault (personal injury protection) .............. [.............. 522,242|........... 1,476,723 |........... 1,626,215
19.2 Other private passenger auto liability ........................ ] 25,609,295(.......... 71,077,202 .......... 73,587,994
19.3  Commercial auto no-fault (personal injury protection) ..................... [ 363,251 ........... 1,379,696 | ........... 1,157,497
19.4  Other Commercial auto liability .......................coco [ 20,256,524 | .......... 66,390,043 |.......... 60,960,063
211 Private passenger auto physical damage .......................o [ 20,557,752 .......... 57,032,968 |.......... 58,580,138
212 Commercial auto physicaldamage ....................coo 5,556,403 |.......... 18,618,942 |.......... 18,019,176
22. Aircraft (all perils) ... e L
23. Fidelity ... 5324|............... 12431 9,153
24. SUMBLY .o [ 262 T27 | 584
26. Burglary and theft ... 3840 (............... 12,618 12,580
27. Boilerand machinery ...............cooi 85,093 |.............. 266,500 (.............. 242,452
28. Credit ... | L
29. International ... [ e
30. Warranty ..o e L
31. Reinsurance-Nonproportional Assumed Property ........................ [ XXX XXX XXX ...
32. Reinsurance-Nonproportional Assumed Liability .......................... [....... XXX XXX XXX ...
33 Reinsurance-Nonproportional Assumed Financial Lines ..................|....... XXX XXX XXX.......
34. Aggregate write-ins for other lines of business ...................coooo o L
35. TOTALS ..o | 189,729,559 ......... 567,217,898 |......... 542,866,460
DETAILS OF WRITE-INS
T O
3402, e e e
3403, e e e
3498.  Summary of remaining write-ins for Line 34 from overflow page ..........| ..o [
3499.  TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above) ..........|.....cocooooviii [ [
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STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1" 12 13
Q.S. Date Q.S. Date Prior Year-End Prior Year-End Prior Year-End
2022 2022 Loss Known Case Known Case Known Case Loss IBNR Loss Total Loss
Prior Prior Total Prior Loss and LAE and LAE Loss and LAE Loss and LAE and LAE Reserves | and LAE Reserves and LAE
Year-End Year-End Year-End Payments Payments Total Reserves Reserves on Claims Total Developed Developed Reserves
Known IBNR Loss and on Claims on Claims 2022 Loss on Claims Reported or Q.S. Date Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Case Loss Loss and LAE Reported Unreported and LAE Reported and Reopened IBNR Loss and LAE Deficiency Deficiency (Savings)/
Losses and LAE LAE Reserves as of Prior as of Prior Payments Open as of Prior Subsequent and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 Deficiency
Occurred Reserves Reserves (Cols. 1 +2) Year-End Year-End (Cols. 4 +5) Year-End to Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2019+ Prior ... 128,078.......... 60,087]........ 188,165|.......... 40147 ... 5638].......... 45785|........... 116,071|............ 131,813]........ (99,267)]........ 148,617|.............. 28,140(............ (21,903)|........... 6,237
2. 2020 . 46,741 ... 75892|........ 122,633].......... 20,959|........... 4436|.......... 25395|............. 60,575|............. 23,646|......... (2273).......... 81,948|.............. 34,793|............ (50,083)]........ (15,289)
3. Subtotals 2020 + Prior ...........|........ 174,819|........ 135979|........ 310,798 .......... 61,105|.......... 10,074 |.......... 71,180 ............ 176,646 |............ 155,460]...... (101,540) | ........ 230,566 (.............. 62,933|............ (71,986) | ......... (9,052)
4. 2021 77525|........ 154,597 |........ 232122|.......... 44713)......... 19109(.......... 63,822|.............. 96,611|.............. 37977|........... 7,230]........ 141818].............. 63,799|............ (90,281)]........ (26,482)
5. Subtotals 2021 + Prior ...........|........ 252,344 ... .. 290,576 |........ 542,920(........ 105,819|.......... 29,183|........ 135,002|............ 273258 |............ 193,437]........ (94,311)|........ 372,383 ............ 126,732|.......... (162,267)]........ (35,534)
6. 2022 XXX XXX XXX XXX 158,969|........ 158,969 ....... XXX [ 89,140(.......... 93,834|........ 182,974|....... XXX XXX ] XXX....
7. Totals .....ooooooviiiiii 252,344 ... 290,576 |........ 542,920 ........ 105,819(........ 188,152|........ 293971|.... 273,258 ........... 282,577 ). 47 |........ 555,357 ..o 126,732|.......... (162,267)]........ (35,534)
Col. 11, Line 7 Col. 12, Line 7 | Col. 13, Line 7
As % of Col. 1 As % of Col.2 | As % of Col. 3
o ' Line 7 Line 7 Line 7
= 8 Prior Year-End Surplus As
o Regards Policyholders ..........|...... 1,004,414 1. 50.222|2.......... (55.843)|3........ (6.545)
Col. 13, Line 7
Line 8
...................................... 4.......(3.538)




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

RESPONSES
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? No
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? No
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? No
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? No
AUGUST FILING

5. Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile and

electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should be N/A. A NO

response resulting with a bar code is only appropriate in the 2nd quarter. N/A
Explanations:
Bar Codes:

usteed Surplus S rr ntAto S
re Part D Cover: aie ui;r tor and Officer S iJi
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STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

1197. Summary of remaining write-ins for Line 11 (Lines 1104 through 1196) .....|.......................| ..o Lo

2504. EMPLOYEELOAN ... 323 323|. O

2505. IDAHO INTERMOUNTAIN CLAIMS ... 101,956 ..o [ 101,956|............. 101,732

2506. SECURITY DEPOSITS ... . 36,760(.............. 36,760 | ...

2597. Summary of remaining write-ins for Line 25 (Lines 2504 through 2596) .....|............. 139,039|.............. 37,083(............. 101,956|............. 101,732

LIABILITIES, SURPLUS AND OTHER FUNDS
1 2
Current December 31,
Statement Date Prior Year

2504. Reserve for Bad Faith Claims ... 100,097 |............. 100,097
2505. Corporate Credit Card Payable ......................oo (1,890)[.............. 94,670
2506. Reserve for Police Reports/Tele-Interpreter ... (2,354)|.............. (2,204)
2507.  Amounts Payable to Claims Payment Vendor ... 1,069,621 .......................
2597.  Summary of remaining write-ins for Line 25 (Lines 2504 through 2596) ... 1,165474)............. 192,563
2997.  Summary of remaining write-ins for Line 29 (Lines 2904 through2996) ................................coooo o
3297.  Summary of remaining write-ins for Line 32 (Lines 3204 through 3296) ....................................oooo
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STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear ....................... 36,446,871(......... 37,662,461
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....................... 495703 ............. 403,218
2.2 Additional investment made after acquisition ......................... e
3. Current year change in encumbranCes .....................coooeiiiiiiiiieiee e e
4. Total gain (10SS) ON diSPOSAIS ..o
5. Deduct amounts received on diSPOSAlS ................oooiiiii i e
6.  Total foreign exchange change in book/adjusted carryingvalue ..........................oo e
7. Deduct current year's other-than-temporary impairment recognized .......................cooo e
8. Deduct current year's depreciation ... 1,120,418|.......... 1,618,808
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8).......................|......... 35,822,156 |......... 36,446,871
10.  Deduct total nonadmitted amoUNts ... 837,956 |............. 860,976
11.  Statement value at end of current period (Line 9 minus Line 10) ... | 34,984,200 ......... 35,585,895
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year To Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prioryear .......................oo |
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...
2.2 Additional investment made after acquisition ... [
3. Capitalized deferred interestand other ...
4. Accrual of diSCOUNt ...
5. Unrealized valuation increase (decrease) ...................ooooooiiiiiiiiii e
6. Totalgain(loss)ondisposals .........................oooc e
7. Deductamounts receivedondisposals ................... IR B Q8 R B K b
8. Deduct amortization of premium and mortgage interest poin N N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
9.  Total foreign exchange change in book value/recorded invel ® = o & 8 B
10.  Deduct current year's other-than-temporary impairment recognized ... .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+
B-7-8+9-10) . e
12, Total valuation allowance ... e
13. Subtotal (Line 11 plus Line 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value at end of current period (Line 13 minus Line 14) ... L
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear .......................ccoooo 2,881,292|.......................
2. Cost of acquired:
2.1 Actual cost at time of acquisition ........................... 17,809,447 .......... 2,881,292
2.2 Additional investment made after acquisition ............................ 7,154,000 .......................
3. Capitalized deferred interestand other ... e
4. Accrual of diSCOUNt ...
5. Unrealized valuation increase (decrease) ....................ccooooiiiiiiiiieiiii e e
6.  Totalgain (I0SS) ON diSPOSAIS .............ccoomm i e
7. Deduct amounts received on diSPOSalS ................coooiiiii i 2,881,292 ...
8. Deduct amortization of premium and depreciation ......................... e
9.  Total foreign exchange change in book/adjusted carryingvalue ..........................coo e
10.  Deduct current year's other-than-temporary impairment recognized ...........................
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-10) ..................[......... 24963447 .......... 2,881,292
12. Deduct total nonadmitted amounts .........................o e
13.  Statement value at end of current period (Line 11 minus Line 12) ... | 24963447 |.......... 2,881,292
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prioryear .......................................| ... 1,591,173,6681..... 1,521,363,088
2. Cost of bonds and stocks acquired ... 395,308,872{....... 568,753,424
3. Accrual of diSCOUNt ... . 1,044992|.......... 1,019,658
4, Unrealized valuation increase (decrease) .................ccoooiiiiiieeiiiii e (104,866,941)|......... 49,005,597
5. Total gain (10SS) ON diSPOSAIS .............cooiii e 32,496,670(......... 32,461,823
6. Deduct consideration for bonds and stocks disposed of ..........................cco 309,018,032{....... 579,296,022
7. Deduct amortization of premium ... 1,498,298 .......... 2,476,780
8. Total foreign exchange change in book/adjusted carrying value .......................... i |
9. Deduct current year's other-than-temporary impairment recognized .......................ooocoo e
10. Total investment income recognized as a result of prepayment penalties and/or accelerationfees ...............[............ 139,007 |............. 342,879
1. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...............|..... 1,604,779,940| ... 1,591,173,668
12. Deduct total nonadmitted @amoUNts ... 2,207,500].......... 2,207,690
13. Statement value at end of current period (Line 11 minus Line 12) ... |... 1,602,572,4401 ..... 1,588,965,978
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

BONDS

1. NAIC T () e 822,604,102|.......... 29,213,848|........... TA4T 241\ ... 157,762 |........ 837,339,336 |........ 822,604,102|........ 844 528471|........ 801,669,213
2. NAIC 2 () .. 210,083,621 ... 1,653,463 |............ (185,980) |........ 214251424 ... 210,083,621|........ 208,244,179 |........ 206,852,090
3. NAIC 3 () ... 36,503,231 1.......... 17,524,695 .................... | (1,500,608)|.......... 41,395,195 .......... 36,503,231(.......... 52,527,319 |.......... 32,063,196
4. NAIC A () .. LTI379) 118,354 |................. 6.,413(........... 1,855,339 (........... 1,711,379 ... 1,599,438 (........... 1,942,943
5. NAIC B (B) ... 2,890,312 ... 227185|............... 72,600|........... 4551954|........... 2,890,312........... 2,735,728 ........... 3,854,859
6. NAICB (B) ... L e e L
7. Total Bonds ... 1,073,792,646|.......... 46,738543|........... 9,446,243|......... (1,449812)]...... 1,099,393,247...... 1,073,792,646|...... 1,109,635,134|...... 1,046,382,301
PREFERRED STOCK

8. NAIC T o 48769 (... (26,208) | ... e 22561 (...
9. NAIC 2 1,239,456 | ... e 6,956 (........... 1,397,363 |........... 1,239,456 (........... 1,246,413 |........... 1,469,284
10. NAIC B 298,350 | ... e (9,000)]............. 345600(............. 298,350 |............. 289,350 |............. 365,591
1. NAICA . e e e L e
12. NAICS o e e e e e
13. NAICG ... e L
14. Total Preferred Stock ... 1,537,806|.............. 48769 ... | (28,252)........... 1,742,963 |........... 1,537,806 (........... 1,558,323 |........... 1,834,875
15. Total Bonds & Preferred Stock .....................................................|... 1,075,330,452|.......... 46,787,312 ........... 9,446,243......... (1,478,064)|...... 1,101,136,210...... 1,075,330,452 | ...... 1,111,193,457 ... 1,048,217,176
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0; NAIC 2§............... 0;

NAIC 3 é ............... 0;NAIC4S........... 0;NAIC5S........ 0;NAIC6 §..............
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SCHEDULE DA - PART 1
Short - Term Investments
1 2 3 4 5
Book/Adjusted Paid for Accrued
Carrying Actual Interest Collected Interest
Value Par Value Cost Year To Date Year To Date
7709999999. Totals ... XXX L L
SCHEDULE DA - Verification
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prioryear ........................cc e e 3,426,495
2. Cost of short-term investments acquired ...
3. Accrual of diSCOUNE ... e
4. Unrealized valuation increase (decrease) ...
5. Total gain (108S) 0N diSPOSAIS ..........ooooiiiiiii e
6. Deduct consideration received on disposals ... e 3,425,000
7. Deduct amortization of premium ... e 1,495
8. Total foreign exchange change in book/adjusted carrying value ..........................
9. Deduct current year's other-than-temporary impairment recognized ...............ooooiiiiiiiiiiiiii |
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..................... | 0
1. Deduct total nonadmitted amounts ... |
12. Statement value at end of current period (Line 10 minus Line 11) ............................oooooo o 0

QsSI103
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SI04 Schedule DB - Part A Verification ...........................ccoo it NONE
SI04 Schedule DB - Part B Verification .............................c00n 1 NONE
SI05 ScheduleDBPartC Section1 .................ciiiiiiii it NONE
SI06 ScheduleDBPartCSection2 .................cooiiiiiiiiiiiiiints NONE
S107 Schedule DB - Verification ..............cccviiiiiiiiiii i NONE

QSI104 - QSI07
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SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear .........................cooo 90,663,652......... 11,582,723
2. Cost of cash equivalents acquired ... 81,918,875]....... 247,010,567
3. Accrual of dISCOUNE ... |
4, Unrealized valuation increase (deCrease) ................ooooiiiioie oo 237 .. (137)
5. Total gain (10S) 0N diSPOSAIS ......... ..o 7,356 |............ (16,748)
6. Deduct consideration received on disposals ... 169,432,130 1....... 167,912,754
7. Deduct amortization of premium ...
8. Total foreign exchange change in book/adjusted carrying value ...
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ... [ 3,157,990]......... 90,663,652
1. Deduct total nonadmitted amounts ... L
12. Statement value at end of current period (Line 10 minus Line 11) ... 3,157,9901......... 90,663,652

QsSI108
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 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
361 E.ERVINROAD ...ttt VanWert ............... . OH ... |. 07/01/2022 . |KITCHENSINC .............cccoooiiiii | 739 M739)
800 SOUTH WASHINGTON STREET ... VanWert ................. . OH ... |. 07/01/2022 . |WAIBEL ...........................oo | 220642, |..... 229642|...............
0199999 Subtotal - Acquired by PUFChASE ... 241381 | ..o 241381 ...
0399999 TOHAIS ..o 241381 ). | 241381 ).
SCHEDULE A - PART 3
Showing All Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract"
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, | Book/Adjusted Current Year's Book/Adjusted Foreign Gross Income Taxes,
Permanent |Carrying Value Other-Than- Total Foreign |Carrying Value Exchange Realized Total Earned Less Repairs
Description Improvements Less Current Temporary |Current Year's| Total Change Exchange Less Amounts Gain Gain Gain Interest and
of Disposal Name of Actual and Changes in [Encumbrances|  Year's Impairment | Change in inB/AC.V. Changein |Encumbrances| Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances | Prior Year | Depreciation | Recognized |Encumbrances| (11-9-10) B/AC.V. on Disposal | During Year Disposal Disposal Disposal Encumbrances|  Incurred

0399999 Totals
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SCHEDULE B - PART 2
Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE

During the Current Quarter
6

1 Location 4 5 7 8 9
2 3 Actual Cost Additional Value of
Loan Date Rate at Time Investment Made Land and
Loan Number City State Type Acquired of Interest of Acquisition | After Acquisition Buildings
3399999 Total Mortgages (sum of Lines 0899999, 1699999, 2499999 and 3299999) ..o L
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book 8 9 10 1 12 13 Book
Value/Recorded Current Year's Total Value/Recorded Foreign
Investment Unrealized Other-Than- Capitalized Change Total Foreign Investment Exchange Realized Total
Excluding Valuation Current Year's Temporary Deferred in Exchange Excluding Gain Gain Gain
Loan Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest and Book Value Change in Accrued Interest Consider- (Loss) on (Loss) on (Loss) on
Number City State Type Acquired Date Prior Year (Decrease) Accretion Recognized Other (8+9-10+11) Book Value on Disposal ation Disposal Disposal Disposal

0599999 Totals
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2 Location 10 11 12 13
3 4 NAIC DeS|gnat|on,
NAIC Designation Date Additional Commitment for
CUSIP Name or Name of Vendor Modifier and SVO Originally Type and Actual Cost at Investment Made Amount of Additional Percentage of
Identification Description City State or General Partner Administrative Symbol | Acquired Strategy | Time of Acquisition After Acquisition ~ |Encumbrances Investment Ownership
Joint Venture - Real Estate - Unaffiliated
. 000000000 TVWF Cl Holding Company ....................coooo | o VWF Cl Holding Company .........[....................... . 031002022 . | 16,829,447 ...
2199999 Subtotal - Joint Venture - Real Estate - Unaffiliated ... ... ... 16,829,447 ... | XXX.
Joint Venture - Other - Unaffiliated
. 000000000 rPE LP Fund Investment ...................... | PELP Fund Investment ............|....................... 04/21/2022 . |........... | 980,000|............ 7,154,000 ... |
2599999 Subtotal - Joint Venture - Other - Unaffiliated . ... ... ... [ 980,000 ............ 7,154,000 ..o [ XXX
4899999 Subtotal - UnaffiliBted ... ... o [ 17,809,447 |............ 7,154,000 ..o [ XXX
5099999 TOTALS ... o 17,809,447 |............ 7,154,000 ... | XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Unrealized | (Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign Realized Total
Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUSIP Name or Name of Purchaser Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interestand B./A.CV. Changein | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJACV. on Disposal | Consideration | on Disposal Disposal Disposal Income
Joint Venture - Real Estate - Unaffiliated
000000000 . ..... CIVWFQOF ILLC ... | e CIVWFQOFILLC ............ 12/30/2021 | 03/10/2022 | ...... 2,881,292 | . 2,881,292 | ... 2,881,292 | ...
2199999 Subtotal - Joint Venture - Real Estate - Unaffiliated ............... ... . . . . . . . . . . | 2881292 ... 2,881,292 ....2881292 | ............. | ...
4899999 Subtotal - Unaffiliated . ... .......... . . . . . e | 2881292 ... 2,881,292 ....2881292 | ............. | ...
5099999 TOTALS ...\ttt ettt ettt et e e | 2,881,292 | ... [ 2,881,292 ... 2881292 | ............. [
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation,
Paid for Accrued | NAIC Designation
CusIP Name of Number of Interest and Modifier and SVO
Identification Description Foreign | Date Acquired Vendor Shares of Stock Actual Cost Par Value Dividends Administrative Symbol
Bonds - U.S. Governments
912828278 . | UNITED STATES TREASURY ... L .. 02/16/2022 .. | BAIRD (ROBERTW.) & CO.INC. ...............| ...... XXX 124,430(............. 125,000 (... 1A ...
912828ZQ6 .| UNITED STATES TREASURY ... .. 05/09/2022 .. | BAIRD (ROBERTW.) & CO.INC. ...............|...... XXX .o 41641)............. 50,000 (............... 148(........ 1A ...
91282CFB2 | UNITED STATES TREASURY ... .. ... .. 08/12/2022 .. | BAIRD (ROBERTW.) & CO.INC. ...............|...... XXX .o TAT63|.............. 75,000 (... 1A ...
0109999999 Subtotal - Bonds - U.S. GOVEIMMENTS ... ... i XXX oo 240,833 |............. 250,000 ............... 148 (... XXX ...
Bonds - U.S. States, Territories and Possessions
20772KKAB | CONNECTICUT ST ... .. 01/05/2022 .. [MORGAN STANLEYCO .......................|...... XXX ..o 1,898,862 (........... 1,840,000 (............... 781 ... 1DFE.....
419792G83 .| HAWAII ST ... .. 01/06/2022 .. |[PERSHINGLLC ..................ooooo ] XXX o 2,470,300 ........... 2,500,000 ............ 13,0901 ....... 1.CFE......
649791PU8 |NEW YORK ST ... .. ... .. 01/13/2022 .. |RBC CAPITALMARKETS .......................|...... XXX .| 1,034,700(........... 1,000,000 (............ 10,838|....... 1BFE ......
0509999999 Subtotal - Bonds - U.S. States, Territories and POSSESSIONS ............ ... XXX .o 5403,862|........... 5,340,000|............ 24709(........ XXX ...
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
718814X76 .| PHOENIXARIZ ... .. 07/29/2022 .. {Unknown ...................c XXX 231135 ............. 225,000 ............... 700(.......... Z.......
7994082K4 . | SAN RAMON VALLEY CALIFUNISCHDIST ... .. 0113/2022 .. [PERSHINGLLC ...................cocoo ] XXX . o] 1,868,403 |........... 1,900,000 (............. 7576|....... 1BFE......
0709999999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS ........... ..o XXX oo 2,099,538 |........... 2,125,000(............. 8276 |........ XXX ...
Bonds - U.S. Special Revenue, Special Assessment
010268CR9 | ALABAMA FED AID HWY FINAUTHSPLOBLIGR ......................... | .. 01/04/2022 .. [MORGAN STANLEYCO .......................| ... XXX ..o 2,970,510 ........... 3,000,000............ 12,683]....... 1.CFE.....
052414RW1 [ AUSTIN TEXELEC UTILSYSREV ... .. 01/07/2022 .. [MORGAN STANLEYCO .......................|...... XXX ..o 3,189,060|........... 3,000,000............ 14173 ....... 1.CFE.....
3132DNVI1 [FHSD1540-RMBS ... .. 09/20/2022 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX o 10,493,078 |......... 10,408,510 ............ 30,358 (......... 1A ...
3140XHZ42 [FNFS2562-RMBS ..o .. 08/31/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ...|...... XXX ..o | 10,403,428 |......... 10,344,432 ............. 1293|......... 1A ...
5444457U6 .| LOS ANGELES CALIF DEPT ARPTSARPTREV ............ooooooo .. 02/03/2022 .. [PERSHINGLLC ...............ooooo ] XXX o 1,280,000 (........... 1,280,000 ................... |....... 1DFE.....
557363DX3 .| MADISON CNTY N Y CAP RESOURCE CORPREV ....................o | .. 02/03/2022 .. |NATIONAL FINLSVCSCORP, .................|...... XXX .o 416,900 (............. 400,000(............. 1,218|....... 1DFE......
70869PMV6 | PENNSYLVANIA ECONOMIC DEV FINGAUTHREV ..................coo | .. 01/14/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ...|...... XXX 998,540 |........... 1,000,000 (............. 21741 ....... 1DFE......
709235T39 . [ PENNSYLVANIASTUNIV ... .. 02/10/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ...|...... XXX o 2,919,960........... 3,000,000 ............ 32,532(....... 1.CFE.....
92818MPR5 | VIRGINIA STRES AUTH CLEANWTRREV ... ..03/21/2022 .. {Unknown ... XXX .o 5141 ... 5000(................. 8. Z.. ...
977100HC3 | WISCONSIN ST GEN FD ANNUAL APPROPRIATION ........................|.......... .. 01/18/2022 .. |WELLS FARGO SECURITIES ..................|...... XXX ..o 4567,232|........... 4,510,000(............ 23,743 ... 1.CFE ...
0909999999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ... ... o XXX oo 37,243,849 ......... 36,947,942 .......... 118,251 ........ XXX ...
Bonds - Industrial and Miscellaneous (Unaffiliated)
00774MAV7 | AERCAP IRELAND CAPITALDAC ..o o CL [ 01/07/2022 .. |Various ... XXX o 4935795(........... 4,950,000(............ 24,0541 ....... 2.CFE......
032654AU9 .| ANALOGDEVICESINC ... L .. 01/26/2022 .. [MORGAN STANLEYCO ...................oo | XXX o 4,090,002(........... 4,200,000(............ 22M21....... 1.GFE ......
047649AA6 .| ATKOREINC ... ..o .. 02/25/2022 .. [Various ... XXX ..o 1,881,260 (........... 1,939,000 ............ 18,824 |....... 3CFE ...
05550MAU8 | BBCMS 2019-C3A4-CMBS ... .. 09/01/2022 .. | BARCLAYS CAPITALINCFIXEDINC .........|...... XXX o 2,968,752 ........... 3,150,000 ............. 1,568]....... 1AFE ......
05565EAY1 [BMWUS CAPITALLLC ... ..o .. 01/26/2022 .. | MUFG SECURITIES AMERICAS INC. .........|...... XXX ..o 2,925,612|........... 2,700,000 ............ 29,813 |....... 1FFE.....
05602QAY9 [ BMO 2022-C3A5-CMBS ..o .. 09/20/2022 .. [BMOCM/BONDS .............ooooeeiee XXX o 1,544,990 (........... 1,500,000 (............. 1,328....... 1AFE ......
06654DAB3 [BANNERHEALTH ... .. 01/06/2022 .. |[PERSHINGLLC ..................ooooo ] XXX o 2,450,515|........... 2,450,000 ............. 1,432|....... 1DFE.....
072863AH6 .| BAYLOR SCOTT & WHITEHOLDINGS ... .. 01/14/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ...|...... XXX ..o 1,907,600 (........... 2,000,000 ............. 6,318|....... 1DFE.....
15073LAA1 .| CEDARS-SINAIHEALTH SYSTEM ... .. 01118/2022 .. [PERSHINGLLC .................ooooo ] XXX o 2,943,900]........... 3,000,000|............. 9,343|....... 1DFE......
22535WAHO | CREDITAGRICOLE SA ... .o ... C...|.. 01/26/2022 .. | Bank of America Securities ......................|[...... XXX ..o 3,739,164 |........... 3,900,000 ............... 270 ....... 1.GFE ......
22823KAY0 |CCITY2RCR-CDO ... ..o . C...|.. 02/03/2022 .. |CITIGROUP GLOBAL MARKETS INC. .........|...... XXX o 1,750,000 ........... 1,750,000 ................. | 2.CFE......
237266AJ0 . | DARLING INGREDIENTSINC ... .. 08/29/2022 .. [Various ... XXX ..o 2,273,750 ........... 2,258,000|............ 28,7001 ....... 3AFE ...
254687FW1 |WALTDISNEY CO ... .. 01/26/2022 .. |WELLS FARGOSECURITIES ..................|...... XXX ..o 4,096,023 ........... 4,100,000 ............. 3,758 ....... 1.GFE ......
278642AU7 |EBAYINC ... .. 01/06/2022 .. |HILLTOP SECURITIESINC ....................| ... XXX o 2,939,567 |........... 2,725,000 ............. 9,538]....... 2.AFE ...
29444UBGO |EQUINIXINC ... o .. 01/06/2022 .. |US BANCORP INVESTMENTSINC. ...........|...... XXX ..o 2,954,306 ........... 3,025,000]............ 26,469 ....... 2BFE ...
36168QAF1 | GFL ENVIRONMENTALINC ... ... C...|.. 08/30/2022 .. |RBC CAPITALMARKETS .......................|...... XXX o 2,120,625|........... 2,175,000 ............ 23,532]....... 3CFE ......
37045XDR4 | GENERAL MOTORS FINANCIAL COMPANY INC ... .. 01/06/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ...|...... XXX ..o 1,948,089 (........... 1,950,000 ................... ... 2.CFE......
372460AB1 .| GENUINEPARTS CO ..o .. 01/06/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ...|...... XXX o 2,168,932|........... 2,175,000 ... | 2BFE ......
478115AE8 .| JOHNS HOPKINS UNIVERSITY ... e .. 01/05/2022 .. [PERSHINGLLC ..................ooooo ] XXX o 2,944,110 ........... 3,000,000 ............... 986]....... 1.CFE.....
536797AG8 [LITHIAMOTORSINC ... .. 03/01/2022 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX .o 841,350 ............. 860,000(............. 7543|....... 3BFE......
55354GAH3 [MSCIINC ... ... .. 08/29/2022 .. |WELLS FARGOSECURITIES ..................|...... XXX o 2,120,875|........... 2,350,000 ............ 27,678]....... 3AFE ...
55354GAQ3 [MSCIINC ... ..o .. 03/01/2022 .. [Various ... XXX . o] 1,026,106 |........... 1,095,000 (............... 692|....... 3AFE ...
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624758AF5 .| MUELLER WATER PRODUCTS INC ........coooiiiii [ .. 02/11/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ... {...... XXX oo [ 2,440,625|........... 2,500,000 ............ 16,667 |....... 3BFE......
65249BAAT [NEWS CORP .......ooiiiiiiiiiieiii e [, .. 08/30/2022 .. IMORGAN STANLEY CO ........ocovvvinen [ XXX | 3,167,912 ........... 3,575,000 ............ 40,790 ....... 3AFE ...
668771AK4 .| NORTONLIFELOCKINC ........oooiiiiiii .. 09/08/2022 .. [Various ............c....cooiiiii XXX [ 1,664,253 (........... 1,665,000 | .......coooeeiiiis | 3.CFE......
67777JAL2 . | OHIOHEALTH CORP ... [ .. 01/05/2022 .. |BARCLAYS CAPITAL INCFIXEDINC ......... |...... XXX oo [ 997,350 |........... 1,000,000 ............. 4530]....... 1BFE ......
682189AQ8 | ON SEMICONDUCTOR CORP .........ovvviiiiieiiiieiieie [ .. 02/14/2022 .. | JEFFERIES & COMPANY, INC. ................ [...... XXX | 2461519 ........... 2,500,000 ............ 442501 ....... 3BFE......
68389XBM6 | ORACLE CORP .......cooiiiiiiiiiic e [ .. 01/06/2022 .. |BARCLAYS CAPITAL INCFIXEDINC ......... |...... XXX [ 2,936,381 |........... 2,875,000 ............ 37,036]....... 2AFE ...
B9370CACA [PTCINC ..ot .. 08/30/2022 .. | JEFFERIES & COMPANY, INC. ................ [...... XXX |, 3,169,313 |........... 3,450,000 ............. 6,133]....... 3CFE......
72014TAC3 | PIEDMONT HEALTHCAREINC ..ot .. 02/07/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ... {...... XXX [ 2,328,950 ........... 2,500,000 ............. 5394 ....... 1EFE......
81725WAK9 | SENSATA TECHNOLOGIES BV ... ... C...|.. 08/30/2022 .. |BARCLAYS CAPITALINCFIXEDINC ......... |...... XXX [ 3,165,969 |........... 3,600,000(............ 54,181 ....... 3.CFE......
85855CAA8 | STELLANTIS FINANCE USINC .....ooovveiiieieee .. 01/07/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ... {...... XXX |, 1,950,420 (........... 2,000,000 ............ 11,026 |....... 2CFE......
90184LAP7 .| TWITTERINC ... .. 02/23/2022 .. | JP MORGAN SECS INC., - FIXED INCOME ... {...... XXX [ 3,350,000 ........... 3,350,000 ....ooiiii [ 3BFE......
90276YAE3 | UBSCM 2019-C16 A4-CMBS ... ...iiiiiiiiiiiiiiiiiieiiiiieii .. 09/15/2022 .. |BARCLAYS CAPITAL INCFIXEDINC ......... |...... XXX oo | 3,547,504 ........... 3,855,000 ............. 6,948....... 1AFE ......
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... XXX .o | 87,751,515 ......... 90,122,000 .......... 471211 ... XXX ...
2509999997 Subtotal - BONAS = PAME 3 ... ... XXX .o | 132,739,597 |........ 134,784,942 .......... 622,596 ........ XXX ...
2509999998 Summary Item from Part 5 for Bonds (N/A 10 QUarterly) ... XXX .o XXX .o XXX .o XXX oo XXX ...
2509999999 SUDLOtAL = BOMAS ... ...ttt et | XXX | 132,739,597 ........ 134,784,942 |.......... 622,596 ........ XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) - Perpetual Preferred
00165C203 .| AMC ENTERTAINMENT HOLDINGS INC ..o [ .. 08/22/2022 .. |NATIONAL FINL SVCS CORP, ......oovvviiii [ 8,325.000|............ 48769 ... L Z. ...
4019999999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) - Perpetual Preferred ... XXX oo 48,769 ....... XXX XXX ...
4509999997 Subtotal - Preferred Stocks - PArt 3 ... ..o XXX oo [ 48,769 |....... XXX oo XXX ...
4509999998 Summary Item from Part 5 for Preferred Stocks (N/A t0 QUaTEIlY) ... XXX .o | XXX .o XXX oo | XXX .o XXX ...
4509999999 Subtotal - Preferred STOCKS . ... ... [ XXX oo 48,769 |....... XXX oo | XXX ...
Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded
000360206 . | AAON ORD .......oiiiiiiiieii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvv [ 950.000............ 50,904]....... XXX [
00081T108 . | ACCOBRANDS ORD ........coovviiiiiiiiiiieiie e .. 05/31/2022 .. |NATIONAL FINL SVCSCORP, .......oooovv [ 15.000(............... M3]....... XXX |
000957100 . | ABM INDUSTRIES ORD ..o [ .. 05/31/2022 .. NATIONAL FINL SVCS CORP, .......ccoovvviei [ 3,770.000(.......... 182,091]....... XXX [
001055102 . | AFLAC ORD ......oouviiiiiieiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o [ 6,550.000.......... 363,665]....... XXX [
001084102 . |AGCO ORD ......uiiiiiiiiii e .. 05/03/2022 .. |NATIONAL FINL SVCSCORP, .......ccooooii [ 5,950.000.......... 779512 ....... XXX |
00108J109 . | ACMRESEARCH CLAORD ..........vvviiiiiiiieiiieeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvv [ 785.000............ 12,3271 ... XXX [
00165C104 .| AMC ENTERTAINMENT HOLDINGS CLAORD .......cooovveiiiiieiiiee .. 08/22/2022 .. NATIONAL FINL SVCSCORP, .......ooooev | 24,270.000|.......... 304,731 ....... XXX |
00166B105 .| ALX ONCOLOGY HOLDINGS ORD .......ovvvoiiiieiiiiieiiieeeee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvv [ 955.000(............. 7,328(....... XXX [
001744101 . | AMN HEALTHCARE ORD ..........oooviiiiiiiiiiiii e .. 06/06/2022 .. |NATIONAL FINL SVCSCORP, ........oooovv [ 734.000(............ 71,263]....... XXX o
00175J107 . |AMMO ORD ......oouiiiiiiiii e .. 05/31/2022 .. NATIONAL FINL SVCS CORP, .......ccoovoii [ 6,325.000|............ 27,967 |....... XXX |
001817107 . | AMARK PRECIOUS METALS ORD ..........oiiiiiiiiiiieiiieiiee [ .. 09/01/2022 .. |NATIONAL FINL SVCS CORP, .......cooovviei [ 2,260.000].......... 101,291]....... XXX [
00187Y100 .| APIGROUP ORD .........cooviiiiiiiiiiiie e .. 05/31/2022 .. NATIONAL FINL SVCS CORP, .......ccooovoii [ 1,440.000............ 25329]....... XXX |
00191U102 .| ASGN ORD ......iiiiiiiiiiei e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovioii [ 1,015.000............ 97,211 ....... XXX [
00206R102 .| ATET ORD ...\t .. 05/31/2022 .. |Various .............oooooiiiii i | 144,555.000 | ........ 2,872,289|....... XXX |
002121101 . | ATONETWORKS ORD .......oiiiiieiiiieiieec e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovvei [ 2,795.000|............ 42,145|....... XXX [
00258W108 | AARON S COMPANY ORD ........ovviiiiieiiiieiiieeeee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvv [ 265.000............. 5179 ....... XXX [
002824100 . | ABBOTT LABORATORIES ORD ..........oviiiiieiiiiieiiieeiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCSCORP, ........ccoooii [ 5,640.000.......... 616,413 ....... XXX |
00287Y109 .| ABBVIE ORD ... .....ooiiiiiiiiiieei e [ .. 05/31/2022 .. NATIONAL FINL SVCS CORP, .......coocvviei [ 6,735.000.......... 992,549 ....... XXX [
00288U106 .| ABCELLERABIOLOGICS ORD .........oovviiiiiiiiiiiieiiee e ... C...|.. 07/05/2022 .. |NATIONAL FINLSVCSCORP, .................|ooeeenn. 5,135.000|............ 53,3171 ....... XXX |
002896207 . | ABERCROMBIE AND FITCH CLAORD ..........ovviiiiieiiiiieiiiiee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o [ 1,610.000............ 33,110]....... XXX [
003654100 . | ABIOMED ORD ..........uviiiiieiiiies e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvv [, 75.000|............ 19,523 1....... XXX [
00402L107 . | ACADEMY SPORTS AND OUTDOORS ORD ...........coovvieiiiiieiiiee | .. 05/31/2022 .. NATIONAL FINL SVCS CORP, .......ccoooooii [ 3,005.000(.......... 102,499|....... XXX |
00404A109 .| ACADIA HEALTHCARE COMPANY ORD ........cooovvviiiiieiiiieiiies [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvv [ 789.000............ 55,5811 ....... XXX [
004225108 . | ACADIA PHARMACEUTICALS ORD .........coovvieiiiieiiiieiiee .. 05/31/2022 .. NATIONAL FINL SVCS CORP, .......ccooovoii [ 4,160.000............ 67,838]....... XXX |
004239109 . | ACADIAREALTY REITORD .........vvoiiiiieiiieiiie e [ .. 05/31/2022 .. NATIONAL FINL SVCS CORP, .......ooocvvoei [ 1,715.000|............ 33,806]....... XXX [
00436Q106 .| ACCEL ENTERTAINMENT CLATORD ......oooiviiiiiiiiiiie .. 05/31/2022 .. |NATIONAL FINL SVCSCORP, .......oooov [ 60.000|............... 646|....... XXX o
00437E102 .| ACCOLADE ORD ...........c.coooiiiiiiiiiiiiiiaiiiieiiei .. 05/31/2022 .. NATIONAL FINL SVCSCORP, ................. oo 5,320.000|............ 34170 ....... XXX oo [
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00461U105 .| ACLARIS THERAPEUTICS ORD .......ooiviiiiiiieiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,635.000|............ 33,710 ....... XXX |
00486H105 .| ADTRAN ORD ... ..o [ .. 07/11/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 4,730.000(............ 86,1411 ....... XXX |
00507V109 . | ACTIVISION BLIZZARD ORD .........coovviiiiiiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooooviii| v 14,360.000........ 1,135,703 |....... XXX
005098108 . | ACUSHNET HOLDINGS ORD .........oovviiiiiiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,905.000].......... 159,154 | ....... XXX |
00650F109 . | ADAPTIVE BIOTECHNOLOGIES ORD .......coovviiiieieiieee [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovini| v 11,200.000.......... 193,694 |....... XXX |
00653Q102 .| ADAPTHEALTHORD ..o L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,835.000(............ 33,542 ....... XXX |
007002108 . [ ADICETBIO ORD .......oiiiiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovven | 1,955.000(............ 22,260 ....... XXX |
00724F101 . [ADOBE ORD ........oiiiiiiiiii i .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvin |, 270.000.......... 104,831 ....... XXX
00738A106 . | ADTRAN HOLDINGS ORD .........oviiviiiiiiieieiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 4,730.000............ 86,1411 ....... XXX |
00751Y106 . | ADVANCE AUTO PARTS ORD ......ooviviiiieiiiiiieieiciee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 2,620.000].......... 496,950 ....... XXX |
00771V108 . | AERIE PHARMACEUTICALS ORD .......cooviiiiiieiieieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 210.000............. 1,084 ....... XXX |
007903107 . | ADVANCED MICRODEVICESORD ..........ocovviiiiiiiiiiieii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 6,395.000.......... 579,342 |....... XXX o |
007973100 . | ADVANCED ENERGY INDUSTRIESORD ..........ooovvviiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,360.000(.......... 105,736 ....... XXX |
008073108 . | AEROVIRONMENT ORD .........o.oiiiiiiiiiiiiiiiieeiie [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oooovini | v, 315.000............ 28,878 ....... XXX o |
00827B106 . | AFFIRM HOLDINGS CLAORD .........oiiviviiiiiiiiieieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooover | 3,090.000|............ 61,284]....... XXX o |
00835Q103 .| AEVATECHNOLOGIES ORD .........oovviiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 5,705.000|............ 18,597 |....... XXX |
00846U101 .| AGILENT TECHNOLOGIES ORD ........ooovviiiiiieiiiieiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovi | v 50.000|............. 6,375|....... XXX |
00847J105 . [ AGILYSYS ORD ..ot L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 45.000|............. 1,8271....... XXX |
00847X104 .| AGIOS PHARMACEUTICALS ORD .........ccovviiiiiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,180.000............ 22,706 ....... XXX |
I'») 00848J104 . [AGILITIORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvei |, 145.000|............. 2,802(....... XXX
m 008492100 . [ AGREE REALTY REITORD ........ooiiviiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,120.000].......... 147,532 ....... XXX |
g 00857U107 .| AGILON HEALTHORD .........oiiiiiiiiiieeeee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovin | v 667.000(............ 13,049(....... XXX |
o 009066101 . [AIRBNB CLAORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvoi | v, 710.000............ 68,120 ....... XXX
009158106 . | AIR PRODUCTS AND CHEMICALS ORD .........ccovvvviiiiiiiieii [ .. 09/01/2022 .. | NATIONAL FINL SVCS CORP, ........ocoovven | 1,110.000(.......... 276,917 |....... XXX o |
00973Y108 . | AKERO THERAPEUTICS ORD .........oivviiiiiiiiiieiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvoi | v, 250.000(............. 2,138|....... XXX |
011642105 . | ALARMCOM HOLDINGS ORD ........ovvvoiiiiiieieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 720.000............ 45390 ....... XXX
012348108 . | ALBANY INTERNATIONAL CLAORD .......coooiviiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 345.000(............ 29,268 |....... XXX o |
013091103 . | ALBERTSONS COMPANIES CLAORD .......ivvviiiiiiie [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 937.000(............ 28,394|....... XXX
01345P106 . | ALBIREO PHARMA ORD .........ocoiviiiiiiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v 100.000|............. 2,001(....... XXX o |
013872106 . [ALCOAORD ...\ttt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 145.000|............. 6,102|....... XXX
014442107 . |ALECTOR ORD ........iivoiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovini | v, 580.000............. 5131|....... XXX o |
014491104 . | ALEXANDER AND BALDWIN ORD ..........oviviiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,480.000|............ 50,504 |....... XXX |
015271109 . | ALEXANDRIA REAL ESTATEEQREITORD .........ooooviiiiii [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,465.000(.......... 285445|....... XXX
016255101 . | ALIGN TECHNOLOGY ORD .........ccovvviiiiiiiiiiiiiieiiieeie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovivin | v 525.000(.......... 140,650 ....... XXX o |
01625V104 . | ALIGNMENT HEALTHCARE ORD ..........ccoviiiiiiiiiiii [ .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, ..o | 3,204.000|............ 38,769 ....... XXX
016444108 . | ALKAMI TECHNOLOGY ORD ......oiviiieieieeeeeeeeee [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ocooven | 1,495.000(............ 20,833]....... XXX |
01741R102 .| ATIORD ... [ .. 09/01/2022 .. |UBS SECURITIESLLC ...........ooovvviii | 1,800.000............ 52,925|....... XXX
01748X102 . | ALLEGIANT TRAVELORD .......ooiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 95.000(............ 14,198 |....... XXX
018522300 . [ALLETE ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 8,000.000].......... 4742311 ....... XXX |
018581108 . | BREAD FINANCIAL HOLDINGS ORD ..........oovvviiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvein | v, 300.000(............ 11,089(....... XXX
019770106 . | ALLOGENE THERAPEUTICS ORD .......coovviiiiiiiieiieeie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,280.000............ 10,154 |....... XXX o |
019818103 . [ALLOVIR ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,085.000(............. 4215(....... XXX
01988P108 . | ALLSCRIPTS HEALTHCARE SOLUTIONS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin |, 5.000(.......cc.oeen 85(....... XXX
020002101 . [ ALLSTATE ORD ......oiviiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 3,500.000].......... 478,426 ....... XXX o |
02005N100 . | ALLY FINANCIAL ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 3,432.000].......... 116,559 | ....... XXX
020764106 . | ALPHA METALLURGICAL RESOURCESORD ...........coovvviiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 330.000(............ 37,003]....... XXX o |
02079K305 . | ALPHABET CLAORD ... [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........oovvviei | v 28.000]............ 65,420 ....... XXX
02081G201 .| ALPHATEC HOLDINGS ORD ........ooviiiiiiiieieeiei [ .. 07/05/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 5485.000|............ 41318]....... XXX o |
021369103 . | ALTAIRENGINEERING CLAORD .......ooovviiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 2,050.000].......... 112,949 ....... XXX o |
02208R106 .| ALTRA INDUSTRIAL MOTION ORD .........oovviiiiiiiieiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 190.000 | ............. 7450(....... XXX
022098103 . [ ALTRIAGROUP ORD ... ....oiiiiiiiiiieiei e [ .. 09/01/2022 .. | NATIONAL FINL SVCS CORP, .......cooovvvii | evnnnes 24,488.000........ 1,300,889 ....... XXX o |
02215L209 . | KINETIKHOLDINGS CLAORD ........ooiiiiiiiiiiiieiie [ .. 07/05/2022 .. |Various ..............ccooeviiiiniie 215.000............ 12,312 ... XXX
023135106 . | AMAZON COM ORD ......oiviiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 3,263.000]........ 1,866,542 |....... XXX o |
023608102 . |AMEREN ORD ..ottt [ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 2,710.000].......... 258,836 |....... XXX oo e




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10

NAIC Designation,

Paid for Accrued | NAIC Designation

CusIP Name of Number of Interest and Modifier and SVO

Identification Description Foreign | Date Acquired Vendor Shares of Stock Actual Cost Par Value Dividends Administrative Symbol

02361E108 . | AMERESCO CLAORD ........oiviiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvi | v, 600.000|............ 352341 ....... XXX |
024013104 . | AMERICAN ASSETS REITORD ........ooviiiiiiiiieieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvovi | v, 380.000(............ 12,937 (... XXX |
024835100 . | AMERICAN CAMPUS COMMREITORD ..........ccooviviiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 1,020.000(............ 66,211 ....... XXX
025537101 . | AMERICAN ELECTRIC POWER ORD ..........ocoovviiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 4,690.000(.......... 438,904 | ....... XXX |
02553E106 . | AMERICAN EAGLE OUTFITTERSORD .........oooviiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 4,900.000............ 59,116 ....... XXX |
026874784 . | AMERICAN INTERNATIONAL GROUP ORD ..........oivviiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvein| v 10,585.000.......... 628,273 |....... XXX |
029683109 . | AMERICAN SOFTWARE CLAORD .........oooiiiiiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 4,240.000(............ 72,150 ....... XXX |
03027X100 . | AMERICAN TOWER REIT .......oooiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,110.000(.......... 284,097 |....... XXX
03044L105 . | AMERICAN WELL CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 9,965.000|............ 40,386 ....... XXX |
030627105 . | AMERICA'S CARMART ORD .......oviviiiiiiiieiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovviei | e 40.000|............. 4336(....... XXX |
03064D108 .| AMERICOLD REALTY ORD .........oiviiiiiiiiei [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 5,960.000.......... 167,531 ....... XXX |
03071H100 . | AMERISAFE ORD ..........ooiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,335.000].......... 1M7,691]....... XXX o |
031162100 . [AMGEN ORD .......ooiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,025.000].......... 499,634 | ....... XXX |
03152W109 | AMICUS THERAPEUTICS ORD ........ooovviiiiiieiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 4,720.000(............ 36,2731 ....... XXX o |
031652100 . | AMKOR TECHNOLOGY ORD .......oivviiieiiieieeeeeeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 3,345.000|............ 68,172]....... XXX o |
032095101 . [ AMPHENOL CLAORD ..ot [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,256.000(.......... 302,6101....... XXX |
03209R103 . | AMPHASTAR PHARMACEUTICALS ORD .........oooviviiiiieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v, 370.000(............ 13,743 |....... XXX |
03213A104 . | AMPLITUDE CLAORD .......viiiiiiiiiiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 1,135.000 | ............ 17,970....... XXX |
03236M200 .| AMYRIS ORD ... ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 3,655.000|............. 9,354 |....... XXX |
I'») 032724106 . | ANAPTYSBIO ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvei | v 175.000|............. 3,382(....... XXX
m 03272L108 . [ ANAPLAN ORD .......oiviiiii e .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 714.000(............ 46,640 ....... XXX |
g 032797300 . | ANAVEX LIFE SCIENCES ORD .........oiiiiiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 3,995.000|............ 36,345|....... XXX |
w 034164103 . [ANDERSONS ORD .......ouiiiiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,220.000|............ 83,945|....... XXX
03475V101 . | ANGIODYNAMICS ORD .......oovviiiiiiieiieeeieeeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovin | v 845.000(............ 16,648 |....... XXX o |
03674X106 . | ANTERO RESOURCES ORD ...........oiiviiiiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,045.000(............ 30,5481 ....... XXX |
03748R747 .| APARTMENT INVSTMGT CLAREITORD ........ooooiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooveii| v 15,530.000............ 98,095|....... XXX
03750L109 . | APARTMENT INCOME REITORD ........ooooviiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,055.000............ 54,857 |....... XXX o |
03753U106 . | APELLIS PHARMACEUTICALS ORD ........oivvviiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,680.000].......... 153,731 ....... XXX
037598109 . | APOGEE ENTERPRISES ORD ...........oivviiiiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovi | v 470.000(............ 19,063 |....... XXX o |
03762U105 .| APOLLO COMM REAL ESTFINREITORD .......oovvviiioiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,225000(............ 53,7971 ....... XXX
03763A207 . | APOLLO MEDICAL HOLDINGS ORD ............coivviiiiiiieieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,405.000............ 55,329 |....... XXX o |
03769M106 .| APOLLO GLOBAL MANAGEMENT ORD .........o.ooivviiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooooevni|vvnnnes 21,425.000]........ 1,424,938 | ....... XXX |
03782L101 . [APPIAN CLAORD ......cooiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,600.000(............ 76,536 | ....... XXX
037833100 . [APPLE ORD ..ottt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvni| v 27,748.000........ 41142801 ....... XXX o |
03783C100 .| APPFOLIO CLAORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 175.000 | ............ 17,722 ... XXX
03784Y200 . | APPLE HOSPITALITY REITORD .......coooviiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 6,840.000].......... 13,8771 ....... XXX |
03820C105 .| APPLIED INDUSTRIAL TECHNOLOGIESORD .........covvviiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | i 790.000(............ 81,696 |....... XXX
038222105 . | APPLIED MATERIALORD .........oooviiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 415.000(............ 48,903]....... XXX
03831W108 |APPLOVIN CLAORD .......ccovviiiiiiieiiiieieeeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,415.000(............ 50,039 ....... XXX |
038923108 . | ARBORREALTY REITORD ........oiiviiiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 4,935.000(............ 79,3911 ....... XXX
03937C105 .| ARCBEST ORD ..ottt [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 860.000(............ 64,753 ....... XXX o |
03940F103 . | ARCHAEAENERGY CLAORD .........cooiiiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 770.000............ 11,268 |....... XXX
039483102 . | ARCHER DANIELS MIDLAND ORD .......ooviiiiiieiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,886.000.......... 447,061 ....... XXX
03957W106 | ARCHROCK ORD ........cioviiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,240.000............ 12416 (... XXX o |
03966V107 . [ ARCONIC ORD .........iiiiiiiiieie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvin |, 638.000............ 18,680 ....... XXX
03969F109 . | ARCUS BIOSCIENCES ORD ..........oooviiiiiiiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,980.000(............ 37,409 ....... XXX o |
03969K108 . | ARCUTIS BIOTHERAPEUTICS ORD ........ovvviiiiieieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 805.000............ 16,722|....... XXX
039697109 . | ARCTURUS THERAPEUTICS HOLDINGS ORD ........coovvivieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,430.000............ 28,622]....... XXX o |
03990B101 . | ARES MANAGEMENT CLAORD .......cooviiiiiiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovin | v 290.000(............ 20,725|....... XXX o |
04010E109 . [ARGAN ORD .......oouiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 230.000(............. 8,552|....... XXX
04013v108 . | ARES COMMERCIAL REITORD .........oviviiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,320.000(............ 19,447 (... XXX o |
04206A101 . | ARLO TECHNOLOGIES ORD .......ovviiiiiiiieeieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,450.000|............ 24560 ....... XXX
04208T108 . | ARMADA HOFFLER PROPERTIES REITORD ..........ooovviiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovovin | v, 920.000(............ 12,695(....... XXX o |
042315507 . | ARMOUR RESIDENTIALREITORD ......cooiiiiiiiiiiiiiiiaiii .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 2,680.000]............ 20,269]....... XXX oo e
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042717100 . | ARRAY TECHNOLOGIES ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5445.000|............ 60,019]....... XXX |
04280A100 . | ARROWHEAD PHARMACEUTICALSORD ..........occoviviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovver | 3,190.000].......... 106,424 | ....... XXX |
04316A108 . | ARTISAN PARTNERS ASSETMGMT CLAORD .......ooooviviviiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooooviii| v 19,670.000.......... 745,007 |....... XXX
04335A105 . | ARVINAS ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,425.000(............ 59,6411 ....... XXX |
04342Y104 . |ASANACLAORD ..o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 4,765.000(.......... 101,327 ....... XXX |
043436104 . | ASBURY AUTOMOTIVE GROUP ORD ..........ccooviiiiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovevvvi |, 335.000(............ 60,802]....... XXX |
04523Y105 . | ASPEN AEROGELS ORD ........cooviviiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 760.000(............ 10,521 ....... XXX |
046224101 . | ASTEC INDUSTRIES ORD ........oovviiiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | v, 135.000|............. 6,314 |....... XXX
046513107 . | ATARABIOTHERAPEUTICS ORD ........oooiiiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 3,275.000|............ 18,762 ....... XXX |
04683R106 .| ATEA PHARMACEUTICALS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,095.000............. 8,632|....... XXX |
047649108 . [ATKORE ORD ..ot L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v, 770.000............ 83,8711 ....... XXX |
04963C209 .| ATRICURE ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 2,000.000|............ 81,266 | ....... XXX o |
04965B100 . | ATOMERA INCORPORATED .........cooiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 500.000............. 6,132|....... XXX |
05156V102 . | AURINIA PHARMACEUTICALS ORD .........oovviiiiiiiiiee ... C...[.. 07/05/2022 .. INATIONAL FINL SVCS CORP, ...............o.|.veennn. 3,615.000|............ 447281 ....... XXX o |
053015103 . | AUTOMATIC DATAPROCESSING ORD ..........oovviviiieiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 2,575.000].......... 576,593 |....... XXX o |
053332102 . [AUTOZONE ORD .........oiiviiiiiiieiiie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovviii | v 57.000(.......... 118,657 ....... XXX |
05338G106 .| AVALARAORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvivi | v 780.000(............ 62,214]....... XXX |
05351W103 [AVANGRID ORD .......ooiiiiiiiiiiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvein| v 18,800.000.......... 892,6911....... XXX |
05352A100 . [AVANTOR ORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovin | v 800.000(............ 25202]....... XXX |
I'») 05367P100 . | AVID TECHNOLOGY ORD .......ovviieiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | i, 135.000|............. 3,966 |....... XXX
m 05368M106 .| AVID BIOSERVICES ORD ..........oiiviiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,440.000(............ 19,272(....... XXX |
g 05368V106 . [AVIENT ORD ...ttt [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccovven | 4,605.000.......... 226,788 ....... XXX |
~ 05368X102 . | AVIDXCHANGE HOLDINGS ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 2,495.000|............ 19,959 (....... XXX
05370A108 . | AVIDITY BIOSCIENCES ORD ..........coovviivieiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,820.000(............ 26,274 ....... XXX o |
053774105 . | AVISBUDGET GROUP ORD ........iiviiiiiiieiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,325.000(.......... 254797 | ....... XXX |
05379B107 . [AVISTAORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 4,325000(.......... 187,891 ....... XXX
054540208 . | AXCELIS TECHNOLOGIES ORD ..........oovviiiiiiiiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 800.000(............ 49,593 ....... XXX o |
054647104 . | AXSOME THERAPEUTICS ORD ......ovviviiiiiiieiie e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,350.000 | ............ 33,6471 ....... XXX
05465P101 . [AXONICS ORD .....oovviiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 2,820.000].......... 140,309 | ....... XXX o |
05508R106 .|BAND GFOODS ORD ........oiviiiiiiiieiiiece e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 11,465.000|.......... 259,983 |....... XXX
055504101 . | BJS WHOLESALE CLUBHOLD ORD .........ccoovviviiiiiiiiieies [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oovvven | 2,714.000].......... 158,573 ....... XXX o |
05580M108 .| BRILEY FINANCIAL ORD ........cooviiiiiiiiiiee [ .. 07/05/2022 .. |Various ...............ccoeeiiiiiiiiii | 13,785.000.......... 665,377 |....... XXX |
05614L209 . | BABCOCK AND WILCOX ENTERPRISES ORD ........cooviviiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvin |, 955.000............. 6,258 |....... XXX
056525108 . | BADGERMETERORD ..........oiiviiiiiiiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,080.000(............ 85,122 ....... XXX o |
05875B106 . [BALLY SORD .....ouiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,265.000(............ 31,339 ... XXX
060505104 . | BANK OF AMERICAORD .......ooviiiiiiiii e [ .. 03/31/2022 .. | INSTINET ... 54,895.000........ 2,281,030 ....... XXX |
062540109 . | BANK OF HAWAIIORD ... [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,375.000.......... 118,350 ....... XXX
064058100 . | BANK OF NEW YORKMELLON ORD ........oivvviiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvii| v 12,305.000.......... 517,805(....... XXX
06417N103 .| BANK OZKORD .........oiviiiiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,385.000............ 53,575]....... XXX |
068463108 . | BARRETT BUSINESS SERVICES ORD .........oovvviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 25.000)............. 1,871 ....... XXX
071813109 . | BAXTER INTERNATIONAL ORD .......ooiviiiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 7,730.000].......... 588,622 ....... XXX o |
07373B109 . | BEAM GLOBAL ORD .......civviieii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvei |, 525.000............. 7544 (... XXX
07373V105 . | BEAM THERAPEUTICS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,815.000|............ 97,157 |....... XXX
075887109 . [BECTON DICKINSON ORD ..........iiiiiiiiiiiieiieieie [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoooven | 2,829.000].......... 725447 ... XXX o |
075896100 . | BED BATHAND BEYOND ORD ........ooviiiiiiieiiiiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,145.000|............ 37,703 ....... XXX
077454106 . |[BELDEN ORD .........o.oviiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 190.000............ 10,936 |....... XXX o |
08160H101 .| BENCHMARK ELECTRONICS ORD ........ooviiiiiiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,645.000.......... 169,283 ....... XXX
082490103 . [BENSON HILL ORD ... [ .. 07/05/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,665.000(............. 47991 ... XXX o |
084310101 . | BERKELEY LIGHTS ORD ........oiviiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........oooovven | 3,170.000|............ 15,031(....... XXX o |
084670702 . | BERKSHIRE HATHAWAY CLBORD ........ooiviiiiiiiie [ .. 06/06/2022 .. |Various ..............ccooeviveiiiiiii [ 4,644.0001........ 1,567,964 | ....... XXX
08579X101 . |[BERRY ORD ......cooiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 2,030.000|............ 22,812)....... XXX o |
086516101 . [BESTBUY ORD ... ...oviiieiiiiiieii e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 4,010.000(.......... 397,233 |....... XXX
08862E109 . [ BEYOND MEAT ORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 570.000(............ 15,608 |....... XXX o |
08915P101 .| BIG 5 SPORTING GOODS ORD .......viviiiieiiiiiieiiiiiieieie [ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 6,045.000]............ 77,002]....... XXX oo e
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089302103 . [BIGLOTS ORD .....oovviiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,370.000 | ............ 33,555|....... XXX |
08975P108 . | BIGCOMMERCE HOLDINGS SRS1ORD .........oivvviiiiiiiiieiiis [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovver | 4,290.000............ 79,5331 ....... XXX |
090043100 . | BILL COMHOLDINGS ORD .........covviiiiiiiiiieiiieeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooove | 1,625.000(.......... 199,585|....... XXX
09058103 . | BIOCRYST PHARMACEUTICALS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 9,775.000|............ 90,586 ....... XXX |
09061G101 .| BIOMARIN PHARMACEUTICALORD ..........oooiiiieiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 715.000............ 56,712 ....... XXX |
09062W204 | BIOLIFE SOLUTIONS ORD ..........oivviiiiiiiieiiiieieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,500.000|............ 359181 ....... XXX |
09062X103 . [BIOGEN ORD ........cooiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,174.000(.......... 237,797 | ... XXX |
09073M104 .| BIOTECHNE ORD ........oiviiiiii e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 60.000]............ 22,103]....... XXX
09075A108 . | BIOVENTUS CLAORD .........oooviiiiiiiiiiie e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 120.000|............. 1,169 ....... XXX |
09075F107 . | BIONANO GENOMICS ORD ........oovviiiiiiiieiieieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi|evnnnes 21,705.000 | ............ 37,315|....... XXX |
09075P105 . | BIOXCEL THERAPEUTICS ORD ..........coovviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,600.000|............ 30,485|....... XXX |
09180C106 .| BJSRESTAURANTS ORD .......oiiiiiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 680.000(............ 17,919(....... XXX o |
092113109 . | BLACKHILLS ORD ... ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi |, 765.000............ 55,2771 ....... XXX |
09239B109 . [ BLACKLINE ORD .........oooiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 2,075.000].......... 151,590 ....... XXX o |
09257W100 | BLACKSTONE MORTGAGE CLAREITORD .........oovvviiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovvee | 5410.000].......... 166,418 ....... XXX o |
09354A100 . | BLINK CHARGING ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,395.000|............ 38,867 ....... XXX |
093671105 . [H&R BLOCK ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 6,450.000].......... 148,275]....... XXX |
093712107 . |BLOOM ENERGY CLAORD ......cooviiiiiiiiiieee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 5,725.000].......... 100,275]....... XXX |
094235108 . | BLOOMIN BRANDS ORD ........voiviiiiiiiieieiieeee [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccovven | 2,670.000|............ 56,528 | ....... XXX |
I'») 09581B103 . | BLUE OWL CAPITALCLAORD .........oooviiiiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooove | 1,190.000(............ 12,319 (... XXX
m 09627Y109 . | BLUEPRINT MEDICINES ORD ........oooiiieiiiiiiieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,890.000].......... 158,365 ....... XXX |
g 09739D100 . | BOISE CASCADE ORD .........ivviiiiiiieieiieeeeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......coovvvvin | v 130.000............ 10,052 ....... XXX |
P 09857L108 . | BOOKING HOLDINGS ORD ........ooivviiiiiiiiieieieee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 75.000.......... 169,752 ....... XXX
099406100 . | BOOT BARN HOLDINGS ORD .........covvviiiioiiiiiieiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovovin | v, 880.000(............ 71,6271 ....... XXX o |
099502106 . | BOOZ ALLEN HAMILTON HOLDING CLAORD ........ooovvviviiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,120.000].......... 182,030 ....... XXX |
099724106 . |BORGWARNER ORD ..........iiiiiiiiieiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 50.000(............. 2,005(....... XXX
101044105 . | BOSTON OMAHA CLAORD .........oooviviiiiiiiiiiiee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvvii |, 5000 (............... 109]....... XXX o |
101121101 . | BOSTON PROPERTIES REITORD ..........ccooviiiiiiiiii | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o | v 75.000(............. 6,837|....... XXX
101137107 . |BOSTON SCIENTIFICORD .........ooiviiiiiiiiiiieieeeee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 5,380.000].......... 208,022 ....... XXX o |
103167104 . |BOXCLAORD ......oooiiiiiiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,115.000|............ 81,338 ....... XXX
103304101 . |BOYD GAMING ORD ..o | .. 07/05/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,020.000(............ 58,800 ....... XXX o |
104674106 . | BRADY NONVOTING CLAORD .........oooviiiiiiiiiiiiieie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 5,585.000].......... 271,930 ]....... XXX |
105368203 . | BRANDYWINE REALTY REITORD .........ooooviiiiiiiii | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,280.000|............ 70,1481 ....... XXX
10806X102 .| BRIDGEBIO PHARMA ORD .........ooviiiiiiiiieii .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,640.000(............ 31,705 ... XXX o |
10918L103 . | BRIGHAMMINERALS CLAORD ........ooiviviiiiiii .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,480.000(............ 43,894 |....... XXX
109497109 . | BRIGHTSPIRE CAPITALCLAORD ......cooviiiiiiiiiiiiei .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 3,025.000|............ 26,167 ....... XXX |
109641100 . | BRINKER INTERNATIONAL ORD .......oovviiiiiiiiiiee | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvoi | v, 530.000............ 16,184 |....... XXX
109696104 . | BRINK'SORD ...t | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvieii | v 175.000|............ 10,521 ....... XXX
110122108 . | BRISTOLMYERS SQUIBBORD .........oovvviiiiiiiiieiiieiei .. 09/01/2022 .. | Various .............ocoveiiiiiiiii | 19,130.000........ 1,251,646 |....... XXX |
111337103 . | BROADRIDGE FINANCIAL SOLUTIONS ORD .......cooviiieiiiiiiie] .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 610.000............ 89,590 ....... XXX
11135B100 .| BROADMARK REALTY CAPITALORD ......ooovvviiiiieiiiiii .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 3,870.000|............ 28471)....... XXX o |
11135F101 .| BROADCOM ORD ..ot .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,425.000(.......... 830,070 ....... XXX
117043109 . | BRUNSWICK ORD ........oiiiiiiiiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | 485.000............ 34,403 ....... XXX
11778X104 .| BTRSHOLDINGS CLAORD ..o .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 2,425.000|............ 12,060 ....... XXX o |
118440106 . |BUCKLE ORD .........covviiiiiiiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 895.000............ 29,539 ....... XXX
12008R107 .| BUILDERS FIRSTSOURCE ORD ........covviiiiieiiiiiieiieie .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccovvee | 1,040.000(............ 68,939]....... XXX o |
12047B105 .| BUMBLE CLAORD ........oooviiiiiiie e .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvee | 3,816.000.......... 113,128 ....... XXX
124155102 . | BUTTERFLY NETWORK CLAORD .......o.oviviiiiiiii .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, ........ccooovi| v 16,685.000(............ 60,267....... XXX o |
12468P104 .| C3AICLAORD ........ooviiiiii .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovii| v 11,210.000.......... 290,080 (....... XXX o |
124830878 . | CBL ASSOCIATES PROPERTIESORD ..........coovviiiiiiiiiii .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 775.000............ 20,591 ....... XXX
125041109 . | CBRE GROUP CLAORD .......oiiviiiiiiiiii e .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooven | 2,236.000].......... 180,519 ....... XXX o |
12514G108 .| CDW ORD ......ooviiiiiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvein | v, 260.000(............ 41,016 ....... XXX
12529R107 .| C4 THERAPEUTICS ORD .........ooiviiiiiiieieee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,815.000............ 13,182....... XXX o |
12541W209 | CH ROBINSON WORLDWIDE ORD ......ooviiiiiiiiiiiiieiiiiiiiei .. 05/31/2022 .. [NATIONAL FINLSVCS CORP, ..o |, 955.000.......... 103,700 ....... XXX oo e
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125717100 . | CMC MATERIALS ORD ........oiiiiiiiiiie e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,435.000(.......... 254,092 ....... XXX |
12572Q105 .| CME GROUP CLAORD .......ooiiiiiiiiiiicie e .. 09/01/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 865.000(.......... 171,535 ... XXX |
126117100 . | CNAFINANCIALORD .......oiiiiiiiee e .. 07/05/2022 .. |MORGAN STANLEY CO .........oooovviia [ 6,110.000].......... 268,695|....... XXX
126187105 . | CRAINTERNATIONAL ORD .......cooiiiiiiiiieee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | i, 205.000(............ 17,576 |....... XXX |
12621E103 .| CNO FINANCIAL GROUP ORD .........oovvviiiiiiieiiieieeie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvi|vvnnnes 13,135.000.......... 270,226 ....... XXX |
126327105 . | CSDISCOORD .......vviiiiieie e | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,670.000(............ 40,1281 ....... XXX |
126349109 . | CSG SYSTEMS INTERNATIONALORD ..o | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,920.000.......... 305,990 ....... XXX |
126501105 . |CTSORD ..ot .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvei | v, 335.000(............ 13,625(....... XXX
12653C108 .| CNXRESOURCES ORD ........oivviiiiiiiiieiieee | .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,659.000(.......... 103,011 ....... XXX |
126600105 . | CVB FINANCIALORD ..o .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvi|vvnnnes 30,720.000.......... 761,334 |....... XXX |
12662P108 .| CVRENERGY ORD ........oooviiiiiiiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivii | v 830.000(............ 271179 ....... XXX |
126650100 . | CVSHEALTHORD ......ooiviiiiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 5,744.000].......... 535423 |....... XXX o |
127055101 . | CABOT ORD ....ovoviiiie e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 830.000(............ 63,354|....... XXX |
127203107 . | CACTUS CLAORD ..o .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,670.000(............ 87,822|....... XXX o |
12740C103 .| CADENCE BANKORD .......ooviiiiiiiiiiieeee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 9,655.000].......... 258,674 ....... XXX o |
12763L105 . | CADRE HOLDINGS ORD ... .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,355.000(............ 28,9401 ....... XXX |
12769G100 .| CAESARS ENTERTAINMENT ORD .......ooovviiiiiiieiieee | .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,350.000(.......... 101,656 | ....... XXX |
129500104 . | CALERES ORD ... ...oiiiiiiiiieiei e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 955.000............ 27,182|....... XXX |
13057Q305 .| CALIFORNIARESOURCES ORD ..........oovvviiiiiviiieiiee .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccovven | 1,740.000............ 76,062 ....... XXX |
I'») 13100M509 .| CALIXNETWORKS ORD .........oovviiiiiiiieieiiee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooove | 1,665.000(............ 59,6771 ....... XXX
m 131193104 . | CALLAWAY GOLF ORD ........oiviiiiiiiieie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovvi | 1,760.000(............ 38,1791 ....... XXX |
g 13123X508 .| CALLON PETROLEUMORD ........ooiiiiiiiieiieeee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,565.000(............ 89,182 ....... XXX |
P 133034108 . | CAMDEN NATIONAL ORD ... .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 3,450.000].......... 152,754 |....... XXX
134429109 . | CAMPBELL SOUP ORD .........cociviiiiiiiiiiieiiiieieeiee .. 09/01/2022 .. | Various ...........ccocoviiiiiii 8,595.000].......... 413,555]....... XXX o |
13462K109 .| CAMPING WORLD CLAORD .........viviiiiiiiii | .. 09/01/2022 .. |Various ...............cooeiiiiii 4,690.000(.......... 130,994 |....... XXX |
13765N107 .| CANNAE HOLDINGS ORD .........ooovviiiiiiiiiiiiei .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 775.000............ 15,830 ....... XXX
13781Y103 .| CANO HEALTH, INC. ... .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 2,255.000|............ 10,867 |....... XXX o |
13803R102 .| CANOO CLAORD ..ot .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 7,395.000|............ 25,046 ....... XXX
138103106 . | CANTALOUPE ORD .......covvviiieiiiieieeee e | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 395.000(............. 2,071|....... XXX o |
14040H105 .| CAPITAL ONE FINANCIAL ORD ... .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 4,120.000(.......... 439,380 ....... XXX
14057J101 . | CAPITOL FEDERAL FINANCIAL ORD .......ooovviiiieii .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccooven | 4,494.000(............ 44864]....... XXX o |
140755109 . | CARA THERAPEUTICS ORD .........oooviiiiiiiiiiiieee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 1,305.000............ 10,837 ....... XXX |
14149Y108 .| CARDINAL HEALTHORD ..o .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 7,205.000].......... 405,807 ....... XXX
14161W105 | CARDLYTICS ORD ......oovviiiiiiiiieiieeeeee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 2,310.000|............ 58,919 ....... XXX o |
14167L103 . | CAREDX ORD ......oviiiiiiie e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 3,325.000|............ 83,664 |....... XXX
141747107 .| CARETRUSTREITORD .......oooiiiiiiiiieeeeee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 3,070.000|............ 56,896 | ....... XXX |
141788109 . | CARGURUS CLAORD ........ooiiiiiiiiiiie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 4,955.000(.......... 126,055|....... XXX
142038108 . | CARIBOU BIOSCIENCES ORD ..........ccovviiiiiieiiiiiiiiii .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 2,890.000............ 24,082]....... XXX
14316J108 . | CARLYLE GROUP ORD .......oiviiiiiiieieieeeeeeee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 8,150.000].......... 264,899 ....... XXX |
143658300 . | CARNIVALORD .......ooiiiiiiiiiiiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 11,065.000.......... 196,080 ....... XXX
143905107 . | CARRIAGE SERVICES ORD .........coovviiiiiiiiiii .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvii | 5000 (............... 203(....... XXX o |
14427M107 .| CARPARTS COMORD .......o.oiviiiiiiiie e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 2,095.000|............ 15,985(....... XXX
14448C104 .| CARRIER GLOBAL ORD ..........oviviiiiiiiiiiieee | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 395.000(............ 14248 |....... XXX
14575E105 .| CARS.COMORD .......oiiviiiiieiiie e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 580.000............. 5998|....... XXX o |
146869102 . | CARVANACLAORD ........ooiiiiiiii .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,169.000 | ............ 28,350 ....... XXX
147448104 . | CASELLAWASTE CLAORD ......cooiiiiiiiiee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 435.000(............ 31,0481 ....... XXX o |
14817C107 .| CASSAVA SCIENCES ORD ..o .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,410.000(............ 43,1501 ....... XXX
14843C105 .| CASTLE BIOSCIENCES ORD ........ooviiiiiiiiiieiiieieee e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,226.000(............ 27444 ... XXX o |
148806102 . | CATALENTORD ..o .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooovovin | v 997.000.......... 110,099 ....... XXX o |
14888U101 .| CATALYST PHARMACEUTICALSORD .........ooovvviiiiiei .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 305.000(............. 2204 1....... XXX
149123101 . | CATERPILLAR ORD ..o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 2,934.000].......... 606,277 |....... XXX o |
149568107 . | CAVCO INDUSTRIES ORD .......covviiiiieieieieeeee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 15.000(............. 3,332|....... XXX
150870103 . | CELANESE ORD ..........co.oiiiiiiiiiiiiiieee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 2,450.000].......... 276,955(....... XXX o |
15117B202 .| CELLDEX THERAPEUTICS ORD .......iiviiiiiiieiiiiiieiiiiiei | .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 1,455.000............ 35185]....... XXX oo e
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15118V207 .| CELSIUS HOLDINGS ORD .........oiiiiiiiiiiie .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,548.000(.......... 106,031]....... XXX |
15135B101 .| CENTENE ORD ..o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 4,556.000.......... 374,938 |....... XXX |
15136A102 .| CENTENNIAL RESOURCE DEVLP CLAORD ........ooovviiiiiiii | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 4725000 (............ 37,800 ....... XXX
152021107 . | CENTERSPACE ORD ..o | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvi | v, 240.000(............ 19,916 (....... XXX |
156431108 . | CENTURY ALUMINUM ORD ........oooiviiiiiiee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooevvin | v 820.000(............. 9,842|....... XXX |
156504300 . | CENTURY COMMUNITIES ORD ..o .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 970.000(............ 52,7421 ....... XXX |
156727109 . | CERENCE ORD ........oiiiiiiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v, 630.000(............ 19,880 ....... XXX |
15677J108 . | CERIDIAN HCM HOLDING ORD ..........covviiiiiiiiiii .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovee | 2,415.000].......... 180,543 ....... XXX
15678U128 .| CEREVEL THERAPEUTICS HOLDINGS ORD ..........oovviiiiiiiiii | e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,735.000 | ............ 47,535|....... XXX |
15687V109 .| CERTARAORD ..o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v, 355.000............. 79%]....... XXX |
157085101 . |CERUS ORD ... ....oiiviiiiiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,525.000|............ 17,589 |....... XXX |
15872M104 .| CHAMPIONX ORD ..o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 6,495.000].......... 148,335|....... XXX o |
15961R105 .| CHARGEPOINT HOLDINGS, INC. ..o .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......oooovve | 3,442.000|............ 47,082]....... XXX |
16115Q308 .| CHART INDUSTRIESORD ..........oooviiiiiiiiiiiiieeeei .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi | v 926.000.......... 160,025]....... XXX o |
162087102 . | CHATHAM LODGING REITORD ..........oiviiiiiiiieiei | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v, 415.000(............. 5304|....... XXX o |
163072101 . | CHEESECAKE FACTORY ORD .........oooviiiiiiiiiiiiiie | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,580.000(............ 51,403 | ....... XXX |
163086101 . | CHEFS WAREHOUSE ORD ...........oviviiiiiiiiieee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovie | v 85.000(............. 3,059....... XXX |
163092109 . | CHEGG ORD ........viiiiiiiiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 8,134.000.......... 190,435|....... XXX |
16383L106 . | CHEMOCENTRYX ORD ......oviviiiiiiiieeee e e .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccovven | 2,710.000|............ 60,591 ....... XXX |
I'») 163851108 . | CHEMOURS ORD ..........cooviiiiiiiiiii e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,455.000(............ 45183 |....... XXX
m 16411R208 .| CHENIERE ENERGY ORD ..........ccoviiiiiiiiiii .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 1,396.000(.......... 186,820 ....... XXX |
g 165303108 . | CHESAPEAKE UTILITIESORD .......oovvviiiiiiieiieeeee e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | e 10.000............. 1,340 ....... XXX |
o 166764100 . | CHEVRON ORD ........oovvviiiiiiiie e .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvein | 157.000|............ 27,763 ....... XXX
168615102 . | CHICOS FASORD .........coviiiiiiiiiiieiee e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovven | 2,800.000............ 13,824 |....... XXX o |
16934Q208 .| CHIMERA INVESTMENT REIT ... .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,475.000|............ 24299 ....... XXX |
16934W106 | CHIMERIX ORD .........coviiiiiiiiee e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 290.000 | ........coonn 546 |....... XXX
16961L106 . | CHINOOK THERAPEUTICS ORD ........ocoovviiiiiiiiiieieie e .. 05/31/2022 .. [MORGAN STANLEY CO .........oooooiviiii |, 570.000............. 8,648 |....... XXX o |
169656105 . | CHIPOTLE MEXICAN GRILLORD ..........oooiiiiiiiiiee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovviei | v 46.000(............ 63,428]....... XXX
171484108 . | CHURCHILL DOWNS ORD ........iiviviiiiiieiii e .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovvii | e 67.000]............ 13,904 |....... XXX o |
171604101 . | CHUYS HOLDINGS ORD ... .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 250.000............. 5650]....... XXX
172062101 . | CINCINNATI FINANCIAL ORD .......ooiviii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,635.000(.......... 209,687 ....... XXX o |
17240Y109 .| CINCORPHARMA ORD .......oooviiiiieeeee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovii | e 15.000(...........nees 233|....... XXX |
17243V102 .| CINEMARK HOLDINGS ORD ... | .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | 875.000............ 14874 |....... XXX
172967424 . | CITIGROUP ORD ........oiviiiiiee e | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvni| v 14,199.000|.......... 669,593 |....... XXX o |
17306X102 .| CITITRENDS ORD ..o .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 130.000|............. 3,885(....... XXX
174610105 . | CITIZENS FINANCIAL GROUP ORD ..........oovoviiieiiiiiiiiiee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooooevni|vvnnnes 16,995.000.......... 609,796 |....... XXX |
177835105 . | CITY HOLDING ORD .......ooiiiiieiiiee e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 4,255.000(.......... 349,304 |....... XXX
178587101 . | CITY OFFICE REIT ORD ......ouiiiiiii e ... C...[.. 05/31/2022 .. INATIONAL FINLSVCS CORP, ...............o.|oeeenn. 1,145.000(............ 15,963 |....... XXX
17888H103 .| CIVITAS RESOURCES ORD .......covviiiiiiiiiiiiecieeee .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,345.000].......... 151,318 ....... XXX |
18270P109 .| CLARUS ORD ..ot .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi |, 840.000(............ 19173 (... XXX
184499101 . | CLEAN ENERGY FUELSORD ..........cooiviviiiii e .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccovvee | 4111.000(............ 22,936 ....... XXX o |
18453H106 .| CLEAR CHANNEL OUTDOORHLDG ORD .........ovvviviiieiiiie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 305.000........c.on. 4831....... XXX
18467V109 .| CLEARSECURE CLAORD .........oooviiiiiiiii .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,515.000(............ 32,5011 ....... XXX
18482P103 .| CLEARFIELD ORD ..ot .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 150.000|............. 9,653|....... XXX o |
18539C105 .| CLEARWAY ENERGY CLAORD .........ooviiiiiiiiii .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | i, 485.000............ 15,684 |....... XXX
18539C204 .| CLEARWAY ENERGY CLCORD .......ooivviiiiiiiiieie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooevvvi | v 160.000|............. 5608]....... XXX o |
185899101 . | CLEVELAND CLIFFSORD .........oovviiiiiieiieee .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviein |, 652.000............ 15,207 |....... XXX
18914F103 . | CLOVER HEALTH INVESTMENTS, CORP. .........ooooviii .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 5,045.000|............ 12224 |....... XXX o |
18915M107 .| CLOUDFLARE CLAORD ......ooiiiiiiiiiiiiie e e .. 06/17/2022 .. |NATIONAL FINLSVCS CORP, ........ccooven | 4,084.000.......... 206,316 |....... XXX o |
192005106 . | CODEXIS ORD ........oviiiiiiiiiiiie e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,175.000|............ 55,0781 ....... XXX
192422103 . | COGNEX ORD ...\ | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvovii | v 445.000(............ 19617 (... XXX o |
192446102 . | COGNIZANT TECHNOLOGY SOLUTN CLAORD .......ccovviiiiiiiine | .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,280.000.......... 428,694 | ....... XXX
19247A100 .| COHEN & STEERSORD ........oiiviiiiiiiiiiiiee e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 2,235.000].......... 156,533 | ....... XXX o |
192576106 . | COHU ORD ...t e .. 05/31/2022 .. [NATIONAL FINLSVCS CORP, ..o |, 195.000|............. 5946|....... XXX oo e
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19260Q107 .| COINBASE GLOBAL CLAORD .......viiiiiiiiiei .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,350.000 | ............ 74808 ....... XXX |
194162103 . | COLGATE PALMOLIVE ORD .......oovieiiiiiiieeeee | .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovin | v 503.000(............ 39,628 ....... XXX |
197236102 . | COLUMBIA BANKING SYSTEMORD .........oovviiiiiiiii .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooove | 4,105.000(.......... 120,102 ....... XXX
199333105 . | COLUMBUS MCKINNON ORD .......oooiiiiiiieiee .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | v 55.000(............. 1,834 ... XXX |
199908104 . | COMFORT SYSTEMS USAORD .......ooovviiiiiiiieiiieie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 185.000|............ 16,766 |....... XXX |
201723103 . | COMMERCIAL METALS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 4,130.000(.......... 165,625|....... XXX |
20337X109 . | COMMSCOPE HOLDING ORD .........oovviiieiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,635.000]............ 16,661(....... XXX |
203607106 . | COMMUNITY BANK SYSTEMORD ..........ooviiiiieie s [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 7,610.000.......... 502,283 ....... XXX
203668108 . | COMMUNITY HEALTH SYSTEMS ORD ........oiovviiiiiiiiiei [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 5,430.000|............ 26,305]....... XXX |
20369C106 .| COMMUNITY HEALTHCARE TRUSTORD .........ooovviiiiieiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,005.000(............ 37,871 ....... XXX |
204149108 . | COMMUNITY TRUST BANCORP ORD ........oovviiiiiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,960.000].......... 166,497 ....... XXX |
20451Q104 .| COMPASS DIVERSIFIED ORD .......iviiiieiiieiecceieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,300.000(............ 29,657 ....... XXX o |
20464U100 .| COMPASS CLAORD ......cooviiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,020.000(............ 17,700 ....... XXX |
205768302 . | COMSTOCK RESOURCES ORD ........oovoiiiiiieiieieeeeee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 2,514.000|............ 50,2431 ....... XXX o |
205887102 . [ CONAGRABRANDS ORD ........oviiiiiiiiiieiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvii|vvnnnes 11,355.000.......... 390,308 ....... XXX o |
20602D101 .[ CONCENTRIX ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 105.000|............ 14174 (... XXX |
20717M103 .| CONFLUENT CLAORD ......cooviiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v, 620.000(............ 16,897 |....... XXX |
207410101 . [CONMED ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovvi | 1,500.000(.......... 1744401 ....... XXX |
208541108 . [ CONSOL ENERGY ORD ........ooviiiiiiiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 805.000(............ 41515|....... XXX |
I'») 209115104 . | CONSOLIDATED EDISON ORD ........ooiviiiiiiieiiiieee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,600.000.......... 426,388 | ....... XXX
m 21036P108 . | CONSTELLATION BRANDS CLAORD .........ovvviiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,285.000(.......... 304,178 |....... XXX |
g 210377109 . | CONSTELLATION ENERGY ORD .........oiviiiiiiiiiiieiee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coovven | 2,714.000].......... 174721 ... XXX |
o 21077C107 .{|CONTEXTLOGIC CLAORD ........iiiiiiiiiieiiiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 12,255.000............ 21,606]....... XXX
216648402 . [ COOPER ORD ........iiviiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 195.000|............ 62,174]....... XXX o |
217204106 . [ COPART ORD ..ot L .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovviii | v 74.000(............. 8,505(....... XXX |
218352102 . | CORCEPT THERAPEUTICS ORD .......civviioiieiiieeee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,596.000(............ 33,664 |....... XXX
21925D109 .| CORNERSTONE BUILDING BRANDS ORD ........coovviviiiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,355.000|............ 82,345 ....... XXX o |
219350105 . [ CORNING ORD ... oovtiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 8,655.000.......... 315840 (....... XXX
219798105 . [ QUIDELORTHO ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovivi | v 336.000(............ 33,311 ... XXX o |
220027108 . | CORPORATE OFFICEPROP REITORD ........oovviiieiieie s [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,380.000(............ 38,1471 ....... XXX
22052104 . [CORTEVA ORD .....ouiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v 435.000............ 22,664]....... XXX o |
22160K105 . | COSTCO WHOLESALE ORD ........covviiiiiiiieeee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 496.000(.......... 234347 |....... XXX |
22160N109 .| COSTAR GROUP ORD .........ouiiiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,796.000.......... 110,113 ....... XXX
22207T101 . [ COUCHBASE ORD ........iiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,065.000|............ 29,052]....... XXX o |
222661106 . | COUPA SOFTWARE ORD .........oivviiiiiiieiiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,225.000(............ 83,335|....... XXX
22266M104 .| COURSERAORD .........ccouiiiiiiieiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 7,855.000].......... 130,815]....... XXX |
222795502 . | COUSINS PROPERTIES REITORD .........ovviiiiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 3,210.000|............ 949291 ....... XXX
22304C100 .[COVETRUS ORD .......oviiiiiiiieiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,305.000(............ 27,042 ....... XXX
22410J106 . | CRACKER BARREL OLD COUNTRY STOREORD ..........ocooovveviviiinic [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v, 110.000|............ 11,329(....... XXX |
22663K107 . | CRINETICS PHARMACEUTICALS ORD ........ovviiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,670.000(............ 27,966 ....... XXX
227046109 . [CROCS ORD .....ouviiii e e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,665.000(............ 92,825|....... XXX o |
227483104 . | CROSS COUNTRY HEALTHCARE ORD ..........ccoviiieiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooove | 1,415.000(............ 25837 ]....... XXX
22788C105 .| CROWDSTRIKE HOLDINGS CLAORD .......oiiviiiiiieice [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,175.000.......... 188,352 ....... XXX
22822V101 .| CROWN CASTLE ORD ......oooiiiii oo [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvivi | v 290.000(............ 49,8271 ....... XXX o |
229050307 . [ CRYOPORT ORD ........oviiieiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,800.000|............ 71,8701 ....... XXX
230031106 . | CULLINAN ONCOLOGY ORD .......oviviiiiiiiiiiieiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 1,420.000............ 15,236 |....... XXX o |
231021106 . [ CUMMINS ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,390.000(.......... 269,766 | ....... XXX
231311107 . | CURO GROUP HOLDINGS ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,790.000............ 11,461(....... XXX o |
232109108 . [CUTERAORD ... ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,055.000............ 46,822 ....... XXX o |
23282W605 [ CYTOKINETICS ORD ......oovviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 2,565.000.......... 102,028 ....... XXX
23285D109 .| CYTEK BIOSCIENCES ORD .......ovvviiiiiiiiieee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 4,120.000(............ 41,408]....... XXX o |
233331107 . [DTEENERGY ORD ..o L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,230.000].......... 297,187 |....... XXX
233454104 . [ DICE THERAPEUTICS ORD ........iiviiiiiiieiieeeceee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 565.000............. 7,770 ....... XXX o |
23355L106 . | DXC TECHNOLOGY ORD .....iviiiiiiiiiiiiiiiieiiiiieiieiei [ .. 05/31/2022 .. [NATIONAL FINLSVCS CORP, ..o |, 640.000............ 22,601]....... XXX oo e
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235825205 . | DANA INCORPORATED ORD ........oviviiiiiiiieiecee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,395.000|............ 56,4771 ....... XXX |
236272100 . | DANIMER SCIENTIFICCLAORD ......ccooiiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvee | 1,585.000 | ............. 7,750 ....... XXX |
237266101 . | DARLING INGREDIENTS ORD ........oovviiiiiiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvei | v, 145.000|............. 8,636|....... XXX
23804L103 . [ DATADOG CLAORD ..ot [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,568.000(.......... 149,893 ....... XXX |
238337109 . | DAVE BUSTERS ENTERTAINMENTORD .........ooooiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,320.000............ 50,460 ....... XXX |
243447101 . | DECIPHERA PHARMACEUTICALS ORD .......ooooiviiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 3,730.000|............ 40,394 ....... XXX |
243537107 . [ DECKERS OUTDOOR ORD .......oovoiviiiiieiiiieieeee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoveei | e 66.000]............ 18,145(....... XXX |
244199105 . [DEERE ORD .........coovviiiiiiieiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvveii |, 445.000(.......... 159,368 | ....... XXX
24477E103 . | DEFINITIVE HEALTHCARE CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,130.000(............ 27,869|....... XXX |
24665A103 . [ DELEKUS HOLDINGS ORD .......ovviiiiiiiiieieei e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oooovee | 1,132.000............ 35,859 |....... XXX |
247031202 . | DELL TECHNOLOGIES CLCORD .......ivviiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 6,265.000.......... 294,404 |....... XXX |
24790A101 . [DENBURY ORD .......oiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,442.000(.......... 107,151 ....... XXX o |
24823R105 .| DENALI THERAPEUTICS ORD ........oiviiieiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,075.000|............ 75,363 ....... XXX |
24869P104 . [DENNYS ORD .........iiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvn | v 780.000............. 8114 |....... XXX o |
24906P109 . [ DENTSPLY SIRONAORD ..ot [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......cooovvvin | v, 689.000(............ 27,641 ....... XXX o |
24984K105 . [ DERMTECH ORD .........oiiviiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,095.000|............ 20,498 ....... XXX |
250565108 . [ DESIGNER BRANDS CLAORD .......ooviiiiiiieieiieecee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 1,835.000............ 28,503]....... XXX |
25058X105 . [ DESKTOP METAL CLAORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovvi | 3,595.000|............. 7429(....... XXX |
252131107 . [DEXCOM ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,224.000(.......... 178,367 ....... XXX |
I'») 252784301 . | DIAMONDROCK HOSPITALITY REITORD ........oooviiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovven | 6,300.000|............ 64,846 ....... XXX
m 25400W102 [DIGITAL TURBINE ORD ..ot [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 6,950.000.......... 170,531 ....... XXX |
g 254017108 . [ DIGITALBRIDGE GROUP CLAORD .........ooiviiiiieiiiieieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ocooevi| v 29,390.000.......... 178,045]....... XXX |
© 25402D102 . | DIGITALOCEAN HOLDINGS ORD .........oiiviiiiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,580.000].......... 171,708 ....... XXX
254067101 . [ DILLARDS CLAORD ......cooviiiiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovovin | v, 160.000|............ 48,215|....... XXX o |
25432X102 . | DIME COMMUNITY BANCSHARES ORD .........oovviiiiiieiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,600.000|............ 81,752 ....... XXX |
254423106 . | DINE BRANDS GLOBAL ORD .........iiviiiiiiieieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 490.000(............ 36,2311 ....... XXX
254687106 . [ WALT DISNEY ORD ........ooiiiiiiiiiiiiee e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooven | 1,961.000(.......... 211,461(....... XXX o |
25525P107 . | DIVERSIFIED HEALTHCARE ORD ...........oiiiiiiiiiiiiiee s [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 460.000(............. 1,046 ....... XXX
256086109 . [DOCGO ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovivi | v 970.000(............. T472(....... XXX o |
256163106 . [ DOCUSIGN ORD ...\ [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,530.000(.......... 127,863 | ....... XXX
256677105 . [ DOLLAR GENERAL ORD ..ot [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,478.000(.......... 328504 ....... XXX o |
256746108 . [ DOLLARTREE ORD .......voiiiiiiiii e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccooven | 2,432.000].......... 390,183 ....... XXX |
25746U109 .| DOMINION ENERGY ORD .........oiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 23,465.000]........ 1,955,453 | ....... XXX
257554105 . [DOMO CLBORD ......vviivoiiic e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,415.000(............ 45229 ....... XXX o |
257651109 . [ DONALDSON ORD ......ooiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 15.000(.............o 783 ... XXX
257701201 . [ DONEGAL GROUP CLAORD .........ooiiiiiiiiiiieiiiiee [ .. 07/05/2022 .. |Various ............ccccooeviieiiiiii [ 6,405.000].......... 107,436 ....... XXX |
25809K105 . [ DOORDASH CLAORD ........ooiviiiiiiiiiii e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,615.000(.......... 122,126 ....... XXX
25862V105 . | DOUBLEVERIFY HOLDINGS ORD .........ooviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 565.000............ 13,832(....... XXX
25960P109 . [ DOUGLAS EMMETT REITORD .........ooiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 285.000(............. 6,639....... XXX |
25960R105 .| DOUGLAS DYNAMICS ORD ......ooiviiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,215.000.......... 163,354 |....... XXX
260557103 . [DOW ORD ......iviiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 575.000............ 29,169 ....... XXX o |
26142V105 . [ DRAFTKINGS CLAORD ..o [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvein | v, 581.000............. 7,601(....... XXX
262037104 . [DRILQUIP ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvveii |, 260.000(............. 87T |....... XXX
264120106 . [ DUCK CREEKTECHORD .........ooiiiiiiiiiiieeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,030.000(............ 16,689 (....... XXX o |
264411505 . [DUKE REALTY REITORD ........oioviiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 2,065.000].......... 17,377 ... XXX
26441C204 .[DUKEENERGY ORD .........ooiiiiiiiiiiiiiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 8,345.000.......... 887,371|....... XXX o |
26603R106 .| DUOLINGO CLAORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvoi |, 775.000............ 76,9211 ....... XXX
26614N102 .| DUPONT DE NEMOURS ORD ........cooviiiiiiii i [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 4,740.000(.......... 256,841 |....... XXX o |
26622P107 . [ DOXIMITY CLAORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 995.000(............ 38,308 ....... XXX o |
267475101 . [ DYCOM INDUSTRIES ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 530.000............ 49,239 ....... XXX
268150109 . [ DYNATRACE ORD ..ot [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovven | 8,605.000].......... 458,650 ....... XXX o |
268158201 . [ DYNAVAX TECHNOLOGIES ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,175.000|............ 61,135]....... XXX
26818M108 .| DYNE THERAPEUTICS ORD ........covviiiiiiiieeeiceeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoviii | e 30.000 | ............... 144]....... XXX o |
26884L109 . [EQTORD ....\iiiiiii e [ .. 07/05/2022 .. [NATIONAL FINLSVCSCORP, ... | 4,700.000.......... 210,837....... XXX oo e
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26886C107 .| CMLIFE SCIENCES IININC. ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 2,175.000|............ 11,469 (... XXX |
268948106 . | EAGLE BANCORP ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovver | 4,450.000(.......... 220,555 ....... XXX |
269164106 . [ESSTECH ORD .......cooviiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 1,995.000(............. 5870....... XXX
27032D304 .| EARTHSTONE ENERGY CLAORD .......ooiviiiieiie .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,375.000 | ............ 22,561 ....... XXX |
27616P103 . | EASTERLY GOVERNMENT PROPERTIESORD ..........oovvviiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 8,760.000].......... 171,985 ....... XXX |
27627N105 .| EASTERN BANKSHARES ORD .........oovviiiiiiiieiie .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 5,725.000].......... M7 XXX |
277276101 . | EASTGROUP PROPERTIESREITORD .........oivviiiiiiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,465.000.......... 237,103 |....... XXX |
277432100 . [ EASTMAN CHEMICAL ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvini| v 10,560.000........ 1,164,805(....... XXX
278642103 . [EBAY ORD ..o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 3,035.000].......... 133,337 ....... XXX |
278715206 . [EBIX ORD ....oooiiiiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvin | v 400.000(............ 11613(....... XXX |
278865100 . [ECOLAB ORD ........oviiiiiiiiiie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 235.000(............ 39,908 ....... XXX |
27923Q109 .[ECOVYSTORD ......ooviiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 5,505.000|............ 56,444 |....... XXX o |
281020107 . [ EDISON INTERNATIONAL ORD ........oviviiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvein| v 10,795.000|.......... 754,950 ....... XXX |
28106W103 [EDITASMEDICINE ORD .........ccooiiiiiiiiiiiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 7,375.000|............ 83,698 ....... XXX o |
28176E108 . | EDWARDS LIFESCIENCES ORD ........oooviviiiiiiie [ .. 06/06/2022 .. |NATIONAL FINLSVCS CORP, ........ooovoviei | v 66.000|............. 6,363|....... XXX o |
282914100 . [BX8 ORD ....ouvuiiiiie e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 2,570.000|............ 18,581 |....... XXX |
28414H103 .| ELANCO ANIMAL HEALTHORD ........cooiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 875.000............ 18,0711....... XXX |
285512109 . [ ELECTRONIC ARTS ORD ......ovviiiiiiiiiice e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,760.000.......... 240,685]....... XXX |
28618M106 .| ELEMENT SOLUTIONS ORD ........oovviiiiieieeeeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,005.000............ 51,843 ....... XXX |
(>} 28852N109 . [ ELLINGTON FINANCIAL ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,620.000(............ 25,094 |....... XXX
g 29082K105 . [ EMBECTA ORD .....oiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovviei | 967.000............ 26,072]....... XXX |
S 29089Q105 .| EMERGENT BIOSOLUTIONS ORD .........ovvviiiieiiiiieiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......coovvvvin | v 175.000|............. 5817|....... XXX |
= 291011104 . [ EMERSON ELECTRIC ORD ........ivviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 445.000(............ 352131 ....... XXX
i 292104106 . | EMPIRE STATE REALTY CLAREITORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvii | 5000 (.......cccon 40]....... XXX o |
292218104 . [ EMPLOYERS HOLDINGS ORD .........covviiiiiiieiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,320.000(............ 546781 ....... XXX |
29249E109 . [ ENACT HOLDINGS ORD ........oivviiiiiiiieieiieee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,345.000(............ 28,922 ....... XXX
292704100 . [ENERGY RECOVERY ORD .........oiiviiiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 465.000(............. 9,309....... XXX o |
29275Y102 . [ENERSYS ORD .......ooviiiiiiiiiie e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 390.000(............ 26,516 ....... XXX
29280W109 [ ENERGY VAULT HOLDINGS ORD ........ooivviiiiiiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 490.000(............. 3645(....... XXX o |
292812104 . [ENFUSION CLAORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 270.000(............. 2947 |....... XXX
293389102 . [ENNISORD ..ottt [ .. 07/05/2022 .. |Various ...............ccooeiiiiiiiiii | 17,141.000|.......... 318,145 ....... XXX o |
29355A107 . [ ENPHASE ENERGY ORD ........cooiiiiiiiii e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 220.000(............ 41230]....... XXX |
29355X107 . [ ENPRO INDUSTRIES ORD .........iviiiiiiiiiiei e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 50.000(............. 479%....... XXX
29358P101 . [ENSIGN GROUP ORD ..........ooviiiiiiieiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 940.000(............ 76,303 ....... XXX o |
293594107 . [ENOVIX ORD ......oiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 3,665.000|............ 31,823 ....... XXX
29362U104 .[ENTEGRIS ORD .......oiiiiiiiiiie e [ .. 07/06/2022 .. {UnKnown ..............cooiiiiii 646.611|............ 59,630 ....... XXX |
29364G103 .[ENTERGY ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,480.000(.......... 162,452 ....... XXX
29404K106 . [ ENVESTNET ORD .........ooiiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | v, 330.000(............ 22,099]....... XXX
29414B104 .| EPAM SYSTEMS ORD .........oiviiiiiiiiiiiiiee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovei | v 15.000(............. 4981(....... XXX |
29415F104 . [ ENVISTAHOLDINGS ORD .......oviiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | 605.000............ 23,651|....... XXX
294429105 . [ EQUIFAXORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v 924.000.......... 178,813 ....... XXX o |
29444U700 . [ EQUINIXREITORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvei |, 610.000(.......... 415,603 ....... XXX
294600101 . [ EQUITRANS MIDSTREAM ORD ........ooiviiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 8,165.000|............ 64,397 |....... XXX
294628102 . | EQUITY COMMONWEALTHREITORD .......oovviiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 6,095.000].......... 166,107 ....... XXX o |
294761107 . [ EQUITY RESIDENTIALREITORD .......ooviiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,610.000(.......... 116,343 ....... XXX
29479A108 . [ERASCA ORD .. ..ot L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 3,155.000|............ 17,110(....... XXX o |
29530P102 . [ ERIE INDEMNITY CLAORD ......ooviiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 45.000|............. 7549(....... XXX
29670E107 . | ESSENTIAL PROPERTIES REALTY TRUSORD ........oooviviiiiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccocoovv|vvnnnes 14,055.000.......... 321,612|....... XXX o |
29786A106 . [ETSY ORD ....ovviiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 1,215.000(.......... 101,596 | ....... XXX o |
29788T103 . | E20PEN PARENT HOLDINGS, INC. ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,075.000|............ 24,781 ... XXX
29882P106 . | EUROPEAN WAX CENTERCLAORD ........coooviiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 5,590.000].......... 147,337 ....... XXX o |
29975E109 . [EVENTBRITE CLAORD ......oiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,150.000|............ 37,082 ....... XXX
29978A104 . [EVERBRIDGE ORD .........coovviiiiiiiiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvi | v 695.000(............ 20,366 ....... XXX o |
300347103 . | EVERIHOLDINGS ORD ...\t [ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 2,575.000]............ 45837]....... XXX oo e
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30034W106 [EVERGY ORD .......iivviiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,860.000(.......... 119,064 | ....... XXX |
30041R108 .| EVERQUOTE CLAORD .........oovviiiiiiiiiiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovi | v, 445.000(............. 3977 (... XXX |
30050B101 . | EVOLENT HEALTHCLAORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 3,180.000|............ 89,463 |....... XXX
30052C107 .|EVOLUS ORD ......oviiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,250.000(............ 16,129(....... XXX |
30052F100 . [EVGO CLAORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 995.000............. 5714 (... XXX |
300577105 . | EVOQUA WATER TECHNOLOGIES ORD .........ooviviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,590.000(............ 56,659 | ....... XXX |
30063P105 . | EXACT SCIENCES ORD .......ivviiiiiiiiieeeceeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,380.000].......... 150,469 | ....... XXX |
30161N101 .| EXELONORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,905.000(............ 83,102 ....... XXX
302081104 . | EXLSERVICE HOLDINGS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 100.000|............ 14,195(....... XXX |
30212P303 . | EXPEDIAGROUP ORD .........ccovviiiiiiiiieiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovivin | v, 255.000(............ 32,0471 ....... XXX |
30212W100 |EXP WORLD HOLDINGS ORD ..........ovviiiiiiieiiiiieiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,180.000|............ 30,540 ....... XXX |
30214U102 .| EXPONENT ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 3,705.000].......... 334,724 (... XXX o |
302257102 . | EXTRA SPACE STORAGE REITORD ........ooiviiiiiieieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 150.000 | ............ 26,859 ....... XXX |
30226D106 . | EXTREME NETWORKS ORD ........ooviiiiiiiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovie | v 65.000(............... 643|....... XXX o |
302491303 . [FMC ORD ....ovviiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,645.000(.......... 201,971....... XXX o |
302492103 . [FLYWIRE ORD .........iiiiiiiiiie e L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,984.000(............ 38,523 ....... XXX |
30260D103 .| FIGS CLAORD .......ooiiiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,570.000(............ 431271 ....... XXX |
30303M102 .| METAPLATFORMS CLAORD .......iiiiiiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 23,643.000]........ 4,089,272 ....... XXX |
30322L101 . | F45 TRAINING HOLDINGS ORD ........oviiiiiiiiieiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v, 870.000(............. 5505(....... XXX |
(>} 307359109 . | FARADAY FUTURE INTELLIGENTELECORD ...........coooviii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooove | 3,305.000|............ 17,460 ....... XXX
g 31154R109 .| FARMLAND PARTNERS ORD .........coovoviiiiiiiii i [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,355.000(............ 20,356 ....... XXX |
S 31188V100 . [ FASTLY CLAORD ...t [ .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvii | vvnnne 11,038.000.......... 257,225|....... XXX |
o 31189P102 . | FATE THERAPEUTICS ORD .......viiviiieiiiiece e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,625.000(.......... 106,838 | ....... XXX
- 311900104 . [ FASTENALORD .........ooiiiiiiiiiiiiii e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coovven | 1,555.000(............ 85,110 ....... XXX o |
313148306 . | FEDERAL AGRICULTUR MORTGAGE CLCORD ........coovvvviiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvveii | v, 175.000 | ............ 18,377 |....... XXX |
314211103 . | FEDERATED HERMES CLBORD ........ooovoviiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 6,955.000.......... 232,581....... XXX
31428X106 . | FEDEXORD .......ooiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 2,610.000].......... 591.272|....... XXX o |
31572Q808 .| FIBROGEN ORD .........coovoiiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | i 260.000(............. 2562(....... XXX
31620M106 .| FIDELITY NATIONAL INFORMATN SVCSORD .........coooviiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovini | evnnnes 12,070.000{........ 1,422,244 | ... XXX o |
31620R303 . | FIDELITY NATIONAL FINANCIAL ORD .........ooiiiiiiiieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 4,340.000(.......... 184,120 ....... XXX
316773100 . | FIFTH THIRD BANCORP ORD .........oivviiiieiiii oo [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 7,460.000].......... 293,943 |....... XXX o |
31846B108 . | FIRST ADVANTAGE ORD ........cooviiiiiiiiiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 360.000(............. 5264|....... XXX |
31847R102 .| FIRST AMERICAN FINANCIAL ORD .........ooiiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 45.000|............. 2,722|....... XXX
318910106 . | FIRSTBANCORP ORD .......ovviiiiiiieiiieceieeeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 325.000(............ 12179 (... XXX o |
319383204 . [FIRSTBUSEY ORD .........oiviiiiiiiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v, 540.000(............ 12,605(....... XXX
319829107 . | FIRST COMMONWEALTH FINANCIALORD .......oovviiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 3,830.000|............ 52,482 ....... XXX |
31983A103 . | FIRST COMMUNITY BANKSHARES ORD .........coovviieiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvei | v, 455.000(............ 13,535(....... XXX
32020R109 . | FIRST FINANCIAL BANKSHARES ORD ........ovviiiiiiieieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | v, 190.000 | ............. 7836|....... XXX
320218100 . | FIRST FINANCIAL CORPORTN INDIANAORD .......oooviiiiiieiis [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooven | 7,061.000].......... 316,718 |....... XXX |
320517105 . | FIRSTHORIZON ORD ......ovoiiiiii e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......cooovvvini| v 10,102.000.......... 208,540 ....... XXX
32051X108 . | FIRST HAWAIAN ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvii|vvnnnes 11,775.000 | .......... 301,046 |....... XXX o |
32055Y201 . | FIRST INTERSTATE BANCSYSTEM CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 9,625.000].......... 371,965(....... XXX
320734106 . | FIRST OF LONG ISLAND ORD ......oviviiiiiiieie e [ .. 07/05/2022 .. |Various ..............ccooeviieiiiiiii [ 4,995.000(............ 92,167 ....... XXX
336433107 . [FIRSTSOLARORD ........oiiiiiiiiiiiiieie e [ .. 09/01/2022 .. | Various ............cocoveiiiiiiii 516.000............ 57,984 |....... XXX o |
33768G107 .| FIRSTCASH HOLDINGS ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | 330.000(............ 24,078]....... XXX
337738108 . [FISERV ORD .......oiiiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,444.000].......... 230,964 ....... XXX o |
33813J106 . [FISKER CLAORD ... L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 11,975.000|.......... 123,824 ....... XXX
338307101 . [FIVEIORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 310.000............ 30,3431 ....... XXX o |
343412102 . |[FLUORORD .. ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 2,465.000|............ 70,2461 ....... XXX o |
34354P105 . | FLOWSERVE ORD ..........oiiiiiiiiiiiiiii e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,725.000|............ 85,846 |....... XXX
343873105 . | FLUSHING FINANCIAL ORD .......oiviiiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 9,070.000].......... 208,915(....... XXX o |
344849104 . |[FOOTLOCKER ORD .........iiviiiiiiiieiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,625.000(............ 42,003]....... XXX
345370860 . [FORDMOTOR ORD ........oivioiiiii e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii|vvnnnes 18,885.000.......... 382,453 |....... XXX o |
34633R104 .| FORMA THERAPEUTICS HLDGORD ..o .. 05/31/2022 .. [NATIONAL FINLSVCS CORP, ..o |, 565.000|............. 3,160....... XXX oo e
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346375108 . | FORMFACTOR ORD .........oiiiiiiieiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvi | v, 840.000(............ 345701 ....... XXX |
34959E109 . [ FORTINET ORD ....oovviiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovii | v 80.000............ 23,688]....... XXX |
349853101 . [FORWARD AIRORD ........oovviiiiiieii e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovveii | v, 800.000(............ 74554 | . ... XXX
35086T109 . | FOUR CORNERS PROPERTY ORD .........covviviiiiieiieiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvi | v, 165.000|............. 4550(....... XXX |
35104E100 . | 4D MOLECULAR THERAPEUTICSORD ..........ooooiiiviiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 560.000............. 42411....... XXX |
35138102 . | FOX FACTORY HOLDING ORD .........ooiiiiiiieiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,480.000(.......... 121,522 ....... XXX |
35180X105 . | FRANCHISE GROUP ORD ..........oviviiiiiieiiiiiieiiecieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovven | 3,745.000].......... 148,575|....... XXX |
35243J101 . | FRANKLIN BSP REALTY TRORD .....o.ooiviiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 2,675.000|............ 37,90/ ....... XXX
353514102 . | FRANKLIN ELECTRIC ORD ........oiiviiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 30.000............. 2212 ... XXX |
35905A109 . | FRONTDOOR ORD .......ovuiiiiiiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 795.000(............ 19,480 ....... XXX |
35952H601 .| FUELCELL ENERGY ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 16,310.000............ 66,848 ....... XXX |
35953D104 .| FUBOTV ORD ......cooviiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii| v 29,220.000............ 96,075|....... XXX o |
359616109 . | FULCRUM THERAPEUTICS ORD ........ooviiiiiieiieceee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,785.000(............ 12,715 ....... XXX |
359664109 . | FULGENT GENETICS ORD .......oovviiiiiiieiieieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi | v 935.000(............ 51,445|....... XXX o |
359694106 . [HB FULLERORD .......cooviiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 430.000(............ 30,555 ....... XXX o |
360271100 . | FULTON FINANCIAL ORD .........oooviiiieiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvein| v 38,240.000.......... 606,360 ....... XXX |
36116M106 .| FUTUREFUEL ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 520.000............. 3741 (... XXX |
361448103 . | GATXORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,385.000.......... 364,088 ....... XXX |
36237H101 .| G I APPAREL GROUP ORD .......c..oiiiiiiieiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoveii | e 85.000(............. 2,130(....... XXX |
(>} 36467J108 . | GAMING AND LEISURE PROPERTIESREITORD ............cooovviiii e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvei | 205.000(............. 9,527 |....... XXX
g 36467W109 | GAMESTOP CLAORD ......oooviiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvei |, 910.000.......... 109,940 ....... XXX |
S 364760108 . [ GAP ORD ...ttt L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 515.000............. 44911....... XXX |
- 369550108 . | GENERAL DYNAMICS ORD ......ooviiiiiieiieceiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,275.000.......... 287,434 |....... XXX
n 369604301 . | GENERAL ELECTRICORD .........oooviiiiiiieiiiiieeeee e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooovvvin | v, 920.000(............ 70,8431 ....... XXX o |
37045V100 . | GENERAL MOTORS ORD .......oiviiiiiieie e [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 3,490.000].......... 127,898 | ....... XXX |
37148K100 . | GENERATIONBIO ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,005.000|............. 5692|....... XXX
371532102 . | GENESCO ORD ... ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoveei | e 80.000(............. 4568 |....... XXX o |
371901109 . [ GENTEX ORD .....ovvviiiii e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,655.000(............ 51,4611 ....... XXX
37253A103 .| GENTHERM ORD ........cooiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v 575.000............ 39,522 ....... XXX o |
373865104 . | GERMAN AMERICAN BANCORP ORD ...........coovviiiiieiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 150.000 | ............. 5279|....... XXX
374163103 . [GERON ORD .......oouiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v 220.000............... 302(....... XXX o |
374297109 . | GETTY REALTYREITORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 565.000............ 15,788 |....... XXX |
374396406 . [ GEVO ORD ..ottt [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,990.000|............ 25206 ....... XXX
375558103 . | GILEAD SCIENCES ORD ........oivviiiiiiiiiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii| v 31,140.0001........ 2,126,470 ....... XXX o |
37637Q105 .| GLACIERBANCORP ORD ..........iiviiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 6,515.000.......... 315411 ... XXX
376536108 . | GLADSTONE COMMERCIAL REITORD ........ooviiiiiiieiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v, 465.000(............. 9,436 ....... XXX |
376549101 . | GLADSTONE LAND REITORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 1,720.000 | ............ 46,170 ....... XXX
377322102 . | GLAUKOS ORD ...t L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 2,735.000].......... 111,548 ....... XXX
37890U108 .| GLOBAL BLOOD THERAPEUTICS ORD ..........oovviiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 3,425.000|............ 85,347 ....... XXX |
379378201 . | GLOBALNETLEASE ORD ........oiiviiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,705.000|............ 39,1481 ....... XXX
37940X102 . | GLOBAL PAYMENTS ORD .......oiiviiiiiiieiii e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccovvee | 2,019.000].......... 263,017 |....... XXX o |
37954A204 .| GLOBAL MEDICAL REITORD .......oviiiiiiiieiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin| v 15,625.000.......... 203,188 ....... XXX
380237107 . | GODADDY CLAORD ......ovviiiiiiieiie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvin |, 170.000|............ 12,356 ....... XXX
38046C109 .| GOGO ORD ........vviiiiieiiei e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,435.000............ 29181 ....... XXX o |
381013101 . | GOLDEN ENTERTAINMENT ORD ........oivviiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 515.000............ 24539 ....... XXX
382550101 . | GOODYEAR TIREAND RUBBERORD ..........ooovviiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 4,135.000(............ 53,696 |....... XXX o |
38267D109 .| GOOSEHEAD INSURANCE CLAORD .......oiiviiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 750.000............ 38,605]....... XXX
383082104 . | GORMAN RUPP ORD .........coovviiiiiiiiiieiiie e [ .. 07/05/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,290.000(............ 37,99 ....... XXX o |
38341P102 . | GOSSAMERBIO ORD .........vviiiiiiiiieieeee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 445.000(............. 3,163 |....... XXX o |
384637104 . | GRAHAM HOLDINGS CLBORD .........oovviiiiiiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 20.000|............ 12,209(....... XXX
387328107 . | GRANITE CONSTRUCTION ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 4,390.000.......... 143,347 ....... XXX o |
38741L107 . | GRANITE POINT MORTGAGE TRUSTORD .......covvvviiiiiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,555.000(............ 17,011....... XXX
392709101 . | GREEN BRICK PARTNERS ORD .........coooviiiviiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 250.000(............. 6,081|....... XXX o |
393222104 . | GREEN PLAINS ORD ......uiiiiiiiiiiiiieiie e [ .. 06/06/2022 .. |NATIONAL FINLSVCSCORP, ....oovvviei |, 1,480.000............ 51178]....... XXX oo e
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393657101 . | GREENBRIER ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,715.000.......... 112,979 ....... XXX |
397624107 . |GREIF CLAORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 2,715.000].......... 161,469 ....... XXX |
397624206 . |GREIFCLBORD ..........ooiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,765.000|.......... 104,068 | ....... XXX
39813G109 .| GRID DYNAMICS HLDGS INC ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,600.000(............ 28,566 ....... XXX |
398433102 . [GRIFFON ORD ........oiiiiiiiiiiie e [ .. 07/05/2022 .. |Various ...............ccoeeiiiiiiiiii | 19,360.000.......... 561,882 ....... XXX |
398905109 . | GROUP 1 AUTOMOTIVE ORD ........ooiviiiiieiiiieeiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovevvvi |, 415.000............ 743211 ... XXX |
399473206 . | GROUPON ORD ... .ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v, 970.000(............ 13,748 |....... XXX |
40131M109 .| GUARDANT HEALTHORD .........ooiiiiiiii e [ .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,248.000(............ 54683 ....... XXX
403949100 . [ HF SINCLAIR ORD ...ttt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 435.000............ 19,057 |....... XXX |
404030108 . [ H AND E EQUIPMENT SERVICES ORD ........coooiiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 415.000............ 14,79 |....... XXX |
40412C101 .[HCAHEALTHCARE ORD ..........cooviiiiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,810.000(.......... 318,704 |....... XXX |
40416E103 . [HCI GROUP ORD ..ottt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,220.000............ 83,983 ....... XXX o |
404251100 . [HNIORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,190.000|............ 83,692|....... XXX |
404609109 . [HACKETT GROUP ORD ..........oiviiiiiiiiiiieiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 5,360.000].......... 109,790 ....... XXX o |
405024100 . [HAEMONETICS ORD ......ovivieiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v, 165.000|............ 10,484 |....... XXX o |
40637H109 .| HALOZYME THERAPEUTICS ORD .......ivviiiiiiieiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,695.000].......... 124141 ... XXX |
407497106 . | HAMILTON LANE CLAORD ......ooiviiiieeeeee [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........coovven | 3,835.000].......... 266,736 |....... XXX |
410495204 . | HANMI FINANCIAL ORD ... [ .. 07/05/2022 .. |MORGAN STANLEY CO ........cooovvviiia [ 1,505.000(............ 346341 ....... XXX |
41068X100 . | HANNON ARMSTRONG SUSTINFRCAPORD ..........ocoooiiiviiiiii o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,710.000].......... 103,482]....... XXX |
(>} 41165Y100 . | HARBORONE BANCORP ORD ..........oiiviiiiiiiiiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvei | i, 775.000............ 11,031(....... XXX
g 413197104 . | HARMONY BIOSCIENCES HLDG ORD ..........ovivviiieiiiiieie s [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi |, 515.000............ 22,527 ....... XXX |
S 418056107 . [HASBRO ORD ... ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4515.000(.......... 380,958 |....... XXX |
- 419596101 . | HAVERTY FURNITURE COMPANIES ORD ..........ooviviiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 590.000(............ 16,675(....... XXX
w 420261109 . [HAWKINS ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 480.000(............ 17,354 ... XXX o |
421906108 . | HEALTHCARE SERVICES GROUP ORD ...........covvvviieiiiieii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 7,205.000.......... 125,580 ....... XXX |
421946104 . | HEALTHCARE REALREITORD .......oooviiiiieie e [ .. 07/20/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,540.000.......... 161,036 ....... XXX
42225P501 . | HEALTHCARE REALTY TRUSTCLAORD .........oooiiiiiii .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v, 445.000(............ 12,909(....... XXX o |
42225T107 . [HEALTH CATALYSTORD ...t [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,956.000|............ 57,003 ....... XXX
42226A107 . [ HEALTHEQUITY ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,471.000].......... 154,809 ....... XXX o |
422704106 . [HECLAMINING ORD ..o [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......ooovvve | 2,518.000|............ 12,321|....... XXX
422819102 . | HEIDRICK STRUGGLES INTERNATIONALORD .........ccooviviiiiis [ .. 07/05/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,235.000............ 40,032]....... XXX o |
42328H109 .| HELIOS TECHNOLOGIES ORD ........coviiiieiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v 350.000(............ 23,890]....... XXX |
42330P107 . | HELIX ENERGY SOLUTIONS GROUP ORD ..........ocooviviiiiiie [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,572.000|............ 11,733 ... XXX
423452101 . [HELMERICHAND PAYNE ORD ...........cooiiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 3,265.000].......... 162,783 ....... XXX o |
426927109 . | HERITAGE COMMERCE ORD ...........cooiiiiiiiiiiiie e [ .. 07/05/2022 .. |Various ..............cccoeeiiiiiiiiii | 17,430.000|.......... 191,392 ....... XXX
427041104 . [HERC HOLDINGS ORD ........cooviiiiiiiiiiiiiiieieeiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 960.000.......... 112,534 ....... XXX |
427746102 . | HERON THERAPEUTICS ORD .........oivviiiiiiiieee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 3,415.000|............ 11,280 ....... XXX
42805E306 . [ HESKA ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 280.000(............ 27,854|....... XXX
428567101 . [HIBBETT ORD .......oiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......coovvvi | v 940.000(............ 47,708]....... XXX |
431571108 . [ HILLENBRAND ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,940.000.......... 289,943 |....... XXX
43283X105 . [ HILTON GRAND VACATIONS ORD ........oiiiiiiiiiieiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,850.000].......... 128,158 ....... XXX o |
436893200 . [ HOME BANCSHARES ORD ........oivviiiiiiieiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,145.000(............ 88,496 |....... XXX
437076102 . [HOME DEPOT ORD ......oviiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 5,780.000]........ 1,691,273 |....... XXX
43785V102 . [HOMESTREET ORD ........oiviiiiiiiiiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,455.000(............ 51,8411 ....... XXX o |
438516106 . | HONEYWELL INTERNATIONAL ORD .........ooovviiiiiiiei [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 6,005.000]........ 1,130,436 |....... XXX
439407109 . [HOPE BANCORP ORD ... ....oiviiieiieieee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 6,210.000|............ 87,766 | ....... XXX o |
440327104 . | HORACE MANN EDUCATORS ORD .........oovvviiiiiiiiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,770.000].......... 234,669 ....... XXX
440407104 . [ HORIZON BANCORP ORD ..........oiviiiiiiiiiiiiieeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,800.000(............ 32,201 ....... XXX o |
440452100 . [HORMEL FOODS ORD .........ouiiiiiiiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,853.000].......... 1344401 ....... XXX o |
44107P104 .| HOST HOTELS & RESORTS REITORD .........ccooviiiiiiiiiie [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvein | v 12,375.000|.......... 2146201 ....... XXX
441593100 . [ HOULIHAN LOKCLAORD ......ooiviiiioiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,455.000].......... 211,576 |....... XXX o |
443201108 . [ HOWMET AEROSPACE ORD .......oovviiiiiiiiiiieie e[ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 3,199.000.......... 112,727 ... XXX
443320106 . [HUB GROUP CLAORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovin | v 130.000|............. 9,488|....... XXX o |
443573100 . [HUBSPOT ORD ...\ttt [ .. 07/05/2022 .. [NATIONAL FINLSVCSCORP, ..o |, 635.000.......... 210,025|....... XXX oo e
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444859102 . [HUMANA ORD .....oooiiiiii e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvoin | i, 948.000(.......... 431,364 ....... XXX |
445658107 . | JB HUNT TRANSPORT SERVICES ORD ..........ooiivviiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovivin | v 160.000|............ 25,556 ....... XXX |
446150104 . | HUNTINGTON BANCSHARES ORD .........oovviiieiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin| v 71,965.000........ 1,012,664 |....... XXX
44888K209 . | HYDROFARM HOLDINGS GROUP ORD ...........oovviiiiiiiiiei .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 35.000(............... 2410....... XXX |
44891N208 . [ IAC INTERACTIVE ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvivi | v 502.000(............ 42,661]....... XXX |
449172105 . [ HYSTER YALE MATERIALHANDLGCLAORD .........ooooviiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 145.000|............. 5420(....... XXX |
44925C103 . [ ICF INTERNATIONAL ORD .......ooiiiiiiiiiiieieieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvvi | v 300.000(............ 30,725|....... XXX |
44951Y102 . [HYZON MOTORS CLAORD .......viiviiiiiiiieeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,660.000(............. 5251|....... XXX
44952J104 . [ CRESCENT ENERGY CLAORD .......oviviiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 145.000|............. 2647 (... XXX |
449585108 . [ IGMBIOSCIENCES ORD ..........ccoviiiiiiiiiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvi | v 385.000............. 6,461|....... XXX |
44980X109 . [ IPGPHOTONICS ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 85.000(............. 7811 ... XXX |
450056106 . [ IRHYTHM TECHNOLOGIES ORD .........ooiiviiiiiiiiiieieiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,275.000(.......... 176,566 | ....... XXX o |
45031U101 [ ISTARREITORD ...t .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,655.000|............ 60,688 ....... XXX |
45073V108 . [ ITTORD ... .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oooovin | v 503.000(............ 37,720 ....... XXX o |
45166A102 . [ IDEAYABIOSCIENCES ORD ........ooviiiiiieii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooevivi | v, 120.000|............. 1,338 ....... XXX o |
452308109 . [ ILLINOIS TOOL ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 3,965.000.......... 824,787 |....... XXX |
452327109 . [ ILLUMINAORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,819.000(.......... 354,769 |....... XXX |
45245E109 . [ IMAXORD ..ot ... C...[.. 05/31/2022 .. [NATIONAL FINL SVCS CORP, ..........ccooei|vevinn. 520.000............. 8,981|....... XXX |
45250K107 . [ IMAGO BIOSCIENCES ORD ........ovvviiiiiiieieee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v, 305.000(............. 48601....... XXX |
(>} 45253H101 [ IMMUNOGEN ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 7,910.000]............ 28974|....... XXX
g 45256X103 . [ IMMUNITYBIO ORD .........oiiiiiiieiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 4,055.000(............ 16,114 |....... XXX |
S 45258J102 . [ IMMUNOVANT ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 900.000(............. 3,790 ....... XXX |
BN 4525EP101 L[ IMMUNIC ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,255.000 | ............. 7791 ... XXX
> 453204109 . [ IMPINJ ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovovin | v, 570.000(............ 26,715|....... XXX o |
45332Y109 . [ INARIMEDICAL ORD .........oiiiiiiiiiiie i [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,335.000.......... 153,650 | ....... XXX |
45378A106 . [ INDEPENDENCE REALTY ORD ........oiiviiiiiiieiie i [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooveii| v 13,720.000.......... 322874 |....... XXX
453836108 . [ INDEPENDENT BANKORD ........coovviiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,740.000].......... 311,553 |....... XXX o |
453838609 . [ INDEPENDENT BANK ORD ........oovviiiiiieiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,185.000(............ 23,060]....... XXX
45569U101 .| INDIE SEMICONDUCTOR CLAORD .......iiviiiiieiiiiieiii [ .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 2,561.000]............ 19,676 |....... XXX o |
45580R103 . [ INDUS REALTY TRUSTORD .......oiiiiiiiiiieiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 825.000............ 51,1911 ....... XXX
456237106 . [ INDUSTRIAL LOGISTICS PROPERTIES ORD .........ccovvviiiiieiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 105.000|............. 1,603]....... XXX o |
45687V106 . [ INGERSOLL RAND ORD .......iviiiiiiieiiieie e [ .. 06/06/2022 .. | NATIONAL FINLSVCS CORP, ........coooven | 1,033.000............ 50,961 ....... XXX |
457030104 . [ INGLES MARKETS CLAORD .......oiiviiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvin |, 155.000|............ 13,798 |....... XXX
457187102 . [ INGREDION ORD ..ottt [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,095.000(.......... 103,846 ....... XXX o |
45720L107 . [ INHIBRXORD ..ot L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,575.000(............ 20,439 ....... XXX
45765U103 . [ INSIGHT ENTERPRISES ORD ........oovvviiiiieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 340.000(............ 33,600 ....... XXX |
457669307 . [ INSMED ORD ........oiuiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 3,955.000|............ 75,162 ....... XXX
457730109 . [ INSPIRE MEDICAL SYSTEMS ORD .......oovviiieiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,390.000(.......... 245369 ....... XXX
45773H201 . [ INOVIO PHARMACEUTICALS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 9,220.000|............ 17,365(....... XXX |
45778Q107 [ INSPERITY ORD .......ooiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,405.000].......... 241,058 ....... XXX
45780R101 . [ INSTALLED BUILDING PRODUCTS ORD ........covvvviieiiiiiieiieies [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,010.000(............ 96,631]....... XXX o |
45781V101 . [ INNOVATIVE INDUSTRIAL PPTY ORD .........oiiiiiiiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,270.000(.......... 168,977 ....... XXX
45784P101 . [ INSULET ORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | 495.000(.......... 106,450 ....... XXX
458140100 . [INTELORD ........oiiiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvii|vvnnnes 47,610.000........ 1,968,487 |....... XXX o |
45826105 . [ INTELLIA THERAPEUTICS ORD .........oooviiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,500.000].......... 162,725|....... XXX
45827U109 [ INTAPP ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 100.000|............. 2,052....... XXX o |
458334109 . [ INTER PARFUMS ORD ........oooviiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,735.000.......... 128,301 ....... XXX
45845P108 . [ INTERCEPT PHARMACEUTICALS ORD .......oovviiieiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovve | e 70.000(............. 1,278 ....... XXX o |
458665304 . [ INTERFACE ORD .........ccoviiiiiiiiiiiiiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 215.000............. 3,09 |....... XXX o |
45866F104 . [ INTERCONTINENTAL EXCHANGE ORD ........ooooiiiiiiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......oooovve | 2,788.000].......... 283,375(....... XXX
45867G101 [ INTERDIGITALORD ..........oiiiiiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,535.000(............ 94,883|....... XXX o |
459044103 . [ INTERNATIONAL BANCSHARES ORD .........ccoooviiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,970.000].......... 121,304 | ....... XXX
459200101 . [ INTERNATIONAL BUSINESS MACHINES ORD ............oooviiiiiii [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii|vvnnnes 29,835.000........ 3,971,253 ....... XXX o |
459506101 . | INTERNATIONAL FLAVORS & FRAGRANSORD .........oovviviiiiiiii e .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 3,545.000].......... 469,442 ....... XXX oo e
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460146103 . [ INTERNATIONAL PAPER ORD .......covviiiiiiiei e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,780.000(............ 85,7911 ....... XXX |
46116X101 . [ INTRA CELLULAR THERAPIES ORD .........ooiviiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovver | 2,935.000].......... 168,503 | ....... XXX |
461202103 . [INTUITORD ...ttt L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvveii |, 940.000.......... 388,859 |....... XXX
46120E602 . [ INTUITIVE SURGICAL ORD ........ooiiiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,845.000(.......... 373,736 |....... XXX |
46121Y201 . [ INTREPID POTASHORD ........cooviiiiiiiiiieie [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ooovoveei | e 20.000|............. 1,355 ....... XXX |
46124J201 . [ INVENTRUST PROPERTIES ORD ........oivvviiiiieiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvei |, 855.000............ 22,347 ....... XXX |
46131B704 . [ INVESCO MORTGAGE CAPITALREITORD .......covviioiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivin | v 640.000(............ 10,032....... XXX |
46185L103 . [ INVITAE ORD ...t .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooooviv| v 15,350.000............ 52,672 ....... XXX
462221108 . [IONQORD ..ot L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 5,420.000|............ 24669|....... XXX |
462260100 . [ IOVANCE BIOTHERAPEUTICS ORD ........coovvviiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 9,455.000].......... 143,965 ....... XXX |
46266C105 . [ IQVIAHOLDINGS ORD ......oovviiiiiiiiieie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvii |, 180.000|............ 39,7431 ... XXX |
46284V101 . [ IRON MOUNTAIN ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 470.000(............ 23,188]....... XXX o |
46565G104 .| ITEOS THERAPEUTICS ORD ........oiiiviiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 925.000............ 16,041(....... XXX |
465741106 . [ ITRON ORD ..ot .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovvii | v 50.000(............. 2,603(....... XXX o |
46583P102 . [ IVERICBIO ORD ........oiviiiieiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 7,150.000|............ 75,004 | ....... XXX o |
466032109 . [ J AND J SNACKFOODS ORD .......ovviiiiiieiieceeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 785.000(.......... 100,655 ....... XXX |
46625H100 . [ JPMORGAN CHASE ORD .........oovviiiiiiiiiiie [ .. 03/31/2022 .. |INSTINET ... 32,190.000{........ 4,420,949 (....... XXX |
466367109 . [ JACKIN THEBOXORD .......oovviiiiiiiiiice e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 85.000(............. 5806....... XXX |
46817M107 .| JACKSON FINANCIAL CLAORD ........cooiviiiiiiiiiiiei [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 6,460.000].......... 176,801 ....... XXX |
(>} 470741105 . [ JAMF HOLDING ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 45.000|............. 1,166 ....... XXX
g 47233W109 | JEFFERIES FINANCIALGROUP ORD .........oovviiiiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvvini| v 11,880.000.......... 335840 ....... XXX |
S 478160104 . [ JOHNSON & JOHNSON ORD ..........oivviiiiiiiiieiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 6,375.000]........ 1,135,662 ....... XXX |
= 479167108 . | JOHNSON OUTDOORS CLAORD .......oooiiiiiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | v 50.000(............. 3204 ....... XXX
o 47973J102 . [JOINT ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 840.000(............ 13,972|....... XXX o |
481116101 . [ JOUNCE THERAPEUTICS ORD .........oovviiiiiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvoi | v, 275.000(............. 1,065]....... XXX |
48123V102 . [ ZIFF DAVISORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | i 110.000|............. 83%|....... XXX
48242W106 [KBRORD ..ot [ .. 05/31/2022 .. [MORGAN STANLEY CO ........cooovviiii [ 8,855.000.......... 4412731 ....... XXX o |
482480100 . [KLAORD ....oovtiiiie e .. 07/05/2022 .. |Various ...........ccccoveiiiiiiie 420.000(.......... 138,341 ....... XXX
48251K100 . | KKR REAL ESTATE FINANCE TRUSTORD ........ooovviiiiiii [ .. 07/05/2022 .. | Various ...........ccc.coouviiiiiiiii 1,645.000(............ 32,109 ....... XXX o |
48251W104 [KKRAND COORD .....ovviiieiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | i, 390.000(............ 18,583 |....... XXX
483548103 . [KAMAN ORD .........ooiiiiiiiiiiie e [ .. 05/31/2022 .. [MORGAN STANLEY CO ........cooovviie [ 1,340.000(............ 48,410 ....... XXX o |
48576A100 . | KARUNA THERAPEUTICS ORD ..........ooiviiiieiiiee [ .. 07/05/2022 .. |Various .............ccccoeeiiiiiiiiiiiii 765.000............ 83,337 ....... XXX |
48576U106 .| KARYOPHARM THERAPEUTICS ORD ........ooviiiiiiiieies [ .. 05/31/2022 .. |MORGAN STANLEY CO ........cooovviiei [ 6,835.000|............ 429201 ....... XXX
48666K109 . [KBHOME ORD ........ooiiiiiiiiiie e [ .. 05/31/2022 .. [MORGAN STANLEY CO ........cooovveiiei [ 1,125.000............ 38,807....... XXX o |
48716P108 . | KEARNY FINANCIALORD .........ocoooiiiiiiiiiee e [ .. 05/31/2022 .. [MORGAN STANLEY CO .........oooviiiii | 540.000............. 6,699(....... XXX
489170100 . [ KENNAMETAL ORD ..o [ .. 07/05/2022 .. |Various ............cocoeeiiiiiiiiii | 14,205.000.......... 368,290 ....... XXX |
489398107 . | KENNEDY WILSON HOLDINGS ORD ..........coovviiiiiiiiieii [ .. 06/06/2022 .. |Various ................coocoeeiiiiiiiii [ 4,756.000(.......... 100,039 ....... XXX
492327101 . [ KEROS THERAPEUTICS ORD .......oviiiiiiiiiieieeee e [ .. 05/31/2022 .. [MORGAN STANLEY CO .........oooviiiii |, 275.000(............. 9.279|....... XXX
49271V100 . [ KEURIGDRPEPPER ORD .........coovviiiiiiiiiieiieee [ .. 05/31/2022 .. [MORGAN STANLEY CO ........coooviiii [ 9,560.000].......... 332,321|....... XXX |
493381103 . [ KEYSIGHT TECHNOLOGIES ORD ........oovviiiiiiiiiieiiiiee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | i, 419.000............ 61,439|....... XXX
493721100 . [ KEZAR LIFE SCIENCES ORD .........ivviiiiiiiiiiiieee [ .. 05/31/2022 .. [MORGAN STANLEY CO .........ooovviiiei [ 5,360.000|............ 27,151 ... XXX o |
493732101 . [KFORCE ORD ..........coiiiiiiiiiie e L .. 05/31/2022 .. |MORGAN STANLEY CO ........cooovvviiai 2,890.000].......... 190,229 ....... XXX
494274103 . | KIMBALL INTERNATIONAL CLBORD ..o [ .. 05/31/2022 .. [MORGAN STANLEY CO ........oooviiiiii |, 150.000 | ............. 1,2811....... XXX
49427F108 . [ KILROY REALTY REITORD .....oooiiiiiiieieeee [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 3,020.000].......... 191,920 ....... XXX o |
494368103 . [ KIMBERLY CLARK ORD ... ....oiiiiiiiieee e[ .. 05/31/2022 .. |Various ..............ccooeiiiiii 8,085.000]........ 1,096,639 ....... XXX
49446R109 . [KIMCOREALTY REITORD .........oiiviiiiiiiiiiiee [ .. 07/05/2022 .. | Various ..............ccooeviiiiiiiiii [ 2,435.000]............ 50,4911 ....... XXX o |
49714P108 . | KINSALE CAPITAL GROUP ORD ........ooovviiiiiiiiee [ .. 05/31/2022 .. [MORGAN STANLEY CO .........ooooiiiii i 60.000|............ 13,223 |....... XXX
49803T300 . [ KITE REALTY GROUP REITORD .........oooviiiiiiiiiieee [ .. 07/05/2022 .. | Various ................coooieiiiiiiie 6,925.000].......... 144,023 ....... XXX o |
499049104 . [ KNIGHT SWIFT TRANSPRTATN CLAORD ......ooiiiiii [ .. 05/31/2022 .. [MORGAN STANLEY CO .........oooooveiiiii e, 185.000|............. 8,976 |....... XXX o |
50015M109 .| KODIAK SCIENCES ORD .........cooviiiiiiiiieieiee [ .. 05/31/2022 .. [MORGAN STANLEY CO ........cooovviiia 2,185.000|............ 15,781(....... XXX
500255104 . [KOHL'S ORD .........ccouviiiiiiiiiiiie e [ .. 06/06/2022 .. |Various ...............ccoeeieiiiiiiiiii 738.000(............ 30,279 ....... XXX o |
50050N103 .| KONTOOR BRANDS ORD .........ooivviiiiiiiiiieiie [ .. 05/31/2022 .. |MORGAN STANLEY CO ........cooovviiii 1,340.000(............ 53,767 ....... XXX
500643200 . [KORN FERRY ORD .........ccoviiiiiiiiiiiiiiece [ .. 05/31/2022 .. [MORGAN STANLEY CO ........cooovviiiei [ 2,430.000].......... 149,134 ....... XXX o |
500688106 . | KOSMOS ENERGY ORD .........iiviiiiiiiiiiiiiiiiiiiiiiiiiiii [ .. 06/06/2022 .. |Various ..........cccooiieiiiiiiiiiiiiiiii | 13,055.000].......... 101,949 ... XXX oo e
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500754106 . |KRAFTHEINZ ORD ..........coooiiiiiiiiiiei e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 50,755.000........ 1,815,750 ....... XXX |
50077B207 . | KRATOS DEFENSE AND SECURITY SOLSORD ........ccoovivviiiie .. 05/31/2022 .. [MORGAN STANLEY CO .........oooooveiii |, 345.000(............. 49911....... XXX |
50101L106 . | KRISPY KREME ORD ...........cooviiiiiiiiiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 2,565.000|............ 38,154 |....... XXX
501044101 . [KROGER ORD ...........c.iiiiiiiiiii i [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,555.000].......... 120,675]....... XXX |
50105F105 . | KRONOS WORLDWIDE ORD ........ooviiiiiiiiiiecieeiee [ .. 05/31/2022 .. [MORGAN STANLEY CO .........oooooiviiiii e, 365.000............. 6,974|....... XXX |
501147102 . |KRYSTALBIOTECH ORD .........coooiiiiiiiiieie e [ .. 05/31/2022 .. [MORGAN STANLEY CO .........ooooviiii | 590.000(............ 346491 ....... XXX |
501242101 . | KULICKE AND SOFFA INDUSTRIES ORD ...........oiviiiiiiiie, ... C...[.. 05/31/2022 .. IMORGAN STANLEY CO .........ccovvvviia [, 3,910.000].......... 211590 ....... XXX |
501277109 . |KURAONCOLOGY ORD ........oovviiiiiieiieieee e [ .. 05/31/2022 .. |MORGAN STANLEY CO ........cooovvviia 2,290.000|............ 30,158 | ....... XXX
501575104 . | KYMERA THERAPEUTICS ORD ..........coooviiiiiiiiiie [ .. 05/31/2022 .. [MORGAN STANLEY CO ........cooovviiai [ 1,845.000(............ 26,419]....... XXX |
50187A107 . |[LHC GROUP ORD .........ccooiiiiiiiiiiiiiiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovivi | v 905.000.......... 150,655 ....... XXX |
50187T106 . [LGIHOMES ORD ..........oiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 435.000............ 42514 ]....... XXX |
501889208 . [LKQORD ..ottt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 3,020.000].......... 151,590 ....... XXX o |
50189K103 . [ LCIINDUSTRIES ORD .......ooviiiiiiiiceieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,570.000(.......... 186,908 | ....... XXX |
502160104 . [ LSBINDUSTRIES ORD ...........coovviiiiiiiiiiiieieiieeieeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 515.000............. 6,388|....... XXX o |
502431109 . | L3HARRIS TECHNOLOGIES ORD .........c.oviviiiiiiiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,745.000.......... 902,294 |....... XXX o |
50540R409 .| LABORATORY CORPRTN OF AMERHLDGSORD .............ooovviiii e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,158.000.......... 278,033 |....... XXX |
505743104 . | LADDER CAPITALCLAORD ........ooiviiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........coovven | 3,425.000|............ 39,595|....... XXX |
511637100 . | LAKELAND BANCORP ORD ..........ooiiiiiiiiiiiiei [ .. 07/05/2022 .. |MORGAN STANLEY CO ........cooovviiiai 7,770.000.......... 116,433 ....... XXX |
512807108 . [LAMRESEARCHORD ..........ccooiiiiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 765.000(.......... 400,262 ....... XXX |
(>} 513847103 . | LANCASTER COLONY ORD ........oviviiiiieiiiiiieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,620.000(.......... 197,388 ....... XXX
g 516544103 . | LANTHEUS HOLDINGS ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovvi | 2,335.000].......... 159,855 ....... XXX |
S 516806205 . | LAREDO PETROLEUMORD .........ccooviiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v, 520.000(............ 435101 ....... XXX |
= 517834107 . |[LASVEGAS SANDS ORD .......ovviiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,880.000].......... 100,785]....... XXX
» 51819L107 . [LATHAM GROUP ORD ..........ccoviiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooevivi | v 135.000|............. 1,230 ....... XXX o |
518415104 . | LATTICE SEMICONDUCTOR ORD ..........coovviiiiiiiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,810.000(.......... 252,071 1....... XXX |
518613203 . | LAUREATE EDUCATION ORD ........ooiiiiiiieiiie e[ .. 09/22/2022 .. | Various ...........ccoccoviiiiii | 77,240.000(.......... 918,149 |....... XXX
521865204 . [LEARORD .........coiiiiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,055.000].......... 290,516 ....... XXX o |
52466B103 . | LEGALZOOM COM ORD ........oovviiiiieieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,844.000|............ 33,590 ....... XXX
525327102 . | LEIDOS HOLDINGS ORD .........covviiiiiiiiiieieiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooevvvi | v 345.000(............ 36,008 |....... XXX o |
525558201 . | LEMAITRE VASCULAR ORD ........oovviiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | v, 615.000............ 28,101 ....... XXX
52567D107 .| LEMONADE ORD ...........oiiiiiiiiiiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 215.000(............. 43411....... XXX o |
52603A208 . | LENDINGCLUB CORPORATION .......o.oviiiiiiiiiiiiieiiiee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoover | 1,935.000............ 30,557 ....... XXX |
526057104 . [LENNARCLAORD .........oiiiiiiiiiii e L .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,236.000].......... 173,462 ....... XXX
526057302 . [LENNARCLBORD .........oooiiiiiiiiiiiiiiece [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvii | v, 5000 (............... 334....... XXX o |
526107107 . | LENNOX INTERNATIONAL ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 605.000(.......... 126,386 | ....... XXX
528872302 . | LEXICON PHARMACEUTICALSORD ..........coovviieiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovi | v 610.000............. 1,0900]....... XXX |
529043101 . | LXP INDUSTRIAL ORD ........ooviiiiiiiiiiiiiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 25,990.000.......... 300,548 ....... XXX
53115L104 . |LIBERTY ENERGY CLAORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,465.000(............ 64,182]....... XXX
531229854 . | LIBERTY MEDIA FORMULAONE SRS CORD ........ooovvviiviiii [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 143.000|............. 9,022....... XXX |
53190C102 . | LIFE TIME GROUP HOLDINGS ORD ..........cc.oviviiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 505.000............. 7,39(....... XXX
532275104 . | LIGHTWAVE LOGICORD .........ccoviiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 4,565.000(............ 30,188 ....... XXX o |
532457108 . [ELILILLY ORD .....ooviiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooove | 2,825.000].......... 889,445|....... XXX
53261M104 .| LIMELIGHT NETWORKS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,790.000|............ 10,000{....... XXX
533900106 . | LINCOLN ELECTRIC HOLDINGS ORD ..........cccovviiiiiiiiiiiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooovvvin | v 213.000(............ 29,667 ....... XXX o |
535219109 . | LINDBLAD EXPEDITIONS HOLDINGS ORD ..........ooovviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvveii |, 925.000(............ 13274 (... XXX
535919401 . | LIONS GATE ENTERTANMNT VINGCLAORD ........cooooviiiiii o .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,890.000(............ 17,677 (... XXX o |
535919500 . | LIONS GATE ENTERTAINMENT CLBORD ..........oooviiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,595.000|............ 31,996 ....... XXX
53635B107 . | LIQUIDITY SERVICES ORD ..........oviiiiiiiiiieieiieeeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi | v 5000 (.......ccc. 68|....... XXX o |
536797103 . | LITHIAMOTORS ORD .........oviiiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o | e 45.000(............ 12,856 |....... XXX o |
538034109 . | LIVE NATION ENTERTAINMENT ORD .........oooiviiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | 270.000(............ 23,089]....... XXX
538146101 . [ LIVEPERSON ORD ..........iiviiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,125.000|............ 52,216 ....... XXX o |
53814L108 . [LIVENT ORD ...t .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5451.000|.......... 167,859 |....... XXX
53815P108 . | LIVERAMP HOLDINGS ORD .......ocovviiiiiiiieieeeece [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 1,440.000............ 37,255|....... XXX o |
54738L109 . | LOVESAC COMPANY ORD ......oviiiiiiiiiiiiiiiiiiiaiiiieii [ .. 05/31/2022 .. [NATIONAL FINLSVCS CORP, ..o |, 385.000............ 13,373 ....... XXX oo e
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548661107 . | LOWE'S COMPANIES ORD ........ooviiiiiiii i [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 4,680.000(.......... 901,177 |....... XXX |
549498103 . [LUCID GROUP ORD .........covviiiiioiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 2,855.000|............ 49,200]....... XXX |
550021109 . | LULULEMON ATHLETICAORD ........oiiiiiiiii i ... C...[.. 06/06/2022 .. [NATIONAL FINL SVCS CORP, ............cooi|vevvnn. 206.000(............ 62,069]....... XXX
55024U109 .| LUMENTUM HOLDINGS ORD ........oiviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 200.000(............ 15,319 (... XXX |
550424105 . | LUMINAR TECHNOLOGIES CLAORD ........ooovviiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 6,005.000|............ 36,528 | ....... XXX |
550678106 . | LUXFER HOLDINGS ORD ..ottt ... C...[.. 07/05/2022 .. INATIONAL FINLSVCSCORP, .................|oeeenn. 3,665.000|............ 59,8711 ....... XXX |
55083R104 .| LYELL IMMUNOPHARMA ORD .........ccooviiiiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 4,250.000(............ 24,087]....... XXX |
55087P104 . [LYFTCLAORD ........oiiiiiiiiii e L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvi |, 705.000(............. 9,872|....... XXX
552676108 . |[MDC HOLDINGS ORD ..........oivviiiiiiiiieiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvii| v 10,685.000.......... 407,985]....... XXX |
552690109 . | MDU RESOURCES GROUP ORD ..........coovviiiiiiiiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi|evnnnes 22,905.000.......... 626,882 ....... XXX |
55272X607 . | MFAFINANCIAL ORD .......oooviiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 2,840.000|............ 38,535|....... XXX |
553368101 . [MP MATERIALS CLAORD .......oooiiiiiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coovven | 1,718.000............ 67,818]....... XXX o |
553498106 . [MSASAFETY ORD ..ottt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivii | 365.000............ 45,012]....... XXX |
553530106 . [ MSC INDUSTRIAL CLAORD ........coooiiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 9,985.000].......... 846,426 |....... XXX o |
55405Y100 . | MACOM TECHNOLOGY SOLUTIONS ORD ..........ccovvvieiiiiiiiiien [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v, 680.000(............ 37191 ... XXX o |
554382101 . [MACERICHREITORD ..........oooviiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,860.000|............ 44587 ....... XXX |
554489104 . | VERIS RESIDENTIAL ORD .......coviiiiiiiiiieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 2,145.000|............ 34519 ... XXX |
556099109 . [ MACROGENICS ORD .........coooiiiiiiiiiieiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,160.000 | ............. 40411....... XXX |
55616P104 . [MACYS ORD .......ooiiiiiiiiiie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovee | 9,353.000].......... 221,6201....... XXX |
(>} 556269108 . | STEVENMADDEN ORD ..........ooovviiiiiiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 9,565.000.......... 357,897 ....... XXX
g 558868105 . | MADRIGAL PHARMACEUTIORD .......oovviiiiiieiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovevvvi |, 365.000............ 24127 ... XXX |
S 55955D100 . | MAGNITE ORD .........ooiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 5,060.000|............ 53,685]....... XXX |
o 559663109 . | MAGNOLIAOIL GAS CLAORD .......oiviiiiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 5,300.000].......... 138,837 ....... XXX
~ 56400P706 . | MANNKIND ORD .........ccooiiiiiiiiiieieieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovven | 9,965.000|............ 41924 ....... XXX o |
564563104 . | MANTECH INTERNATIONAL CLAORD ........ooooviiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,000.000].......... 286,959 ....... XXX |
565788106 . | MARATHON DIGITAL HOLDINGS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 9,805.000].......... 101,312 ....... XXX
565849106 . [ MARATHON OILORD ......oviiiiiiiiii e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooven | 9,770.000].......... 313,130 ....... XXX o |
57142B104 . [MARQETACLAORD .......oiiiiiiiiiieii e L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 11,345.000|.......... 101,005 ....... XXX
57164Y107 . | MARRIOTT VACATIONS WORLDWIDE ORD ..........coovvviiieiiiie e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 520.000(............ 69,721....... XXX o |
571748102 . | MARSH & MCLENNAN ORD ..o [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......ooovvve | 2,680.000].......... 4262171 ....... XXX
571903202 . | MARRIOTT INTERNATIONAL CLAORD .......oooviviiiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi | v, 520.000(............ 87,015|....... XXX o |
573075108 . | MARTEN TRANSPORT ORD ........oovvviiiiiiiiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 3,305.000|............ 57,825|....... XXX |
57636Q104 .| MASTERCARD CLAORD .........oooviiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 810.000(.......... 290,640 ....... XXX
576485205 . | MATADOR RESOURCES ORD ..........ccoviviiiiiieiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 3,579.000].......... 216,547 |....... XXX o |
57667L107 . |[MATCH GROUP ORD ...........oiiiiiiiiiiiieie e[ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,270.000].......... 177,372 ... XXX
57686G105 .| MATSON ORD .......iviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 2,010.000].......... 179,227 ....... XXX |
577096100 . [MATTERPORT CLAORD .........oooiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 13,910.000(............ 55,404 | ....... XXX
577764100 . | MAXLINEARORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,045.000............ 41,1401 ....... XXX
57777K106 . [MAXCYTE ORD ......ooiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 1,865.000 | ............. 8,592|....... XXX |
57778K105 . | MAXAR TECHNOLOGIES ORD .......oiviiieiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,325.000|............ 69,4801 ....... XXX
577933104 . [MAXIMUS ORD ......oooviiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v 530.000(............ 34193 ....... XXX o |
579780206 . [MCCORMICK ORD ...........oiviiiiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 545.000............ 45832 ....... XXX
580589109 . [MCGRATHRENT ORD ........oooviiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,810.000].......... 228,4611....... XXX
58155Q103 .| MCKESSON ORD ........cooviiiiiiiiiieie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooovvvin | v 197.000|............ 62,580 ....... XXX o |
58450V104 . | MEDIAALPHA CLAORD ..ot L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 450.000(............. 4532(....... XXX
58470H101 .| MEDIFASTORD .........viiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,430.000(.......... 238,822....... XXX o |
58506Q109 .| MEDPACE HOLDINGS ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,325.000(.......... 189,766 | ....... XXX
587376104 . | MERCANTILEBANKORD ........cooviiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v 570.000(............ 18,738 |....... XXX o |
58844R108 .| MERCHANTS BANCORP ORD ...........oiiviiiiiiiieiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | e 75.000(............. 1,901 ....... XXX o |
58933Y105 . [MERCK & CO.INC. ... [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| e 53,705.000........ 4374927 |....... XXX
589400100 . | MERCURY GENERALORD ..........ccoiviiiiiiiiiii [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii|vvnnnes 15,485.000.......... 845278 |....... XXX o |
589584101 . | MERIDIAN BIOSCIENCE ORD ..........oviviiiiiiieiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi |, 645.000............ 17,739 ... XXX
589889104 . | MERIT MEDICAL SYSTEMS ORD ........ccovviiiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvvi | v, 725.000(............ 44499|....... XXX o |
59045L106 . | MERSANA THERAPEUTICSORD .........oiiviiiiiiiiiiiiiiiiiiiie [ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 3,130.000]............ 10,350 ....... XXX oo e
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59134N104 .| METAMATERIALS ORD ......ouiiiiiii e ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, ...............o.|veeenn. 3,105.000|............. 5734|....... XXX |
591520200 . | METHODE ELECTRONICS ORD ........oivviiiiiiiieiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvee | 3,845.000].......... 169,542 ....... XXX |
59156R108 . |[METLIFE ORD ........oiviiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 4,380.000(.......... 273,029....... XXX
594918104 . [MICROSOFT ORD ... ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvini| v 13,709.000........ 3,718,446 ....... XXX |
594960304 . [MICROVISION ORD ........ccoviiiiiiiieiieiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 6,955.000|............ 27,090]....... XXX |
594972408 . | MICROSTRATEGY CLAORD .........oiiiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 515.000(.......... 131,696 ....... XXX |
595017104 . | MICROCHIP TECHNOLOGY ORD .........coovviiiiiiiiiieieiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,225.000(............ 68,775]....... XXX |
597742105 . | MIDLAND STATES ORD ........oiiviiiiiiiiiieee L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvein |, 700.000(............ 17,523 |....... XXX
600544100 . [ MILLERKNOLL ORD ........oviiviiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,995.000(............ 59,3971 ....... XXX |
602496101 . [ MIMEDX GROUP ORD ........cooviiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvi | v 825.000............. 3235(....... XXX |
60468T105 . | MIRATI THERAPEUTICS ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 495.000(............ 31,953 ....... XXX |
604749101 . | MIRUM PHARMACEUTICALS ORD .........oivieiii i [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivin | v 405.000(............. 9,402]....... XXX o |
60770K107 . [MODERNA ORD ........oouiiiiiieie e[ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 4,185.000(.......... 644,472 ....... XXX |
607828100 . | MODINE MANUFACTURING ORD ..........ooovviiieiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvn | v 175.000|............. 2,023|....... XXX o |
60783X104 . [MODIVCARE ORD ..ottt [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovviei | e 25.000)............. 2,406]....... XXX o |
60786M105 .[ MOELIS CLAORD ..ot .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvini| v 16,615.000(.......... 731,247 (... XXX |
60855R100 .| MOLINAHEALTHCARE ORD ..........cooiiiiiiiiiiieee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......oovvivin | v 191.000|............ 55,498 | ....... XXX |
60878Y108 . [ MOMENTIVE GLOBAL ORD ..........oiviiiiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,685.000(............ 20,671]....... XXX |
609027107 . | MONARCH CASINO AND RESORT ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvie | e 10.000(..........onees 665(....... XXX |
(>} 609207105 . | MONDELEZ INTERNATIONAL CLAORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,340.000(............ 85,363 | ....... XXX
g 60935Y208 . | MONEYGRAM INTERNATIONAL ORD ........oiviiiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,790.000|............ 28,135|....... XXX |
S 60937P106 . [MONGODB CLAORD .........ccoviiiiiiiiiiiie e [ .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 1,342.000(.......... 307,369 ....... XXX |
- 609839105 . | MONOLITHIC POWER SYSTEMS ORD .......cooviiiiiiiiieieie [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v, 188.000|............ 85,597 |....... XXX
© 610236101 . [MONRO ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 295.000(............ 13,764 |....... XXX o |
61225M102 .| MONTE ROSA THERAPEUTICS ORD ........oovviiieiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvoi | v, 210.000............. 1,628|....... XXX |
615111101 . [ MONTROSE ENVIRONMENTAL GRP ORD ...........ooovviiiiiiis [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 110.000|............. 4509(....... XXX
615394202 . [MOOG CLAORD .......ooviiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovveii | v 40.000|............. 3,195(....... XXX o |
617446448 . [MORGAN STANLEY ORD .........oiiiiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 7,040.000].......... 535,769 |....... XXX
61775R105 .| MORPHIC HOLDING ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvivin | v 925.000(............ 21,535|....... XXX o |
61945C103 .[MOSAIC ORD .......ooviiiiiiiiiie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,064.000(............ 65,175|....... XXX
620076307 . [ MOTOROLA SOLUTIONS ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,490.000(.......... 328,735(....... XXX o |
624580106 . [ MOVADO GROUP ORD ..........ccovvviiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 455.000............ 15474 |....... XXX |
624756102 . [ MUELLER INDUSTRIES ORD .......oovviiiiiiiiieieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,525.000(.......... 243,039(....... XXX
624758108 . | MUELLER WATER PRODUCTS SERAORD .........oovvvviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvini | v 535.000............. 6,372|....... XXX o |
62482R107 .[MR COOPER GROUP ORD ..........ccoviiiiiiiiieii [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,085.000(............ 47,637 ....... XXX
62548M100 .| MULTIPLAN CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi|vvnnnes 11,718.000(............ 63,134]....... XXX |
626717102 . [MURPHY OILORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 4,684.000(.......... 199,039 ....... XXX
628464109 . [MYERS INDUSTRIES ORD .........oiiviiiiiiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 4,435000(.......... 105,566 | ....... XXX
628554104 . [MYRIAD GENETICS ORD ........ooiviiiiiiiiieiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 970.000(............ 18,964 |....... XXX |
629209305 . [ NMIHOLDINGS CLAORD ..o [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | i, 473.000(............. 8,965(....... XXX
62921N105 .| NGM BIOPHARMACEUTICALS ORD ........ooiviiiiiiieiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 520.000(............. 7,089(....... XXX o |
629550103 . [NOV ORD ...t L .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oooovve | 4,914.000(.......... 100,102 ....... XXX
63009R109 .| NANOSTRING TECHNOLOGIES ORD ........ooviviiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,835.000|............ 445201 ....... XXX
632307104 . [NATERAORD ...ttt [ .. 01/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccoove | 2,085.000].......... 145,898 | ....... XXX o |
635017106 . | NATIONAL BEVERAGE ORD ........coovviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,275.000.......... 162,548 | ....... XXX
635906100 . | NATIONAL HEALTHCARE ORD .......oooviiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 3,200.000].......... 223916 |....... XXX o |
636180101 . [NATL FUEL GAS ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvii | v 40.000|............. 2,956 |....... XXX
63633D104 .| NATIONAL HEALTH INVESTORS REITORD .......ooviiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 345.000(............ 20,408]....... XXX o |
636518102 . | NATIONAL INSTRUMENTS ORD .......oviviiiiieeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 8,720.000].......... 274,183 |....... XXX o |
637372202 . | NATIONAL RESEARCH ORD .........ooviiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,345.000.......... 119,034 ....... XXX
637870106 . | NATIONAL STORAGE AFFILIATES ORD ........ooovviiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovven | 5,515.000].......... 290,375....... XXX o |
63845R107 .| NATIONAL VISION HOLDINGS ORD .......ovviiiiieiieie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......ooovvvee | 2,798.000|............ 78,5711 ....... XXX
63938C108 . [NAVIENT ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,625.000(............ 26,073]....... XXX o |
63947X101 . [NCINO ORD ...\ttt [ .. 07/05/2022 .. [NATIONAL FINLSVCSCORP, ..o |, 615.000............ 21657]....... XXX oo e
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64049M209 .| NEOGENOMICS ORD .......ooviiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 7,725.000|............ 65,827 ....... XXX |
640517100 . [NEOPHOTONICS ORD .......oiviiiiiiiiceice e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 535.000............. 8,316 |....... XXX |
64110D104 . [NETAPP ORD ..ottt [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | v, 390.000(............ 28,158 ....... XXX
64110L106 . [NETFLIXORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 3,500.000].......... 657,344 |....... XXX |
64119V303 . [NETSTREITORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 1,530.000............ 31,530 ....... XXX |
644393100 . [ NEW FORTRESS ENERGY CLAORD .........oooviiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 45.000|............. 2131 ... XXX |
646025106 . [NJ RESOURCES ORD ........cooviiiiiiiiiieieiieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi|vvnnnns 13,455.000.......... 618,485(....... XXX |
649604501 . [ NEW YORK MORTGAGE REITORD ........ooiviiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 6,330.000|............ 18,914 (... XXX
650111107 . [NEW YORK TIMES CLAORD ........oooiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 5,587.000.......... 175,321 ....... XXX |
651229106 . [ NEWELL BRANDS ORD ..o [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii | v 12,680.000.......... 293,285....... XXX |
651587107 . [NEWMARKET ORD .......oooiiiiiii e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvii | v 10.000(............. 3314 (... XXX |
65158N102 .| NEWMARK GROUP CLAORD .......ioiiiiiiiiiiieee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccooven | 2,927.000|............ 32,150 ....... XXX o |
651639106 . [ NEWMONT ORD ......oviiiii e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvoii| v 12,930.000.......... 788,623 |....... XXX |
651718504 . [ NEWPARKRSC ORD ........covviiiiiiiiieiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi | v, 425.000(............. 1,831]....... XXX o |
65290C105 .| NEXTIER OILFIELD SOLUTIONS ORD ........oovviiieiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 5,210.000|............ 56,837 ....... XXX o |
65336K103 . [ NEXSTARMEDIA GROUP CLAORD .......oivviiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivii | v 220.000(............ 36,208 | ....... XXX |
65339F101 . [NEXTERAENERGY ORD .........oooiiiiiiiiiie [ .. 01/31/2022 .. |NATIONAL FINLSVCS CORP, .......cooovovii| v 22,575.000]........ 1,742,907 | ....... XXX |
65341D102 .| NEXPOINT RESIDENTIALORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 505.000............ 37,082 ....... XXX |
654106103 . [NIKECLBORD ...ttt [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccovven | 2,855.000].......... 340,231 1....... XXX |
(>} 654110105 . [NIKOLAORD .......ooiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oocvvini| v 10,260.000(............ 65,343 ....... XXX
g 65443P102 . [908 DEVICES ORD .......oiviiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 370.000(............. 5174 |....... XXX |
S 65473P105 . [NISOURCE ORD .......ooviitiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 6,985.000].......... 199,480 ....... XXX |
- 65487K100 . [NLIGHT ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 435.000(............. 5312|....... XXX
© 65487U108 . [NKARTAORD ......oooiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 770.000............ 11,119 ... XXX o |
655664100 . [NORDSTROM ORD .........oiviiiiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvveii | v 240.000(............. 6,346 |....... XXX |
655844108 . [ NORFOLK SOUTHERN ORD .........coovviiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 635.000(.......... 142,353 ....... XXX
665531307 . [NORTHERN OILAND GASORD .........ooviiiiiiieiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,085.000............ 64,786 ....... XXX o |
666117108 . [ NORTHFIELD BANCORP ORD .........oivviiiiiiiiieieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 915.000............ 12170 ....... XXX
666807102 . [ NORTHROP GRUMMAN ORD .........o.viiiiiiii e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooovven | 1,145.000(.......... 4442411 ... XXX o |
667340103 . [ NORTHWEST BANCSHARES ORD ........oovviiiiiiiiieie [ .. 07/05/2022 .. |Various ..............ccooeeiiiiiiiii | 74,845.000(.......... 970,049 ....... XXX
668074305 . [NORTHWESTERN ORD ........cooviiiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........occoovi|vvnnnns 23,335.000]........ 1,431,728 |....... XXX o |
668771108 . [ NORTONLIFELOCK ORD .......ooiviiiieiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 9,010.000].......... 219,330 ....... XXX |
670002401 . [NOVAVAX ORD ....oviiii e L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 330.000(............ 18,775(....... XXX
67000B104 . [NOVANTAORD .....ooiviiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 415.000............ 51,2311 ....... XXX o |
67018T105 . [ NU SKIN ENTERPRISES CLAORD .......iiviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,280.000............ 60,303]....... XXX
670346105 . [NUCORORD .......ooiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 2,080.000].......... 276,931|....... XXX |
67066G104 .[NVIDIAORD ..ot L .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 4,480.000(.......... 840,269 ....... XXX
67080M103 .| NURIX THERAPEUTICS ORD ........oviiiiiiiiiieiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 840.000(............. 8,478|....... XXX
67080N101 . [ NUVATIONBIO CLAORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 490.000(............. 1,754 ... XXX |
670837103 . [OGE ENERGY ORD ...\t [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, .......cooovoii| v 38,675.000........ 1,598,295(....... XXX
67103H107 .{ O REILLY AUTOMOTIVE ORD ..o [ .. 05/03/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 240.000.......... 145,749 ....... XXX o |
67181A107 .| OAK STREETHEALTHORD ........oooiiiiiiiiiiiee [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,680.000|............ 63,969 ....... XXX
674215207 . [ CHORD ENERGY ORD ........oiiviiiiiiioiii e [ .. 07/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,309.219|.......... 182,071 ....... XXX
675232102 . | OCEANEERING INTERNATIONALORD .........ooovvviiiiiiiiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooovee | 2,439.000|............ 31,322 ... XXX o |
67577C105 .[{OCUGEN ORD ........ooviiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,620.000|............ 15,647 |....... XXX
679295105 . [OKTACLAORD ..ottt [ .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, ........oovven | 3,032.000].......... 250,015(....... XXX o |
680665205 . [OLIN ORD .........iiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 480.000(............ 21,358 ....... XXX
68134L109 . [OLO CLAORD ....oovviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,675.000(............ 18,547 |....... XXX o |
68213N109 . [ OMNICELL ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvivi | v 860.000(............ 96,552 ....... XXX o |
682189105 . | ON SEMICONDUCTOR ORD .........oviiiiiiiiiiiiiiieee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......oooovve | 1,472,000 (............ 95,292 ....... XXX
682406103 . | ONE LIBERTY PROPERTIES REITORD ..........oovvviiiiiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvii |, 5000 (............... 136]....... XXX o |
68268W103 | ONEMAIN HOLDINGS ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | i 905.000............ 349991 ....... XXX
68269G107 .| 1LIFE HEALTHCARE ORD ..........cooiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 9,230.000|............ 84,4211....... XXX o |
683344105 . [ ONTO INNOVATION ORD ......ovviiiiiiiiiiiieiiiiiieieeie [ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 1,075.000............ 86,568 |....... XXX oo e
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683712103 . | OPENDOOR TECHNOLOGIES ORD ..........covvviiviiiiiiieiii [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 6,375.000|............ 63,116]....... XXX |
68375N103 .| OPKO HEALTH ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovver | 3,290.000|............. 9,950 (....... XXX |
68389X105 . [ ORACLE ORD ...\t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 8,530.000.......... 616,616 |....... XXX
68401U204 [ OPTIMIZERX ORD .......iiiii i [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,025.000(............ 26,707 ....... XXX |
68404L201 . [ OPTION CARE HEALTHORD .........oooiiiiiiiiiiiee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........cooovee | 5,253.000].......... 168,717 ....... XXX |
68554108 . | ORASURE TECHNOLOGIES ORD ..........oiovviiiiiiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvieii | i, 305.000(............. 1,267 ....... XXX |
68622D106 .| ORIGIN MATERIALS CLAORD .........oiiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,055.000 | ............. 5468|....... XXX |
68622V106 . [ ORGANON ORD .........oiiviiiieii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,545.000.......... 189,661 ....... XXX
68752L100 . | ORTHOPEDIATRICS ORD ..........oiviiieiiiiiiei e [ .. 05/31/2022 .. [MORGAN STANLEY CO .........ooovviiiii |, 950.000............ 43561 ....... XXX |
68902V107 . [ OTISWORLDWIDE ORD .......ooiviiieii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovin | v 400.000(............ 28,550 ....... XXX |
689648103 . [OTTERTAILORD .........oiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v, 490.000(............ 32,0431 ....... XXX |
68989M103 .| OUSTER, INC. ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 2,910.000|............. 6,404 |....... XXX o |
69007J106 . [ OUTFRONT MEDIAORD .........oiviiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 7,740.000|.......... 159,837 ....... XXX |
690145107 . [ OUTSET MEDICALORD ........oiiviiiiiii i [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 3,395.000|............ 68,846 ....... XXX o |
69047Q102 .[ OVINTIVORD .....oiuiiiiiiie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooovee | 8,128.000].......... 461,065 ....... XXX o |
690732102 . [ OWENS & MINOR ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 2,040.000|............ 71,161 ... XXX |
690742101 . [ OWENS CORNING ORD .......oiiiiiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,345.000(.......... 105,996 | ....... XXX |
691497309 . [ OXFORD INDS ORD .....ovvviiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 290.000(............ 26,565 ....... XXX |
69318G106 .| PBF ENERGY CLAORD .......ccoooiiiiiiiiiiiieee e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovee | 2,817.000|............ 99,763 | ....... XXX |
(>} 69318J100 . [PC CONNECTION ORD .........oiiviiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,350.000(............ 60,363]....... XXX
g 69327R101 .[PDCENERGY ORD .......iiviiiiiiiiiiee e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,023.000].......... 239,908 ....... XXX |
S 693282105 . [ PDF SOLUTIONS ORD .....ovviiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoviei | e 85.000(............. 2,040....... XXX |
() 69331C108 . [PG&E ORD ...\ttt [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......cooovveini| v 21,845.000.......... 262,908 ....... XXX
i 693437107 . [PJTPARTNERS CLAORD .........oiiiiiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,455.000.......... 110,484 |....... XXX o |
693475105 . | PNC FINANCIAL SERVICES GROUP ORD ..........ocovviiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 9,235.000|........ 1,607,820 ....... XXX |
69349H107 .| PNM RESOURCES ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 4,770.000(.......... 226,835(....... XXX
693506107 . [ PPG INDUSTRIES ORD .........cooiiiiiiiiiiieiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 2,505.000].......... 297,501 ....... XXX o |
69353Y103 . | PMV PHARMACEUTICALS ORD .........oooviiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | i 125.000|............. 1,552 ....... XXX
69360107 . [ PS BUSINESS PARKS REITORD .......ooivviiieiiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 2,145.000].......... 402,473 ....... XXX o |
693656100 . [PVHORD ..o L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v, 430.000............ 24117 ....... XXX
69366200 . | PTC THERAPEUTICS ORD ........oiviiiieiiieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,665.000(............ 48,771 ... XXX o |
693718108 . [PACCARORD ...t L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,985.000(.......... 162,498 | ....... XXX |
69404D108 .| PACIFIC BIOSCIENCES OF CALIFRNIAORD ........coovviiiiiiiii e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovein| i 18,380.000.......... 103,060 ....... XXX
69478X105 . | PACIFIC PREMIER BANCORP ORD ........oovviiioiiiieiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 2,820.000|............ 85,193 |....... XXX o |
695127100 . [ PACIRABIOSCIENCES ORD ..........oiiviiiiiiiiiieee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v, 350.000............ 22,200 ....... XXX
695156109 . | PACKAGING CORP OF AMERICAORD .......ooovvviiiviiiiiieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 6,240.000].......... 976,558 |....... XXX |
69553P100 . [ PAGERDUTY ORD ........iiuiiieiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 5,765.000.......... 142,212 ... XXX
69608A108 . | PALANTIR TECHNOLOGIES CLAORD ......oviiviiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 8,645.000|............ 80,450 ....... XXX
697435105 . | PALOALTONETWORKS ORD ........ooiviiiiiiiiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovi | v 90.000(............ 45233]....... XXX |
69753M105 .| PALOMAR HOLDINGS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 15.000(.............o 921(....... XXX
698813102 . | PAPA JOHNS INTERNATIONAL ORD .......oviviiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 995.000(............ 87,8411....... XXX o |
698884103 . [ PAR TECHNOLOGY ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovovvei | i, 775.000............ 29,246 ....... XXX
69913P105 . [ PARAGON 28 ORD ..........oiviiiiiiiii e L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,055.000|............ 36,474 ....... XXX
69924R108 .| PARAMOUNT GROUP REITORD .......oovviiiiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi | vvnnnns 17,675.000.......... 159,989 ....... XXX o |
700658107 . | PARK NATIONAL ORD .......ooviiiiiiie e [ .. 07/05/2022 .. |MORGAN STANLEY CO .........ooooviiii |, 880.000.......... 107,873 ....... XXX
703343103 . | PATRICK INDUSTRIES ORD ........oovviiiiiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoviii | e 80.000(............. 47311....... XXX o |
703395103 . | PATTERSON COMPANIES ORD .......ooivviiieiiee e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......cooovvvini| v 11,642.000.......... 368,055....... XXX
703481101 . | PATTERSON UTIENERGY ORD ........oooviviiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 6,815.000].......... 122,929|....... XXX o |
70450Y103 . | PAYPALHOLDINGS ORD .........oiviiiiiiieiiieeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 8,379.000.......... 642,018 |....... XXX o |
70451X104 . | PAYONEER GLOBAL ORD ........ooviiiiiiiiieiiiiieieiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 2,980.000|............ 13,091(....... XXX
704551100 . | PEABODY ENERGY ORD .......coovviiiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 3,670.000|............ 82,829 ....... XXX o |
70509V100 . | PEBBLEBROOK HOTEL REITORD .......cooviiieiiiiecee s [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 3,915.000|............ 88,1381 ....... XXX
705573103 . [PEGASYSTEMS ORD ..o [ .. 03/25/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 2,355.000].......... 203,149 (....... XXX o |
70614W100 | PELOTON INTERACTIVE ORD ... [ .. 07/05/2022 .. [NATIONAL FINLSVCSCORP, ... | 2,575.000]............ 26,813]....... XXX oo e
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707569109 . | PENN NATIONAL GAMING ORD .........oovviiiiiieiiee [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 2,700.000].......... 121,653 ....... XXX |
70788V102 . |RANGEROILCLAORD .........ooviiiiiiieiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooovvvi | v, 658.000(............ 291201 ....... XXX |
709317103 . | PENNYMAC MORTGAGE INVESTREITORD .......oovviiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 2,230.000|............ 35133 ....... XXX
70932M107 .| PENNYMAC FINANCIAL ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 105.000|............. 4868|....... XXX |
70975L107 . [PENUMBRAORD .........iiiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 269.000(............ 37,633 ....... XXX |
709789101 . | PEOPLE BANCORP ORD ..........oiiiiiiiiiiiiiiiiee [ .. 07/05/2022 .. |MORGAN STANLEY CO ........cooovviiiai 5,720.000.......... 155,562 ....... XXX |
713448108 . [PEPSICOORD .........iiviiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 8,085.000]........ 1,356,400 ....... XXX |
71375U101 .| PERFICIENT ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovveii | v, 380.000(............ 37377 ... XXX
71377A103 . | PERFORMANCE FOOD GROUP ORD ..o [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,138.000].......... 137,408 ....... XXX |
716382106 . | PETMED EXPRESS ORD ........oovviiiiiiiiiiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 7,860.000].......... 171,072 ... XXX |
71639T106 . [PETIQCLAORD ... .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 230.000(............. 3,958 |....... XXX |
717081103 . [PFIZERORD .......ooiiiiiiii e [ .. 07/05/2022 .. |Various ...............coeeiiiiiiiii | 71,740.000........ 3,732,729 ....... XXX o |
71722W107 | PHATHOM PHARMACEUTICALS ORD .........ooiviiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 380.000(............. 2726 |....... XXX |
718172109 . | PHILIP MORRIS INTERNATIONAL ORD .........oooviiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 820.000(............ 80,428 | ....... XXX o |
71844V201 . | PHILLIPS EDISON AND COMPANY ORD ........oooviiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,435.000].......... 115,907 ....... XXX o |
718546104 . | PHILLIPS 66 ORD ..........iiviiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 4,778.000(.......... 462,120 ....... XXX |
719405102 . |[PHOTRONICS ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 395.000(............. 8,588 |....... XXX |
71943U104 .| PHYSICIANS REALTY REITORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovvi | 5,660.000].......... 105,010 ....... XXX |
71944F106 . |[PHREESIAORD .........ocooiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,230.000|............ 42,889 ....... XXX |
(>} 720190206 . | PIEDMONT OFFICE REITCLAORD .......oiiviiiiieiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,685.000(............ 24,842]|....... XXX
g 723417103 . | PING IDENTITY HOLDING ORD .......oovviiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovvi | 2,730.000|............ 52,2471 ....... XXX |
S 723484101 . [PINNACLE WESTORD ........oviiiiiiiiiiieeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 7,105.000].......... 509,166 | ....... XXX |
() 723521106 . | PINTEREST CLAORD ......oiiiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 6,990.000.......... 140,528 | ....... XXX
- 724479100 . [PITNEY BOWES ORD .......iiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 555.000............. 259%|....... XXX o |
72703X106 . | PLANET LABSPBC CLAORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,205.000|............ 14,785(....... XXX |
727493108 . | PLANTRONICS ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,145.000(............ 45521 ....... XXX
72814P109 . [PLBY GROUP ORD .......covviiiiiiieee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 890.000(............. 7,962]....... XXX o |
72815G108 .| PLAYSTUDIOS CLAORD .......ooiiiiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 2,205.000|............. 9,709(....... XXX
72919P202 . |[PLUGPOWER ORD .........oiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,555.000(............ 82,963 |....... XXX o |
729640102 . | PLYMOUTH INDUSTRIALREITORD .........ooooviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,515.000.......... 112,026 | ....... XXX
730541109 . | POINT BIOPHARMA GLOBAL ORD ........ooivviiiieiieiiieieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvin | v 495.000(............. 3,853 |....... XXX o |
73278L105 . [POOL ORD ...\t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvei | e 80.000............ 29,075 ....... XXX |
73642K106 . |PORTILLOS CLAORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 695.000(............ 12,908 (....... XXX
736508847 . | PORTLAND GENERAL ELECTRICORD ........coovviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooooevi|vvnnnes 34,380.0001........ 1,693,686 ....... XXX o |
73739W104 | POSHMARK CLAORD ....oooviiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 585.000............. 6,308|....... XXX
737630103 . | POTLATCHDELTIC ORD ......oovviviiiiiiiieceiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 1,680.000(............ 87,901 ....... XXX |
739276103 . | POWER INTEGRATIONS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,120.000(............ 94584 |....... XXX
73939C106 .| POWERSCHOOL HOLDINGS CLAORD .......ovviiiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,370.000 | ............ 17,449 (... XXX
74006W108 | PRAXIS PRECISION MEDICINES ORD ........coooviviiiieiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 710.000............. 6,029....... XXX |
740367404 . | PREFERRED BANKORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 730.000(............ 50,0141 ....... XXX
74039L103 . | PREFERRED APARTMENT COMM REITORD ........ooviviiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 2,890.000|............ 72,09 ....... XXX o |
74052F108 . | PREMIER FINANCIAL ORD ..o [ .. 07/05/2022 .. |Various ...............cooocoiiiiiiii 7,380.000.......... 192,196 ....... XXX
741447108 . [ TROWE PRICE GROUP ORD .........oovviiieiiiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,060.000].......... 171474 (... XXX
741511109 . | PRICESMART ORD .........oooiiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 270.000(............ 19,795(....... XXX o |
74164F103 . | PRIMORIS SERVICES ORD .........ovviiiiiiieiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 45.000|............. 1,082]....... XXX
74167P108 . | PRIMOWATER ORD .........viiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 2,375.000|............ 341441 ... XXX o |
742718109 . |PROCTER & GAMBLE ORD .........covviiiiiiiiiie [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v 655.000............ 95,187 ....... XXX
74275K108 . | PROCORE TECHNOLOGIES ORD .........oooviviiiiiiiieiiieieiie [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvn | v, 920.000(............ 56,903 |....... XXX o |
74276L105 . | PROCEPT BIOROBOTICS ORD .......vovviiieiiiecece e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 1,040.000(............ 37970 ....... XXX o |
74319R101 .| PROG HOLDINGS ORD ........oiiiiiiiiiie e [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,060.000............ 17,779 (... XXX
743312100 . | PROGRESS SOFTWARE ORD .........oviiiiiiiiiiieiiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 145.000|............. 6,999....... XXX o |
743315103 . [PROGRESSIVE ORD ..........ooiiiiiiiiiei e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,765.000.......... 332,002....... XXX
74340E103 . [PROGYNY ORD .....ootiiiiiiie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooven | 2,640.000|............ 84,003]....... XXX o |
74346Y103 . | PROS HOLDINGS ORD .....ovuiiiiiiieiiiiiieieeeeeee [ .. 05/31/2022 .. [NATIONAL FINLSVCS CORP, ..o |, 235.000............. 6,393]....... XXX oo e
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74347M108 .| PROPETRO HOLDING ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,665.000(............ 21,742 ... XXX |
74349U108 .| PROMETHEUS BIOSCIENCES ORD ........o.ovivviiieiieeiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,355.000(............ 35374 ....... XXX |
743606105 . | PROSPERITY BANCSHARES ORD ........ovvoiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 670.000(............ 48,577 ....... XXX
74366E102 . | PROTAGONIST THERAPEUTICS ORD ......ooooiiivii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,600.000|............ 22,894 |....... XXX |
74374N102 .| PROVENTIONBIO ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,970.000|............ 12,245(....... XXX |
743747109 . [PROTERRAORD ........oiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,830.000(............. 8771 |....... XXX |
74386T105 . | PROVIDENT FINANCIAL SERVICESORD .........ooooviiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 4,850.000.......... 111,226 ....... XXX |
744320102 . | PRUDENTIAL FINANCIAL ORD .......oooiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 8,725.000.......... 831,756 |....... XXX
744573106 . | PUBLIC SERVICE ENTERPRISE GROUPORD .............oovviiiiina [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveini| i 23,180.000........ 1,590,883 (....... XXX |
74460D109 .| PUBLIC STORAGE REITORD ........oooviiiiiiiiiiiiieieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 260.000(............ 85,062 ....... XXX |
74467Q103 .| PUBMATIC CLAORD .......oooiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi |, 635.000............ 10,6511....... XXX |
745848101 . [PULMONX ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 1,925.000............ 35,022 |....... XXX o |
745867101 . |[PULTEGROUP ORD ... ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | e 15.000(............ee 679(....... XXX |
74624M102 .| PURE STORAGE CLAORD .......iviiioiieeeeee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oooovin | v 265.000(............. 7,357 |....... XXX o |
74640Y106 . | PURPLE INNOVATION ORD .........oooviiiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 510.000............. 2,633|....... XXX o |
747316107 . | QUAKER HOUGHTON ORD ...t [ .. 07/05/2022 .. |Various .............cccooeiiiiiiiii 185.000|............ 28,374 |....... XXX |
74736L109 . [ Q2 HOLDINGS ORD .....ovviiioiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 1,700.000(............ 90,072|....... XXX |
747525103 . | QUALCOMM ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,505.000].......... 355,046 |....... XXX |
74758T303 . [QUALYS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v, 825.000(.......... 108,856 | ....... XXX |
(>} 747619104 . | QUANEX BUILDING PRODUCTS ORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 2,870.000|............ 58,384 ....... XXX
g 74762E102 . | QUANTA SERVICES ORD .........oiviiiiiiiie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,195.000.......... 155,103 ....... XXX |
S 74766Q101 .| QUANTERIX ORD ......ooiiiiiiiie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coovven | 3,243.000|............ 54,6211 ....... XXX |
) 74767V109 . | QUANTUMSCAPE CLAORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 9,755.000.......... 141,376 ....... XXX
N 748341100 . | QUEST DIAGNOSTICS ORD ......ovviiiiiiiiieieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 970.000{.......... 137,299 ....... XXX o |
749119103 . | QUOTIENT TECHNOLOGY ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 95.000(............... 397(....... XXX |
74934Q108 .| RCI HOSPITALITY HOLDINGS ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvieii | v, 265.000(............ 15314 (... XXX
749397105 . [RTRCMORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 4,630.000(............ 98,7441 ....... XXX o |
749527107 . |REV GROUP ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,165.000 | ............ 14,282....... XXX
74965L101 . [RLJLODGING REITORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 4,980.000(............ 66,953 ]....... XXX o |
749660106 . [RPCORD ........oviiiiiiiiie e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,035.000|............ 19,005(....... XXX
74967R106 .| RMR GROUP CLAORD .......oiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 3,242.000|............ 97,272|....... XXX o |
74967X103 . [RHORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 123.000............ 34,1611 ....... XXX |
749685103 . [RPMORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,160.000 | ............ 947871 ....... XXX
74971D101 .|RPTREALTY ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,520.000|............ 30,673 ....... XXX o |
750236101 . | RADIAN GROUP ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 6,420.000.......... 137,158 ....... XXX
750491102 . [RADNET ORD .....ovviiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 375.000(............. 7713 ... XXX |
750917106 . [RAMBUS ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | i 5.000(............... 126]....... XXX
75281A109 . | RANGE RESOURCES ORD .......ouiiiiiiiiiiiie e [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 7,323.000.......... 246,829 |....... XXX
753422104 . |[RAPID7 ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 2,890.000].......... 205,065 ....... XXX |
75382E109 . | RAPT THERAPEUTICS ORD ......oviiiiiiiie e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,530.000(............ 22,526 ....... XXX
754907103 . [RAYONIERREITORD ......cooviiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 2,230.000|............ 84,033 ....... XXX o |
75513E101 . | RAYTHEON TECHNOLOGIES ORD .......ooviiiiieiieieee [ .. 07/05/2022 .. |Various ...............ccoeiiiiiiiiiiii | 22,890.000........ 2,268,282 ....... XXX
75524B104 . |RBCBEARINGS ORD .........cooviiiiiiiiiiiiie [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 528.000(.......... 100,403 | ....... XXX
75574U101 .| READY CAPITALORD .........cooviiiiiiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,355.000|............ 33,807|....... XXX o |
75615P103 . | REATA PHARMACEUTICALS CLAORD ......oovviiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvei |, 780.000(............ 22,007]....... XXX
75629V104 . | RECURSION PHARMACEUTICALS CLAORD ......oovivviiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,950.000(............ 32,9471 ....... XXX o |
75700L108 . | RED ROCKRESORTS CLAORD .......oviviiiiiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,615.000(............ 62,794 |....... XXX
75737F108 . [REDFINORD ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 3,110.000|............ 30,963 ....... XXX o |
758075402 . | REDWOOD REITORD ...\t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovven | 3,455.000|............ 35,276 ....... XXX o |
758750103 . |[REGAL REXNORD ORD .........covviiiiiiiiiiieiieie e[ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 120.000|............ 15,705(....... XXX
758849103 . |REGENCY CENTERS REITORD ........oooviiiiiiiiiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,714.000(.......... 106,407 | ....... XXX o |
75886F107 . | REGENERON PHARMACEUTICALS ORD ..o [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | i, 583.000(.......... 363,301 (....... XXX
75901B107 . |REGENXBIO ORD .........oviiiiiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoviei | e 90.000(............. 1,906 ....... XXX o |
759351604 . | REINSURANCE GROUP OF AMERORD .........oooviiiiiiiiiiiiiiii [ .. 07/05/2022 .. [NATIONAL FINLSVCSCORP, ..o |, 835.000............ 97,024|....... XXX oo e
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75943R102 .| RELAY THERAPEUTICS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 4,455.000(............ 725411 ... XXX |
759554402 . | RELMADA THERAPEUTICS ORD .........ooovviiiiiiieiiieee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coovven | 2,125.000|............ 39,672 ....... XXX |
75960P104 . | REMITLY GLOBAL ORD ..........oiiiiiiiiieiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovve | 3,055.000|............ 28,868 ....... XXX
75972A301 . | RENEWABLE ENERGY GROUP ORD .........ccovviiiiiiiiie [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,209.000(............ 741721 ... XXX |
759916109 . [REPLIGEN ORD .........ooiviiiiiiiiii e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooevvvin | v, 530.000.......... 104,350 ....... XXX |
76009N100 . | RENT-A-CENTERORD .........coovviiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 2,090.000............ 57,353 | ....... XXX |
760281204 . | REPUBLIC BANCORP CLAORD .........ooovviiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v 515.000............ 23,625|....... XXX |
76029L100 . | REPAY HOLDINGS CLAORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 55.000(............... 695(....... XXX
76029N106 .| REPLIMUNE GROUP ORD .........oooviiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,395.000(............ 20,435|....... XXX |
760759100 . | REPUBLIC SERVICES ORD ..........oviviiiiiiiiiiieiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,775.000.......... 238,317 ....... XXX |
761152107 . [RESMED ORD ......oiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 888.000(.......... 189,547 ....... XXX |
76118Y104 . | RESIDEO TECHNOLOGIES ORD .........ccovviiiiiiiiiiiiee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccooven | 2,074.000|............ 49,528 ....... XXX o |
76122Q105 .| RESOURCES CONNECTION ORD .........oovviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,630.000.......... 121144 ... XXX |
76131N101 .| RETAIL OPPORTUNITY INVESTREITORD .......cooovviiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 3,580.000|............ 64,701 ....... XXX o |
761330109 . | REVANCE THERAPEUTICS ORD .........coovviiiiiiiiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooovee | 3,386.000|............ 46,115|....... XXX o |
76155X100 . | REVOLUTION MEDICINES ORD .......oovviiiiiiiiieiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,185.000|............ 37,162 ....... XXX |
76156B107 . |REVOLVE GROUP CLAORD .......oooviiiieiiiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 2,345.000|............ 69,215]....... XXX |
76169C100 . | REXFORD INDUSTRIAL REALTY REITORD .......ooiviiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,386.000.......... 331,918(....... XXX |
76171L106 . | REYNOLDS CONSUMER PRODUCTS ORD ........ooviiviiiieieiieis [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 5,180.000].......... 156,938 | ....... XXX |
(>} 76243J105 . | RHYTHM PHARMACEUTICALS ORD .........oooviiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvei | i, 420.000(............. 14461 ....... XXX
g 766559603 . | RIGEL PHARMACEUTICALS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovevvvi |, 840.000(............. 1,538 ....... XXX |
S 76680R206 . | RINGCENTRAL CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvvi | v 585.000............ 36,279 ....... XXX |
) 767292105 . | RIOT BLOCKCHAIN ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, .......cooovvein | 13,590.000(............ 99,4231 ....... XXX
w 76954A103 . | RIVIAN AUTOMOTIVE CLAORD ......coooviiiiiiiiiiie [ .. 09/22/2022 .. |NATIONAL FINLSVCS CORP, ........ooovven | 5,797.000].......... 179,481 ....... XXX o |
770700102 . | ROBINHOOD MARKETS CLAORD .......oovoiiiiieiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 5,040.000|............ 42,351 ....... XXX |
771049103 . [ROBLOX CLAORD ..ot L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,385.000(............ 55,3711 ....... XXX
773122106 . |[ROCKET LABUSAORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 3,220.000|............ 12,793 (... XXX o |
77313F106 . | ROCKET PHARMACEUTICALS ORD ........oiviiiieiiiie s [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,180.000|............ 25,892]....... XXX
773903109 . | ROCKWELL AUTOMAT ORD .....ovviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,220.000(.......... 243535|....... XXX o |
775133101 . [ROGERS ORD ... ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 265.000(............ 70,2421 ....... XXX
77543R102 .|ROKU CLAORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,853.000(.......... 169,288 ....... XXX o |
775711104 . |ROLLINS ORD ....oovtiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 300.000(............ 10,495(....... XXX |
776696106 . | ROPER TECHNOLOGIES ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 387.000(.......... 159,715 ....... XXX
778296103 . [ROSS STORES ORD ......ovivoiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 190.000............ 16,172|....... XXX o |
77936F103 . |[ROVER GROUP CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 3,555.000|............ 14231(....... XXX
782011100 . | RUSH STREET INTERACTIVE CLAORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 1,585.000 | ............. 9,443 |....... XXX |
783332109 . | RUTHS HOSPITALITY GROUP ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | i, 995.000............ 18,347 ... XXX
783549108 . [RYDER SYSTEMORD .........ooiiiiiiiiiiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,610.000(.......... 114,798 ....... XXX
783777107 . | RYMAN HOSPITALITY PROPREITORD .........oooviiiiii [ .. 07/05/2022 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,710.000(.......... 152,369 | ....... XXX |
783859101 . [SAND TBANCORP ORD ........oiviiiiiiiiiieie e [ .. 07/05/2022 .. |MORGAN STANLEY CO ........cooovvviiiei 7,205.000.......... 202,560 ....... XXX
78442P106 . [ SLMORD ....o0tiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 8,220.000].......... 161,054 |....... XXX o |
78454L100 . [SMENERGY ORD ......oviiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooove | 3,850.000].......... 187,621 ....... XXX
78463M107 .| SPS COMMERCE ORD ........oovviiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 830.000(............ 88,964 | ....... XXX
784730103 . [SSRMINING ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 5,095.000|............ 82,096 ....... XXX o |
78573L106 . | SABRAHEALTH CAREREITORD ........ooviiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,880.000|............ 82,573 ....... XXX
78573M104 .| SABRE ORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 8,940.000|............ 57,589 ....... XXX o |
78645L100 . | SAFEHOLD ORD .....0viiviiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,290.000].......... 102,361 ....... XXX
78648T100 . | SAFETY INSURANCE GROUP ORD .......oovvviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,795.000(.......... 166,689 | ....... XXX o |
78667J108 . | SAGE THERAPEUTICS ORD ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 515.000............ 17,388 |....... XXX o |
78709Y105 . [ SAIAORD ... .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 910.000.......... 180,486 |....... XXX
78781P105 . | SAILPOINT TECHNOLOGIES HOLDINGS ORD ........ovvvvieiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 4,025.000.......... 255,180 ....... XXX o |
790148100 . [STJOE ORD .....ovviiiieie e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | 615.000............ 31,053 ....... XXX
79466L302 . | SALESFORCE ORD ........oiviiiiiiiie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ocoovvii|vvnnnns 10,277.000{........ 2,289,013 ....... XXX o |
799566104 . | SANABIOTECHNOLOGY ORD ......oovviiiiiiiiiiiiiiiieiiiii [ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 2,585.000]............ 13,299 ....... XXX oo e
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80007P869 . | SANDRIDGE ENERGY ORD ........ovviiiiiieieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 460.000(............. 6,970....... XXX |
800363103 . | SANDY SPRING BANCORP ORD ........covviiiiiiieiiieieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 845.000(............ 33,455|....... XXX |
800422107 . | JOHN B SANFILIPPOAND SONORD ........oovviviiiiiiiiei [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvei |, 190.000|............ 13,962 ....... XXX
800677106 . | SANGAMO THERAPEUTICS ORD .........oovviiiiiieiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvi | v, 570.000............. 2,073|....... XXX |
803607100 . | SAREPTA THERAPEUTICS ORD ........o.oviviiiieiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoviei | v 50.000|............. 3671(....... XXX |
804395101 . | SAUL CENTERS REITORD .......oooviiiiiiiiieiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 90.000............. 4416(....... XXX |
806857108 . | SCHLUMBERGER ORD ...........ooviiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii|vvnnnes 15,952.000.......... 733,652]....... XXX |
806882106 . | SCHNITZER STEEL INDUSTRIESCLAORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooove | 1,115.000(............ 45465 ....... XXX
80706P103 . | SCHOLAR ROCKHOLDING ORD ..........oivviiiiiiieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,705.000 | ............. 8524 |....... XXX |
80810D103 .| SCHRODINGER ORD ........ooviiiiiiiiiiiiiieiieeee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coovven | 1,612.000(............ 41478)....... XXX |
811707801 . | SEACOAST BANKING OF FLORIDAORD ..........ooiiviiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,135.000(............ 38,866 | ....... XXX |
81181C104 .| SEAGEN ORD ..........oiiiiiiiiiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v, 290.000(............ 39,569 ....... XXX o |
81282V100 . | SEAWORLD ENTERTAINMENT ORD ........oooviiiiiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,515.000(............ 82,307 ....... XXX |
81578P106 . [SEERCLAORD ........oooviiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 2,050.000|............ 18,942(....... XXX o |
816174301 . | SELECT ENERGY SERVICES CLAORD ........cooviiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovii | e 95.000(............... 805(....... XXX o |
81619Q105 .| SELECT MEDICAL HOLDINGS ORD ........oovvviiiiiieiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,750.000 | ............ 42,59 ....... XXX |
816850101 . [SEMTECH ORD .......oooiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovii | e 10.000|.......cooonees 640(....... XXX |
816851109 . [SEMPRAORD ........oiviiiiiii e [ .. 09/01/2022 .. | NATIONAL FINL SVCS CORP, .......ooovvee | 4,985.000(.......... 820,027 ....... XXX |
81725T100 . | SENSIENT TECHORD .......coooiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,035.000............ 90,167 ....... XXX |
(>} 81727U105 .| SENSEONICS ORD .........ooviiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 14,915.000............ 17,524 |....... XXX
g 81730H109 .| SENTINELONE CLAORD .......ooiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 2,250.000|............ 56,684 | ....... XXX |
S 81750R102 .| SERES THERAPEUTICS ORD ........oooviiiiiiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 3,185.000|............. 9,883|....... XXX |
() 81752R100 . | SERITAGE GROWTH PROPERTIES CLAORD ..........oovviiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,010.000|............. 8113|....... XXX
> 817565104 . | SERVICE CORPORATION INTERNATIONLORD ........ooovvviiieiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovven | 1,775.000.......... 124,464 |....... XXX o |
81761L102 . | SERVICE PROPERTIES TRUSTORD ........ooovviiiiiiiiiiees [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 4,495.000(............ 28,341 ....... XXX |
81762P102 . | SERVICENOW ORD ........oiiviiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 385.000(.......... 181,231 ....... XXX
819047101 . | SHAKE SHACK CLAORD ......cooiiiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,125.000............ 54,8481 ....... XXX o |
824348106 . | SHERWIN WILLIAMS ORD .........oooviiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 130.000|............ 31,490 ....... XXX
824524109 . | SHIFT4 PAYMENTS CLAORD .......ooiiiiiiiiiiiie [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 863.000............ 29,489 ....... XXX o |
824889109 . | SHOE CARNIVAL ORD .......oooviiiiiiiiee e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 530.000............ 14,668 |....... XXX
824897104 . | SHOCKWAVE MEDICALORD ..........ccoiiiiiiiiiieiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,775.000 | .......... 293588 ....... XXX o |
82489W107 | SHOALS TECHNOLOGIES GROUP CLAORD .......oovvviieiiies [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 2,770.000|............ 44579 ....... XXX |
825690100 . | SHUTTERSTOCK ORD .........iivviiiiiiieiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,510.000(............ 91,151 ....... XXX
825698103 . | SHYFT GROUP ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,185.000(............ 26,194]....... XXX o |
825704109 . [ SIBONE ORD ........ooviiiiii it [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,725.000|............ 40,747 ....... XXX
82669G104 .| SIGNATURE BANKORD ........cooiiiiiiiiiiiiiee e [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, ........oooovei | e 98.000............ 17,024 |....... XXX |
82671G100 .| SIGNIFY HEALTHCLAORD ......ooooiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvei | v 950.000(............ 15,058 |....... XXX
826917106 . | SIGA TECHNOLOGIES ORD ..........ivviiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 2,470.000|............ 28271 ... XXX
826919102 . | SILICON LABORATORIES ORD ........oovviiiiiiiiieiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvin | v 225.000(............ 33,620 ....... XXX |
82710M100 .| SILK ROAD MEDICAL ORD .......oiiiieiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,255.000|............ 749181 ....... XXX
82837P408 . | SILVERGATE CAPITALCLAORD ........ooviiiiiiieei [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......ooovvvin | v, 563.000(............ 44,558 ....... XXX o |
828730200 . | SIMMONS FIRST NATIONALCLAORD ........ooovviiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 13,485.000.......... 346,740 ....... XXX
828806109 . | SIMON PROP GRP REITORD ..........coovviiiiieiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,295.000(.......... 126,347 ....... XXX
829073105 . | SIMPSON MANUF ORD .........cooiiiiiiiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,075.000(.......... 116,479 ....... XXX o |
829214105 . | SIMULATIONS PLUS ORD ........oiiviiiiiiieiiee e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 404.000(............ 19,502(....... XXX
82981J109 . [ SITE CENTERSORD .........iiiiiiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 5,220.000|............ 82,0741 ....... XXX o |
82982T106 . [ SITIME ORD ..ottt L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 655.000(.......... 138,953 ....... XXX
83067L109 . [ SKILLZCLAORD ........iiiiiiiiieie e [ .. 07/05/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 7,695.000]............ 12,533 |....... XXX o |
830830105 . | SKYLINE CHAMPION ORD .........ccooviiiiiiiiieiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,240.000(............ 65,885]....... XXX o |
83088M102 .| SKYWORKS SOLUTIONS ORD .......oovviiiiiiiieiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,795.000.......... 262,319 |....... XXX
831754106 . | SMITHWESSON BRANDS ORD ........oovviiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 6,740.000].......... 104,603 ....... XXX o |
831865209 . [AOSMITHORD ........oiiviiiiiiei e .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,205.000(............ 69,159 ....... XXX
83193G107 .| SMARTRENT CLAORD .......coovviiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 6,360.000|............ 29,533]....... XXX o |
83200N103 .| SMARTSHEET CLAORD ......oiiiiiieiiiiiiaiiiieieee [ .. 06/17/2022 .. [NATIONAL FINLSVCSCORP, ... |, 2,506.000]............ 85,720 ....... XXX oo e
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832696405 . | JM SMUCKER ORD ........cooviiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 2,875.000].......... 377,941 ... XXX |
833034101 . [SNAPON ORD .....ooviiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 1,265.000(.......... 251,359 ....... XXX |
833445109 . | SNOWFLAKE CLAORD .........oooviiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 30.000(............. 3,862(....... XXX
83406F102 . | SOFI TECHNOLOGIES ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvvini| v 10,240.000(............ 59,832 ....... XXX |
83444K105 . | SOMALOGIC CLAORD ........voiviiiiiiiiiiiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovee | 5,065.000|............ 23213]....... XXX |
83545G102 .| SONIC AUTOMOTIVE CLAORD ......oiviiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,375.000 | ............ 62,803]....... XXX |
835495102 . | SONOCO PRODUCTS ORD ...t [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........coooveen | 3,440.000].......... 194,718 ....... XXX |
83570H108 .| SONOS ORD ........oiviiiiiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooove | 2,510.000|............ 55415 ....... XXX
83587F202 . | SORRENTO THERAPEUTICS ORD ..........oooviiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvii| v 16,785.000............ 27,638]....... XXX |
838518108 . [SJERSEY INDS ORD ... ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvi|vvnnnes 14,645.000.......... 510,205 ....... XXX |
842587107 . | SOUTHERN ORD ........cooviiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......cooovein| i 10,560.000 | .......... 747,888 |....... XXX |
84265V105 . | SOUTHERN COPPERORD ..........cc.ovviviiiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocooevi | vvnnnes 24,570.000........ 1,271,886 |....... XXX o |
84470P109 . | SOUTHSIDE BANCSHARES ORD .......oiviiiiiieiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,980.000(............ 751431 ....... XXX |
844741108 . | SOUTHWEST AIRLINESORD ..........oooiiiiiiiiiie [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oooovvvi | v, 635.000(............ 28,209]....... XXX o |
845467109 . | SOUTHWSTN ENERORD .........ooooiiiiiiiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooooovii|vvnnnes 29,651.000.......... 271,766 | ....... XXX o |
847215100 . | SPARTANNASH ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 5,365.000.......... 185,825|....... XXX |
848577102 . | SPIRIT AIRLINES ORD ........oiiiiiiiiiiieieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovivin | v 615.000............ 12,906 |....... XXX |
84857L101 . [SPIRE ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvein| v 10,785.000.......... 844,498 |....... XXX |
848637104 . | SPLUNK ORD .......ooviiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 490.000(............ 48,281....... XXX |
(>} 85205L107 . | SPRINGWORKS THERAPEUTICS ORD ........covvviiieiiiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 845.000(............ 17411, XXX
g 85209W109 | SPROUT SOCIAL CLAORD ......oovviiiiiiiieeee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,215.000].......... 113,650 ....... XXX |
S 852234103 . [BLOCK CLAORD ..ot .. 09/22/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 7,944.000].......... 548,989 |....... XXX |
) 85225A107 .| SQUARESPACE CLAORD .........oooviiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvei | v, 765.000............ 17,736 | ....... XXX
o 852312305 . | STAAR SURGICAL ORD .......iviiiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovven | 2,295.000].......... 150,493 | ....... XXX o |
852544102 . | STAG INDUSTRIALREITORD .........oooviiiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 6,925.000.......... 230,708 ....... XXX |
854502101 . | STANLEY BLACK AND DECKER ORD ..........oovvivviiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,260.000].......... 386,669 ....... XXX
855244109 . | STARBUCKS ORD ........cooviiiiiiiiiiiiiieie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 6,005.000].......... 477,536 ....... XXX o |
85571B105 . | STARWOOD PROPERTY REIT ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o | i, 485.000(............ 10,370 ....... XXX
857477103 . | STATE STREETORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 8,815.000].......... 642,779 |....... XXX o |
858155203 . | STEELCASE CLAORD .........oooviiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 8,280.000.......... 101,538 ....... XXX
85859N102 .| STEMORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 4,995.000(............ 43172 ... XXX o |
85914M107 .| STEPSTONE GROUP CLAORD ........oooviviiiiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 4,425000(.......... 120,639 ....... XXX |
860372101 . | STEWARTINFOSVC ORD .........oiivviiiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,285.000(.......... 238,591 ....... XXX
860897107 . | STITCHFIXCLAORD .......ooiiiiiiiiiiiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 4,430.000(............ 34953 ....... XXX o |
861025104 . | STOCK YARDS BANCORP ORD .......oviviiieiiiiiieiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 465.000(............ 27436 ....... XXX
86150R107 .| STOKE THERAPEUTICS ORD ........cooviiiiiiiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoviii | e 75.000(............... 9M4|....... XXX |
86272C103 .| STRATEGIC EDUCATION ORD ........oviviiiiiiieiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | i 270.000(............ 17,778 ... XXX
86333M108 .| STRIDE ORD .......oiiiiiiiieii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | i 695.000(............ 27,184 ... XXX
864159108 . [ STURMRUGER ORD ..........c.oviiiiiiiiiiiiiiiiiieeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 3,665.000].......... 246,352 ....... XXX |
866082100 . | SUMMIT HOTEL PROPERTIES REITORD ........ooovvviviiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,125.000|............ 27,322 ....... XXX
86646P103 . | SUMO LOGIC ORD .......uivviiieiieieiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,890.000|............ 31,369 ....... XXX o |
86745K104 . | SUNNOVA ENERGY INTERNATIONAL ORD ........oooviiiiiiiei [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooove | 1,687.000(............ 34773 ....... XXX
867652406 . | SUNPOWER ORD ........oooiiiiiiiiiiiii e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,010.000|............ 35619 ....... XXX
86771W105 | SUNRUN ORD ..o [ .. 01/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccoove | 9,380.000].......... 236,217 |....... XXX o |
867892101 . | SUNSTONE HOTEL INVESTORSREITORD ..........coovvvviiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,560.000|............ 78,462 ....... XXX
86800U104 .| SUPER MICRO COMPUTER ORD ..........ovviviiiiiiieiiiieie [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ooovvei | v 40.000|............. 1,961]....... XXX o |
86881A100 . | SURGERY PARTNERS ORD ........oovviiiiieiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,695.000(............ 66,450 ....... XXX
87157D109 .| SYNAPTICS ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,085.000(.......... 161,581 ....... XXX o |
871607107 . | SYNOPSYS ORD ... ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 145.000............ 46,433 ....... XXX o |
87161C501 .| SYNOVUS FINANCIAL ORD .......ooiviiiiiiiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 190.000 | ............. 8,104 |....... XXX
87162W100 | TD SYNNEX ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvi | v 585.000............ 53,383 |....... XXX o |
87164F105 . | SYNDAX PHARMACEUTICALS ORD ........ooviiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,245.000|............ 37,055]....... XXX
87165B103 . | SYNCHRONY FINANCIALORD ........oooviviiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 4,765.000(.......... 137,913 ... XXX o |
871829107 . | SYSCO ORD ...\ttt .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 4,135.000(.......... 348,695|....... XXX oo e
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872590104 . [TMOBILEUS ORD ........ooiviiiiieiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 7,067.000].......... 922121|....... XXX |
872664104 . | TPICOMPOSITES ORD .......ooviiiiiieiceeieeeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 520.000............. 7,261(....... XXX |
87357P100 . | TACTILE SYSTEMS TECHNOLOGY ORD ..........coviviiiieieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 45.000(............... 457 |....... XXX
874054109 . | TAKE TWO INTERACTIVE SOFTWARE ORD ........oovviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvoi | 425.000............ 52,8211 ....... XXX |
87484T108 . [ TALOSENERGY ORD .........cooviiiiiiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvivi | v 920.000(............ 18,541|....... XXX |
875372203 . | TANDEM DIABETES CARE ORD ........oooviiiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 40.000|............. 2,797 ... XXX |
875465106 . | TANGER FACTORY REITORD .......oooviiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,080.000............ 53,9401 ....... XXX |
87615L107 . | TARGET HOSPITALITY ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 25.000(.........c.... 155]....... XXX
87874R100 .| TECHTARGET ORD .........ocoviiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v 235.000(............ 16,678 |....... XXX |
87901J105 . [ TEGNAORD ......cooiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 8,780.000].......... 192,767 ....... XXX |
87918A105 . | TELADOC HEALTH ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 5,355.000.......... 401,061 ....... XXX |
879369106 . | TELEFLEXORD .......oiviiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovoviei | v 90.000(............ 22,703]....... XXX o |
879433829 . | TELEPHONE AND DATASYSTEMS ORD ........cooovviiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 6,875.000.......... 121,971 ... XXX |
87968A104 . | TELLURIAN ORD .......cooviiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccocoovvi|vvnnnes 11,165.000............ 53,1101 ....... XXX o |
87969B101 . [ TELOS ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 325.000(............. 3176 |....... XXX o |
88023U101 .| TEMPUR SEALY INTERNATIONAL ORD ..........ooviiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvein | v, 650.000............ 14,836 |....... XXX |
880257102 . | TENABLE HOLDINGS ORD ........oovviiiiiiiieiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 3,905.000].......... 196,300 ....... XXX |
88025U109 .| 10X GENOMICS CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvoii | v 744000 ............ 36,624 |....... XXX |
88033G407 .| TENET HEALTHCARE ORD .......oooviiiiiiiieiee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovee | 2,851.000].......... 186,531 ....... XXX |
(>} 880345103 . [ TENNANT ORD .......ooiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 25.000)............. 1,556 ....... XXX
g 880349105 . [TENNECO CLAORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 140.000|............. 2,384 |....... XXX |
S 880779103 . [TEREXORD .........oiiiiiiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 2,665.000|............ 94,706 | ....... XXX |
() 88146M101 .| TERRENO REALTY REITORD .........oooooiiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,915.000].......... 360,461 1....... XXX
» 88160R101 .| TESLAORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,670.000{........ 1,268,726 | ....... XXX o |
88162G103 .| TETRATECHORD .........ooiiiiiiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,815.000.......... 245314 |....... XXX |
882508104 . | TEXAS INSTRUMENTS ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,630.000].......... 541,244 |....... XXX
882681109 . | TEXAS ROADHOUSE ORD .........ooovoiiiiiieiiiiiieiieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 2,110.000].......... 165,198 ....... XXX o |
88322Q108 .| TG THERAPEUTICS ORD .........oooviiiiiiieiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 8,685.000|............ 38,772 ....... XXX
88331L108 . | BEAUTY HEALTH COMPANY CLAORD .........oooiiiiiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v, 635.000............. 9,208....... XXX o |
883394105 . [ TRADEDESK CLAORD .........oiiviiiiiiiie e [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......ooovee | 3,362.000.......... 169,530 ....... XXX
88339P101 . | THEREALREALORD ..........oooiiiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 7,685.000]............ 24979|....... XXX o |
88554D205 .| 3D SYSTEMS ORD .....oooviiiiiiiiice e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 3,055.000|............ 32,626 ....... XXX |
88579Y101 . [BMORD ...t L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 7,850.000]........ 1,014,322 ....... XXX
887389104 . [ TIMKEN ORD .........ooiiiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 570.000(............ 30,199 ....... XXX o |
88830M102 .| TITAN INTERNATIONAL ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 75.000(............. 1,358 ....... XXX
888787108 . [TOASTCLAORD .....ooviiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 585.000............. 8,189 |....... XXX |
89214P109 . [ TOWNE BANKORD ... ..oiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 4,855.000(.......... 143,140 ....... XXX
892356106 . | TRACTOR SUPPLY ORD .......oiviiiiiiiiiee e[ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | 735.000(.......... 143,128 ....... XXX
893641100 . | TRANSDIGM GROUP ORD ........oovviiiiiiiiiieeeee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 169.000.......... 105,522 ....... XXX |
89377M109 .| TRANSMEDICS GROUP ORD ..........cooviiiiiiiiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,095.000............ 32,879 ....... XXX
894004107 . | TRANSUNION ORD ... [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......ooovvvii | v, 803.000(............ 68,442 ....... XXX o |
89417E109 . | TRAVELERS COMPANIES ORD ..........coooviiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,055.000(.......... 189,034 ....... XXX
89422G107 .| TRAVERE THERAPEUTICS ORD .........oooviiiiiiiiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,515.000|............ 59,1481 ....... XXX
894557109 . | TREACE MEDICAL CONCEPTS ORD ........oivviiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v, 560.000............. 9,333|....... XXX o |
89610F101 . [ TRICIDAORD ..ottt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,015.000(............ 10,255(....... XXX
896239100 . [ TRIMBLEORD .........cooviiiiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooevvvin | v 626.000(............ 36,1131 ....... XXX o |
896522109 . | TRINITY INDUSTRIES ORD .......ovviiiiiiiiiieieiee e [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, .......cooovveii| v 11,595.000.......... 287,946 |....... XXX
896818101 . | TRIUMPH GROUP ORD ..........cooviiiieiiiiieieeeeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,235.000(............ 18,893 |....... XXX o |
896945201 . | TRIPADVISORORD .......iiviiiiiieeee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvivi | v 225.000(............. 4235(....... XXX o |
898202106 . | TRUPANION ORD .......coviiiiiiii e[ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,174.000(............ 78,6431 ....... XXX
89832Q109 .| TRUIST FINANCIAL ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvvi|vvnnnns 26,145.000]........ 1,271,735 ....... XXX o |
89854H102 .| TTEC HOLDINGS ORD ........iviiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 415.000............ 28,089]....... XXX
900417108 . | TURNING POINT THERAPEUTICS ORD ..........ooiviiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,115.000|............ 747091 ....... XXX o |
90089L108 . | TUSIMPLE HOLDINGS CLAORD ......ooviiiiiiiiiiiiiiiiiiiiiiii [ .. 07/05/2022 .. [NATIONAL FINLSVCSCORP, ... | 3,280.000]............ 26,053]....... XXX oo e




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10

NAIC Designation,

Paid for Accrued | NAIC Designation

CusIP Name of Number of Interest and Modifier and SVO

Identification Description Foreign | Date Acquired Vendor Shares of Stock Actual Cost Par Value Dividends Administrative Symbol

901384107 . [ 2SEVENTYBIOORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 575.000............. 7,083(....... XXX |
90138F102 . [ TWILIOCLAORD ......ooviiii e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovven | 5,870.000]........ 1,211,101(....... XXX |
90138Q108 .| 23ANDME HOLDING CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooove | 3,310.000|............. 9,410....... XXX
90184D100 . | TWIST BIOSCIENCE ORD ........oviviiiiiiieiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,905.000].......... 133,318 ....... XXX |
90184L102 . [ TWITTERORD .......ooiiiiiioii e [ .. 03/25/2022 .. |NATIONAL FINL SVCS CORP, ........ooooviv| v 11,230.000.......... 4335121 ....... XXX |
90187B408 . | TWO HARBORS INVESTMENT REITORD ........coovvviiiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 8,515.000|............ 45503 ]....... XXX |
902104108 . [IVIORD .....iviiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovven | 2,795.000].......... 174,909 ....... XXX |
902144101 . [2UORD .....oiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooovve | 2,940.000|............ 28,630]....... XXX
902653104 . [UDRREITORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 855.000............ 39,166 | ....... XXX |
90278Q108 .| UFP INDUSTRIES ORD ........ooviiiiiiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 1,190.000............ 91,872 ....... XXX |
902973304 . [USBANCORP ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 19,845.0001........ 1,052,204 |....... XXX |
903002103 . | UMH PROPERTIESREITORD ........oovviiiiiiieiiiieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 3,845.000|............ 76,0101 ....... XXX o |
90337L108 . | US PHYSICAL THERAPY ORD .........ccoviiiiiiiaieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 280.000(............ 31,743 ... XXX |
90346E103 . | US SILICAHOLDINGS ORD .......uovviiiiieie e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,581.000............ 27,808]....... XXX o |
903537100 . [UBER TECHNOLOGIES ORD .........ooviiiiiiiiiieiieiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooover | 1,829.000............ 43.844)....... XXX o |
90353W103 [UBIQUITIORD .......ooviiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 70.000............ 17,290 ....... XXX |
90364P105 . [UIPATHCLAORD ......oooiiiiiiiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 3,355.000|............ 68,938]....... XXX |
90385V107 . | ULTRA CLEAN HOLDINGS ORD ........iviiieiiieiieiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 225.000(............. 7,536 |....... XXX |
90400D108 . | ULTRAGENYX PHARMACEUTICALORD ..........ccoviiiiiiiiiei [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooveen | 1,780.000(.......... 122,455|....... XXX |
(>} 904214103 . [UMPQUAHOLDINGS ORD ..........oovviiiiiiieiiie [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 9,405.000].......... 189,587 ....... XXX
g 907818108 . [UNION PACIFIC ORD .........iiiiiiiiiiiiei e [ .. 03/31/2022 .. |INSTINET ..o 4,947.0001........ 1,362,548 | ....... XXX |
S 90984P303 . | UNITED COMMUNITY BANKSORD .........cooviiiiiiiiiiieei [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ocovven | 7,970.000].......... 250,992 ....... XXX |
() 909907107 . | UNITED BANKSHARES ORD ..........iiviiiiiieiieeiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 31,870.000{........ 1,197,334 (... XXX
~ 910047109 . | UNITED AIRLINES HOLDINGS ORD ........ooviiiiiiiiiieieieie [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......cooovvvin | v 578.000(............ 25873]....... XXX o |
911163103 . | UNITED NATURALFOODS ORD ........ovivoiiieieiieiieiiee [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovevvvi | v, 681.000............ 29,826 ....... XXX |
911312106 . | UNITED PARCEL SERVICECLBORD ..........ooovvviiiiieiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 5,115.000.......... 939,757 |....... XXX
91325V108 . [UNITIGROUP ORD .........civiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvii | vvnnnns 10,545.000.......... 119,351 ....... XXX o |
913320101 . |UNITY SOFTWARE ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 2,875.000].......... 117,565|....... XXX
913456109 . [UNIVERSALORD ..ot [ .. 07/05/2022 .. |Various ...............cooeviiiiiiiii [ 8,045.000.......... 488,839 ....... XXX o |
91359E105 . [UNVLHEALTHRTY REITORD .........oooiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 50.000(............. 2,684 |....... XXX
91529Y106 . [UNUM ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 5,135.000].......... 163,972 ....... XXX o |
91680M107 .| UPSTART HOLDINGS ORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 979.000(............ 36,410 ....... XXX |
91688F104 . [UPWORK ORD ... ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 3,855.000|............ 72,6811 ....... XXX
916896103 . [URANIUMENERGY ORD ........oooiiiiiiiiiiieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 7,965.000|............ 30,662 ....... XXX o |
917047102 . |URBAN OUTFITTERS ORD ........oovviiiiiieiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 345.000(............. 7,300....... XXX
91704F104 . | URBAN EDGE PROPERTIESORD ..........ccviviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 3,490.000|............ 65,797 ....... XXX |
918090101 . [UTZBRANDS CLAORD .........oooviiiiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 35.000............... 4871 ....... XXX
918224103 . | VBIVACCINES ORD ........oiviiieiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,245.000(............. 1,139 ... XXX
91879Q109 .| VAILRESORTS ORD ......covviiiiiiiieiieieee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovovie | e 95.000............ 21,268 ....... XXX |
91913Y100 . | VALERO ENERGY ORD .......oiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 582.000(............ 62,289....... XXX
919794107 . | VALLEY NATIONAL ORD .......ooiviiiiiiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii| v 72,105.000.......... 916,592 ....... XXX o |
922280102 . | VARONIS SYSTEMS ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 6,040.000].......... 199,495 ....... XXX
922417100 . | VEECO INSTRUMENTS ORD ........oiiviiiiiiieieiee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 70.000(............. 1,500 ....... XXX
92243A200 . | VAXART ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 7,555.000|............ 27973|....... XXX o |
92243G108 .| VAXCYTEORD .....oiiiiiiii e .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,675.000(............ 40,1881 ....... XXX
922475108 . [VEEVASYSTEMS ORD .........ooovviiiiiiiiiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 301.000............ 58,332 ....... XXX o |
92259F101 . | VELODYNE LIDAR ORD ........iiviiiiiiiiiee e[ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,165.000 | ............. 1,981....... XXX
92276F100 . [VENTASREITORD .........oiiiiiiiiiii e [ .. 07/05/2022 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,075.000............ 55,675|....... XXX o |
92337F107 . |[VERACYTE ORD .......ooiiiiiiiieiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 5,350.000|............ 94,882]....... XXX o |
92337R101 .| VERA THERAPEUTICS CLAORD ........oooviiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | v 60.000(............... 878|....... XXX
92343V104 . | VERIZON COMMUNICATIONS ORD .......covviiiiiiieiiiiieiiee [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvvi | vvnnnn 27,650.000........ 1,470,054 | ....... XXX o |
923454102 . [VERITIVORD ..ot .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 53.000(............. 8224 |....... XXX
923464108 . [VERICEL ORD .......iiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 1,695.000(............ 45757 |....... XXX o |
92347M100 .| VERITONE ORD .....ouiiiiiiiei e[ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 2,945.000]............ 23,077]....... XXX oo e
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92511U102 .| VERRAMOBILITY CLAORD ......oooviiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 270.000............. 4295(....... XXX |
92532F100 . | VERTEX PHARMACEUTICALS ORD .........oiiiiiiiiiiii [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ooovvvin | v 527.000.......... 141,378 ....... XXX |
92536C103 .| VERUORD .. ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,580.000(............ 20,288]....... XXX
92537N108 .| VERTIVHOLDINGS CLAORD .........oiiiiiiiiiiie e [ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 3,330.000|............ 33,388 ....... XXX |
92539P101 . | VERVE THERAPEUTICS ORD ........oovviiiiiiiiieiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,980.000|............ 45,186 ....... XXX |
92556H206 . | PARAMOUNT GLOBAL CLBORD .......ivviiiiieiiieiecee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovve | 1,210.000|............ 30,4841 ....... XXX |
92556V106 . [ VIATRISORD ..ot [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvii|vvnnnes 22,945.000].......... 244284 |....... XXX |
925652109 . [ VICIPPTYS ORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovini| v 14,320.000|.......... 426,658 | ....... XXX
925815102 . [VICOR ORD ... ..oviiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 350.000(............ 23,593]....... XXX |
92672L107 . [ VIEWRAY ORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 9,215.000|............ 27,101 ... XXX |
92719V100 . [VIMEO ORD ...ttt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 8,205.000|............ 55,3431 ....... XXX |
927330100 . [ VINCO VENTURES ORD .........ccovvviiiiiiiiiiiiiieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coovvee | 3,420.000|............. 3977 (... XXX o |
92764N102 .| VIR BIOTECHNOLOGY ORD ........ivviiiiiiieieieee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,015.000|............ 52,668 |....... XXX |
92766K106 . | VIRGIN GALACTIC HOLDINGS CLAORD ........cooovviiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........c.ocoovvi|vvnnnns 11,800.000(............ 93,759 ....... XXX o |
92826C839 .| VISACLAORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovvee | 3,493.000].......... 714,191 ... XXX o |
928298108 . | VISHAY INTERTECH ORD .........oooiiiiiiieiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovvein| v 17,210.000|.......... 353,082]....... XXX |
928377100 . [ VISTAOUTDOOR ORD .........viviiiiiiiiieieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 380.000(............ 14,803 (....... XXX |
92839U206 . | VISTEON ORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 240.000(............ 26,972 ....... XXX |
928542109 . | VIVINT SMARTHOME CLAORD .......oiiiiiiieee [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccovven | 1,395.000 | ............. 8,331|....... XXX |
(>} 92854T100 . [ VIVID SEATSCLAORD ......oooiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi |, 705.000(............. 5628|....... XXX
g 928563402 . [ VMWARE CLAORD ..ot [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovvi | 1,090.000.......... 142,204 ....... XXX |
S 929089100 . | VOYAFINANCIALORD .........ooiviiiiiiiieeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v, 270.000(............ 16,029....... XXX |
() 92921W300 [VUZIXORD ......viiiiiiiii e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,475.000|............ 15813 |....... XXX
R 92922P106 . |[WAND TOFFSHORE ORD ........ooviiiiiiiiieee e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coovven | 2,037.000|............ 15,624 |....... XXX o |
929236107 . [WD-40 ORD ..ot .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvii | v, 545.000(.......... 102,575]....... XXX |
929328102 . [WSFS FINANCIAL ORD ......cooviiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,285.000(............ 549761 ....... XXX
929566107 . | WABASHNATLORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,565.000............ 24,0271 ....... XXX o |
931142103 . [WALMART ORD ..ottt [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,300.000(.......... 161,535]....... XXX
93148P102 . | WALKER & DUNLOP ORD ..........oovvviiiiiieiiiieieeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 825.000(............ 86,010 ....... XXX o |
93403J106 . | WARBY PARKER CLAORD .......ooovviiiiiiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 780.000............. 8,897|....... XXX
934423104 . | WARNER BROS. DISCOVERY SRSAORD ........covivviiiiiiiii [ . 04/11/2022 .. | Various ...........ccooveiiiiii | 23187.744|.......... 571,189 |....... XXX o |
938824109 . | WASHINGTON FEDERAL ORD ........ooviiiieiiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovivi | v 185.000|............. 5673|....... XXX |
939653101 . [WASHINGTON REITORD .......oiiiiiiiiiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 8,320.000.......... 202,118 ....... XXX
940610108 . | WASHINGTON TRUST BANCORP ORD ........ooovvviiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ooovven | 5,505.000].......... 276,150 ....... XXX o |
94106L109 . | WASTE MANAGEMENT ORD .........oooviiiiiiie [ .. 09/01/2022 .. |UBS SECURITIESLLC ..........cooovviiiii | 770.000(.......... 130,132 ....... XXX
94188P101 . | WATERSTONE FINANCIAL ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 8,928.000].......... 154,080 ....... XXX |
94419L101 . [WAYFAIRCLAORD ........oiiiiiiii e L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,355.000(.......... 148,798 | ....... XXX
94770D102 .|WEBER CLAORD ...ttt L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,305.000(............ 10,069 ....... XXX
947890109 . | WEBSTER FINANCIAL ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 4,785.000(.......... 204,799 ....... XXX |
948849104 . |WEISMARKETS ORD .........iiviiiiiiiiiieeiee e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o | 250.000(............ 18,381(....... XXX
949090104 . [WELBILT ORD .......iiiiiiiii e [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........ccovven | 2,100.000|............ 49,634|....... XXX o |
949746101 . |[WELLS FARGO ORD ........ooviiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oocvvini| v 13,687.000.......... 546,868 |....... XXX
950755108 . | WERNER ENTERPRISES ORD ........coovviiiiiiiiiiieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,180.000].......... 129,337 ....... XXX
950810101 . [WESBANCO ORD ........oiiviiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovvi| v 22,165.000.......... 755,237 ....... XXX o |
95082P105 . [WESCO INTLORD ..ot [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviein |, 216.000............ 29,320 ....... XXX
955306105 . |[WEST PHARM SVC ORD ........ooviiiiiiiiiiieii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oovvivi | v 115.000|............ 35199 ....... XXX o |
957090103 . | WESTAMERICA BANCORPORATION ORD .......ooovviiiieiiiee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,555.000.......... 143,650 ....... XXX
958102105 . |[WESTERN DIGITALORD ........ooiviiiiiiiiiieieeeeee [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........oooovvni | v, 502.000(............ 29,981....... XXX o |
959802109 . [WESTERN UNION ORD ........ooiiiiiiioiii e [ .. 01/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovii| v 68,110.000........ 1,284,180 ....... XXX o |
96145D105 .| WESTROCK ORD .......oovviitiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovee | 2,280.000............ 90,6171 ....... XXX
96209A104 . |WEWORK CLAORD ........oiiiiiiiiiee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........cooover | 1,445.000(............. 7,502(....... XXX o |
962166104 . | WEYERHAEUSER REIT ... [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,300.000(............ 51,835 ....... XXX
963320106 . | WHIRLPOOL ORD ...\ [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v, 560.000(............ 90,012 ....... XXX o |
966387508 . | WHITING PETROLEUMORD ..o [ .. 05/31/2022 .. [NATIONAL FINLSVCSCORP, ... |, 1,185.000(.......... 105,601 ....... XXX oo e
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969904101 . | WILLIAMS SONOMA ORD .........oviiiiiiiiiiieiiie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 2,005.000].......... 247196 |....... XXX |
971378104 . | WILLSCOT MOBILE MINIHOLDIN CLAORD .......ooovviiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovver | 6,530.000].......... 234,060 ....... XXX |
974155103 . [WINGSTOP ORD .........oiviiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 950.000............ 75490 ....... XXX
977852102 . |[WOLFSPEED ORD ..........iiiiiiiiiiecii e[ .. 06/17/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 813.000............ 57,375 ....... XXX |
978097103 . | WOLVERINE WORLD WIDE ORD ........oivviiiiiiiiiieieeeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......cooovivi | v 310.000(............. 6,559....... XXX |
98138H101 .| WORKDAY CLAORD ........oiiiiiiiiiiiiie e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | 146.000|............ 23,051 ....... XXX |
981384206 . | WORKHORSE GROUP ORD ..........iiiiiiiiiiieieieieie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvi| v 10,825.000(............ 33,223 ....... XXX |
98139A105 . [WORKIVA CLAORD ........oiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooove | 1,795.000(.......... 130,953 ....... XXX
981475106 . | WORLD FUEL SERVICES ORD .........ccovviiiiiieiiiiiiiie [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 180.000|............. 449 |....... XXX |
981811102 . | WORTHINGTON INDS ORD .......ooviiiiiiiieieieceeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccooven | 4,420.000.......... 207,186 |....... XXX |
98262P101 . | WW INTERNATIONAL ORD ........oiiiiiiiieie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 435.000(............. 3,074 (... XXX |
983134107 . [WYNNRESORTS ORD ...t [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,211.000(............ 7,716 ....... XXX o |
98379L100 . [ XPEL ORD ...\ttt [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 715.000............ 36,858 | ....... XXX |
98389B100 . | XCELENERGY ORD ...........oiiieiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 7,145.000.......... 540,0301....... XXX o |
984017103 . | XENIAHOTELS AND RESORTS REITORD ........oovviiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 3,430.000|............ 63,226 ....... XXX o |
98423F109 . [ XOMETRY CLAORD ... ...t L .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,390.000(............ 47,204 ....... XXX |
984241109 . | Y MABS THERAPEUTICS ORD .......oviviiiieiiieeee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovee | 1,875.000............ 23412]....... XXX |
985817105 . [ YELP ORD ...t L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,160.000|............ 341981 ....... XXX |
98585N106 . | YEXT ORD .....oviiiiiiei e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvi | v 480.000(............. 2450....... XXX |
(>} 988498101 . [YUMBRANDS ORD .........oiiiiiiiiiiiiiiee e [ .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvii | v, 577.000............ 68,884 |....... XXX
g 98850P109 . [ YUM CHINA ORD ..ottt ... C...[.. 06/06/2022 .. INATIONAL FINLSVCSCORP, .................|.oeeenn. 1,755.000 | ............ 79,757 ....... XXX |
S 989364101 . [ ZENDESK ORD ... ...oiiiiii e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 163.000|............ 13,263 |....... XXX |
) 98943L107 . | ZENTALIS PHARMACEUTICALS ORD ........oivviiieii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,730.000 | ............ 41,715|....... XXX
© 98954M101 .| ZILLOW GROUP CLAORD ........ooiviiiieiiiiieieeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 480.000(............ 16,897 |....... XXX o |
98954M200 .| ZILLOW GROUP CLC ORD .......ovviiiiiiiieeceee e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,601.000(............ 57,756 | ....... XXX |
98956A105 . | ZETA GLOBAL HOLDINGS CLAORD ........ooivviiiiiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,725.000 | ............. 7,906]....... XXX
98956P102 . | ZIMMER BIOMET HOLDINGS ORD ........covviiieiiiiieieeieees [ .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, .......cooovvvin | v 256.000(............ 30,632 ....... XXX o |
98978V103 . | ZOETISCLAORD ....ooiiiiii e L .. 06/06/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvveii |, 695.000(.......... 118,854 |....... XXX
98980B103 . | ZIPRECRUITER CLAORD .........cooviiiiiiiiiiiiieie [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,915.000............ 30,933 ....... XXX o |
98980F104 . | ZOOMINFO TECHNOLOGIES ORD .........ivviiieiiiiiiiei [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,355.000|............ 86,506 | ....... XXX
98980G102 .| ZSCALER ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 675.000(.......... 103,733 ....... XXX o |
98980L101 . | ZOOM VIDEO COMMUNICATIONS CLAORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,976.000(.......... 231,001 ....... XXX |
989817101 . [ZUMIEZ ORD .........oiiviiiiieie e L .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | i, 5.000(............... 163]....... XXX
98983L108 . | ZURN WATER SOLUTIONS ORD .........ooovviiiiiiiiiieieee [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........cooovvee | 2,110.000|............ 60,8171 ....... XXX o |
98983V106 . | ZUORA CLAORD ....ovviiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovve | 5,090.000|............ 51,6711 ....... XXX
98986M103 .| ZYNEX ORD ......oooiiiiiiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 730.000............. 5401|....... XXX |
GO08AWT0T [ADIENT ORD ...t ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, .................|oeeenn. 3,835.000.......... 136,486 ....... XXX
GO01767105 .| ALKERMES ORD ..ottt ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, ..............coo|oeennn. 2,455.000|............ 73112 ... XXX
G0250X107 [AMCOR ORD ...\ ... C...[.. 07/052022 .. [NATIONAL FINL SVCS CORP, ..........c..coei | e 50,860.000.......... 611,607 |....... XXX |
502602103 .| AMDOCS ORD ... ..oviiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,280.000].......... 284,654 |....... XXX
GO37AX101 [ AMBARELLAORD ...t [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,580.000(.......... 134,652 ....... XXX o |
G06242104 .| ATLASSIAN CLAORD ..ot ... C...[.. 07/05/2022 .. [NATIONAL FINL SVCS CORP, ...........c.cooi|vevvn. 385.000(............ 70,804 | ....... XXX
G11196105 .| BIOHAVEN PHARMACEUTICAL HOLDINGORD ..........ooovviiiiii [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,925.000(.......... 276517 ... XXX
G1151C101 [ACCENTURE CLAORD .....ootiiiii e ... C...[.. 05/31/2022 .. INATIONAL FINLSVCS CORP, ..............coo|eeennn. 2,510.000].......... 751,961 |....... XXX o |
G16962105 .| BUNGE ORD ........ooviiiiiiiiei e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,475.000.......... 301,015(....... XXX
G21810109 .| CLARIVATE ORD ......oiiiiiii e .. C .. 06/06/2022 .. | NATIONAL FINL SVCS CORP, ........coooovee | 4,429.000(............ 66,118]....... XXX o |
625457105 .| CREDO TECHNOLOGY GROUP HOLDINGORD ..........ccooiviii, .. C .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 10.000(........c.onee 102]....... XXX
G2717B108 | CUSHMAN AND WAKEFIELD ORD .........cooiiiiiiiiie ... C...[.. 06/06/2022 .. [NATIONAL FINL SVCS CORP, ..........cccoei|vevvnnnnn. 598.000(............ 10,686 ....... XXX o |
G29183103 .| EATON ORD ..ot ... C...[.. 07/05/2022 .. INATIONAL FINLSVCS CORP, ..............co.|eeennn. 2,670.000].......... 338,221 1....... XXX o |
G3198U102 [ESSENT GROUP ORD .....oovviiiiiii e ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, ..............co.|oeeenn. 2,550.000].......... 108,889 ....... XXX
G3223R108 |EVERESTRE GROUP ORD ........oiiiiiiiiiiiiiiii e .. C .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 805.000.......... 223,326 |....... XXX o |
G3323L100 .| FABRINET ORD ..ottt ... C...[.. 05/31/2022 .. [NATIONAL FINL SVCS CORP, ..........ccoei|vevin. 425.000............ 36,951 ....... XXX
(639387108 .| GLOBALFOUNDRIES ORD .........oiviviiiieiiiiieieeeeee [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ..o | e 95.000(............. 3854|....... XXX o |
G4388N106 |HELEN OF TROY ORD ...\ttt ... C...|.. 05/31/2022 .. INATIONAL FINLSVCSCORP, ..o |iaiiiinni.. 5000 ... 99]....... XXX oo e
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G4474Y214 | JANUS HENDERSON GROUP ORD .......viviiiei e ... C...|.. 07/05/2022 .. [NATIONAL FINL SVCS CORP, .............cooi | e 29,265.000.......... 956,375|....... XXX |
(G46188101 .| HORIZON THERAPEUTICS PUBLICORD ..........cviviiiiii ... C...[.. 06/06/2022 .. [NATIONAL FINLSVCSCORP, ..............co.|.veeenn. 1,455.000.......... 151,402 ....... XXX |
G4863A108 |INTERNATIONAL GAME TECHNOLOGY ORD ..o, ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, .................|.oeeenn. 3,010.000|............ 64,397 |....... XXX
48833118 .| WEATHERFORD INTERNATIONAL ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | i, 770.000............ 14,686 |....... XXX |
G491BT108 [INVESCO ORD .....ovviiiiieiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ocoovvii|vvnnnes 35,790.000.......... 685,457 |....... XXX |
51502105 .| JOHNSON CONTROLS INTERNATIONALORD ..o, ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, ...............o.|veeenn. 3,830.000].......... 209,593 |....... XXX |
G5494J103 . [LINDE ORD .....0uiiii e ... C...[.. 09/01/2022 .. [INATIONAL FINLSVCS CORP, ..............coo|eeennn. 3,140.000].......... 852,688 |....... XXX |
G5509L101 .| LIVANOVA ORD ...t ... C...[.. 06/06/2022 .. INATIONAL FINLSVCSCORP, .................|.oeeenn. 1,128.000............ 76,6741 ....... XXX
659665102 .| MEIRAGTX HOLDINGS ORD .......ovviiiiiiie e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v, 280.000(............. 2,350 ....... XXX |
GBO9SLT09 [ APTIV ORD ...\t ... C...[.. 06/06/2022 .. [NATIONAL FINLSVCSCORP, ..............co.|oeennn. 2,873.000].......... 310,702 ....... XXX |
G6331P104 | ALPHA AND OMEGA SEMICONDUCTORORD ..........oovvviiiiiiiii [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,160.000 | ............ 51,628 | ....... XXX |
G6359F137 .| NABORS INDUSTRIES ORD ... ... C...[.. 07/05/2022 .. [NATIONAL FINL SVCS CORP, ..........cccoei|vevnnnnnn. 156.000|............ 23,849|....... XXX o |
G6674U108 [ NOVOCURE ORD ...\t ... C...[.. 09/22/2022 .. [NATIONAL FINL SVCS CORP, ..........ccooii|vevin. 943.000(............ 73,155 ....... XXX |
G67145105 .| HIMS & HERS HEALTH, INC. ... [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,725.000 | ............. 8,768 |....... XXX o |
G72800108 .| PROTHENAORD ..ottt ... C...[.. 05/31/2022 .. INATIONAL FINLSVCS CORP, ............c.coo|eeennn. 1,400.000(............ 38,233 ....... XXX o |
G7S00T104 [PENTAIRORD ...t .. C .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,099.000].......... 104,568 | ....... XXX |
G81276100 .| SIGNET JEWELERS ORD ..ot ... C...[.. 05/31/2022 .. INATIONAL FINLSVCS CORP, ..............coo|eeennn. 1,800.000.......... 107,086 ....... XXX |
685158106 .| STONECO CLA ORD .....ivviitiiei e ... C...[.. 07/05/2022 .. INATIONAL FINLSVCS CORP, ...............o.|oeeenn. 6,270.000|............ 51,5371 ....... XXX |
G8766E109 | TEXTAINER GROUP HOLDING ORD ........oovviiiiiieiiei e ... C...[.. 05/31/2022 .. INATIONAL FINLSVCS CORP, ..............coo|veennn. 8,730.000].......... 283424 (... XXX |
(>} G8807B106 | THERAVANCE BIOPHARMA ORD .........coooiiiiiiiie .. C .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,970.000|............ 26,086 ....... XXX
g G9078F107 .| TRITON INTERNATIONAL ORD ..o ... C...|..05/31/2022 .. [NATIONAL FINL SVCSCORP, .............coei | eennn. 11,610.000.......... 740,867 |....... XXX |
S G9087Q102 | TRONOXHOLDINGS ORD ........oiviiiiiiiiiiieieiieee [ .. 05/31/2022 .. |NATIONAL FINLSVCS CORP, ........ccovven | 2,590.000|............ 47,112 ... XXX |
w G9460G101 [VALARIS ORD ...\t ... C...[.. 07/05/2022 .. INATIONAL FINLSVCSCORP, ...............o.|oeeenn. 1,115.000 | ............ 45,083]....... XXX
o (596629103 .| WILLIS TOWERS WATSON ORD .......oooiiiiiiiiiiieece .. C .. 09/01/2022 .. |NATIONAL FINL SVCS CORP, .......oovvivin | v 750.000.......... 156,620 ....... XXX o |
G97822103 .| PERRIGO ORD ..ottt ... C...[.. 07/05/2022 .. [NATIONAL FINL SVCS CORP, ...........ccooi|vevvnn. 585.000............ 23,867|....... XXX |
H1467J104 .| CHUBB ORD .........iitiiiii i ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, ...............o.|oeennn. 2,835.000.......... 600,491 1....... XXX
H2906T109 .| GARMIN ORD ... oottt .. C .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 690.000(............ 72,6431 ....... XXX o |
144385109 . | GLOBANT ORD ......uiiiiiit e .. C .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oovvvii | e 85.000............ 16,206 |....... XXX
186817102 . | SPOTIFY TECHNOLOGY ORD ......oiviiiiii e ... C...[.. 07/05/2022 .. [NATIONAL FINL SVCS CORP, ..........cccoei|vevnnnnnn. 617.000............ 64,090]....... XXX o |
M6191J100 .| JFROG ORD ..o [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,295.000|............ 42,753 ....... XXX
M98068105 .| WIX.COM ORD ..ottt ... C...[.. 07/05/2022 .. [NATIONAL FINL SVCS CORP, ..........cccooi|vevvnnnnn. 340.000(............ 23545|....... XXX o |
N14506104 .| ELASTIC ORD .......cooiiiiiiiiiiiie e [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 505.000(............ 31,734 ....... XXX |
N3144W105 | EXPRO GROUP HOLDINGS ORD ..o ... C...[..05/31/2022 .. IMORGAN STANLEY CO ........ccoovviiiiii [, 20.000|........cceon 274|....... XXX
N6596X109 .| NXP SEMICONDUCTORS ORD .......ovviiiiiieiic e ... C...[.. 05/31/2022 .. INATIONAL FINLSVCS CORP, ..............coo|eeennn. 3,695.000].......... 722,846 |....... XXX o |
P73684113 .| ONESPAWORLD HOLDINGS ORD ..........ccooviiiiiiiiiiiiiiiee ... C...[.. 05/31/2022 .. INATIONAL FINLSVCSCORP, ...............o.|veeenn. 2,900.000............ 27,358 ....... XXX
V77807103 .| ROYAL CARIBBEAN GROUP ORD .........ooiiiiiiiiiiiiiieee [ .. 03/25/2022 .. |NATIONAL FINLSVCS CORP, ........ooovven | 3,215.000].......... 247,393 |....... XXX |
Y1771G102 [ COSTAMARE ORD ... ..ot ... C...|..05/31/2022 .. [NATIONAL FINL SVCSCORP, .............cooi | veennn. 16,880.000.......... 239,880 ....... XXX
Y2106R110 .[DORIANLPG ORD .........ccovviiiiiiiiiiii e [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ..o |, 190.000 | ............. 3,248|....... XXX
Y2187A143 .| EAGLE BULK SHIPPING ORD ........cooiiiiiiii e [ .. 07/05/2022 .. |Various ............ccccooeviieiiiiii [ 4,185.000(.......... 266,113 |....... XXX |
Y2685T131 .| GENCO SHIPPING TRADING ORD ..o [ .. 07/05/2022 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 19,335.000.......... 398,707 |....... XXX
Y41053102 . [ INTERNATIONAL SEAWAYS ORD .......oviviiiiiiiei [ .. 05/31/2022 .. |NATIONAL FINL SVCS CORP, ........oooveen | 1,295.000............ 31,310 ... XXX o |
Y7388L103 . [ SAFE BULKERS ORD ... .00t ... C...|..0531/2022 .. INATIONAL FINL SVCSCORP, .........coovviii e 26,030.000|.......... 123,523 ....... XXX oo i
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded ... XXX ..o | 262,520,506 | ....... XXX oo XXX ...
5989999997 Subtotal - ComMMON StOCKS - Part 3 ... ... i e et e e e e | XXX | 262,520,506 | ....... XXX o i | XXX ..
5989999998 Summary Item from Part 5 for Common Stocks (N/A to Quarterly) ....... ... XXX .o XXX oo XXX XXX .o XXX ...
5989999999 SUBLOtal - COMMON SHOCKS . ... ...ttt ettt et et e e e | XXX | 262,520,506 | ....... XXX o i | XXX
5999999999 Subtotal - Preferred and COMMON SOCKS ... ... ...ttt et e et e | XXX | 262,569,275 ....... XXX o i | XXX ..
6009999999 Total - Bonds, Preferred and COMMON SOCKS ... .. ...\ttt ettt | XXX | 395,308,872 ....... XXX oo e, 622,59 |........ XXX ..
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Bonds - U.S. Governments
912828G87 . | UNITED STATES TREASURY ..... 01/01/2022 | Maturity @ 100.00 .......... XXX e e e e 12/31/2021 | .... 1A ...
912828SV3 . | UNITED STATES TREASURY ..... 05/15/2022 | Maturity @ 100.00 ... Lo XXX L]0 125,000 | . . 125000 |....... 127,715 . . 125076 | ... L...... 125000 .... 05/15/2022 |.... 1A ...
0109999999 Subtotal - Bonds - U.S. GOVEIMMENLS ... ... ...\t XXX [ 125,000 [ ....... 125,000 [ ....... 127,715] ....... 125076 [ ..o [ (M1O) ] 10 ] [P T P T e 3750 .. XXX . . XXX ...
Bonds - All Other Governments
M6417JAB4 . | KUWAIT, STATE OF
(GOVERNMENT) ................ D [03/20/2022 | Maturity @ 100.00 .......... Lo XXX ..o ].... 2,100,000 ... 2,100,000 |...... 2,136,750 | ...... 2103540 ............ ... (8540) | ... (8B40) | L ] 2,100,000 | ... 28,875 | 03/20/2022 | .. 1EFE ..
0309999999 Subtotal - Bonds - All Other Governments . ..................ccooiiiinnnn. . XXX ... . 2,100,000 | ...... 2,100,000 | ...... 2,136,750 | ...... 2103540 ... . (8540) | L. (BB40) | 200,000 | ... 28875|.. XXX. . XXX
Bonds - U.S. States, Territories and Possessions
5741925C0 .| MARYLAND ST ................. ... |03/01/2022 | Maturity @ 100.00 .......... ... XXX...|.... 1,000,000 1,000,000 | ...... 1,001,840 1,000,034 | ..o e B [ e B 1,000,000 21,500 | 03/01/2022 |.. 1.AFE ..
574193KZ0 ..| MARYLAND ST ... 07/27/2022 | Call @ 100.00 .. .. cod XXX 440,000 | . . 440,000 | ....... 441455] . C440,205 o e (205) [ e (205) [ 440,000 | ... . 13,200 [ 08/01/2028 |.. 1.AFE ..
880541QS9 . | TENNESSEEST ................ ... | 08/01/2022 | Maturity @ 100.00 . L XXX 350,000 | . . 350,000 | ....... 350,000 |. 350,000 [ .. e [ 350,000 | ... . 11,823 | 08/01/2022 | .. 1.AFE ..
0509999999 Subtotal - Bonds - U.S. States, Territories and Possessions ................... Lo XXX . 1,790,000 | .. 1,790,000 | ...... 1,793,295 | .. 1790240 | ... (2400 | (240) 1,790,000 | .... . 46,523 | .. XXX . . XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
021087ST9 . .| ALPINE UTAHSCHDIST ......... ... |03/10/2022 | Call @ 100.00 ............. XXX 250,000 250,000 252,880 250150 | ... | (1B0) | (180 250,000 3,750 | 03/15/2027 |.. 1.AFE ..
283734RA1 . [ELPASOTEX ............ . 08/10/2022 | Call @ 100.00 .. e XXX 375,000 | . . 375,000 [ ....... 389,381 . ST @) [ @) [ 375,000 | ... . 15,000 | 08/15/2028 |.. 1.CFE ..
39602848 .. | GREENVILLE CNTY S C ... | 04/01/2022 | Maturity @ 100.00 .......... cod XXX 750,000 750,000 750,000 750,000 | .o | e [ | [ 750,000 8,438 | 04/01/2022 |.. 1.AFE ..
414834LP4 . .| HARRISBURG S D INDPT SCH DIST
NOAT2 .., ... |0112/2022| Call @ 100.00 ............. cod XXX 340,000 340,000 346,883 340,070 | .o | e (TO) [ e (PO e 340,000 5,100 | 07/15/2025 |.. 1.CFE ..
5176964N7 ..| LAS VEGASNEV ... 06/01/2022 | Maturity @ 100.00 . e XXX ] 750,000 . 750,000 | ....... 750,000 | . S 750,000 [ e [ e [ 750,000 . 10,125 | 06/01/2022 | .. 1.CFE ..
616142FX8 .| MOORHEAD MINN . 01/27/2022 | Call @ 100.00 .. cod XXX 205,000 . 205,000 | ....... 203,048 . L204,924 [ e TB [ e TB [ 205,000 .. 3,075 | 02/01/2027 |.. 1.DFE ..
718814P42 . .| PHOENIXARIZ ....... 07/29/2022 | Unknown ....... XXX 231,135 . 225000 |....... 238,867 |. 231973 | e (838) [ e (838) e 231,135 . 9,700 | 07/01/2026 | .. 1BFE ..
866407H93 . .| SUMNER CNTY TENN 01/12/2022 | Call @ 100.00 .. e XXX 250,000 . 250,000 |....... 253,591 . 2250035 | ... e (BB) e [ (BB) e e 250,000 .. 917 12/01/2023 | .. 1BFE ..
8827223F6 .| TEXASST ..o 08/10/2022 | Call @ 100.00 ............. XXX 750,000 750,000 750,000 750,000 ..o | e 750,000 24,201 | 08/01/2024 | .. 1.AFE ..
942170JV4 .| WATERTOWN S D SCH DIST NO
44 ... |06/10/2022 | Call @ 100.00 ............. XXX 255,000 |....... 255,000 |....... 261617 |....... 255738 | ... | (T38| (T38| 255000 ............. | 5,100 | 12/15/2028 |.. 1.DFE ..
0709999999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions .. ...... oo XXX oo 4156135 ... ... 4,150,000 | ...... 4,196,269 | ...... 4,160,001 | ... e (3885) [ (386 | e 4156135 | ..o e e 85,405|.. XXX . XXX L.
Bonds - U.S. Special Revenue, Special Assessment
015086LY5 . .| ALEXANDRIA LAUTILSREV ...... ... | 05/01/2022 | Maturity @ 100.00 .......... s XXX | 1,525,000 ... 1,525,000 | ...... 1,525,000 ...... 1,525,000 | ..o e [ e e 1,525,000 [ ..o e [ 31,087 | 05/01/2022 |.. 1.EFE ..
040654VL6 . .| ARIZONA ST TRANSN BRD HWY
REV ... 06/28/2022 | Call @ 100.00 ............. XXX 250,000 |....... 250,000 261,340 | ....... 251368 | ... (1368) | (1368) | [ 250,000 10,000 | 07/01/2028 |.. 1.CFE ..
047849GN8 . | ATLANTA GA TAXALLOCATION .. | ... [01/01/2022 | Maturity @ 100.00 . e XXX 930,000 | . . 930,000 |....... 956,589 | . 2930,000 | .. e [ [ [ 930,000 | .... . 156,722 01/01/2022 |.... Z ....
082766KK1 . | BENTON ARK PUB UTILSREV ....| ... [09/01/2022  Call @ 100.00 ............. XXX 245,000 |....... 245,000 253182 | ....... 246270 | ... | (1270) | (1270) ) 245,000 9,800 | 09/01/2023 |.. 1.EFE ..
181503FH1 . | CLARK-PLEASANT IND CMNTY
SCHBLDGCORP ............... ... |01/12/2022 | Call @ 100.00 ............. XXX 250,000 |....... 250,000 |....... 247279 ....... 249954 | ... B B 250,000 | ... e e 4,063 | 07/15/2025 | .. 1BFE ..
181685HD3 . | CLARKE CNTY GA HOSP AUTH
REVCTFS ...\ ... |01/03/2022 | Maturity @ 100.00 .......... cod XXX 250,000 | ....... 250,000 257420 | ....... 250,000 250,000 [ .viiin | [ 5,000 | 01/01/2022 Lz
30711XEP5 . | CAS 2017-C01 1M2 - CMO/RMBS .| ... [06/28/2022 | Various ............ cod XXX 515,067 | . . 502,617 [ ....... 542,054 | . . 520,803 | ... 517,470 .. (14,853) | ....... (14,853) | . 22,142 | 07/25/2029 |.... 1A ..
30711XUX0 . | CAS 2017-C07 1M2 - CMO/RMBS .| ... [06/28/2022 | Various ... s XXX | ..., 3,430,077 . 3,401,660 |......3443862 (. 3412148 | ... 3,421,825 ..(20,185) | ....... (20,165) | . l 05/25/2030 |.... 1A ..
31335BQL3 . | FH G61359-RMBS ......... 09/01/2022 | Paydown .. cod XXX 181,930 | . . 181,930 [ ....... 181475]. . 181,493 | ... 181,930 . . 03/01/2048 |.... 1A ..
3133KINES . | FHRA3089-RMBS ....... 09/01/2022 | Paydown . ... s XXX | 325077 . 325177 ....... 342426 . . 342,456 | ... 325,177 07/01/2050 |.... 1A ..
3136AY2H5 . | FNA 2017-M14 A2-CMBS ........|... [09/01/2022 | Paydown .... L XXX .. 6493 |. ... 6493 [......... 8170]. ... 6314 ... 6,493 111252027 | ... 1A ..
3136B1UG7 . | FNR 2018-26 DH- CMO/RMBS ... | ... [09/01/2022 | Paydown .... Lo XXX 307,635 | . . 307,635 ....... 309,173 | . . 308,500 |... 307,635 06/25/2046 1AL
3138ERYX2 . | FN AL9725 - RMBS 09/01/2022 | Paydown . ... XXX 211,585 . 211,585 ....... 210,692 | . . 210,739 | ... 211,585 01/01/2047 1AL
3138WHNF5 | FN AS7589- RMBS ... 09/01/2022 | Paydown ... XXX 327,205 . 327,205 ....... 329,505 | . . 329,587 | ... 327,205 07/01/2046 1AL
3140J76B6 .. | FN BM3565 - RMBS 09/01/2022 | Paydown . ... co XXX 152,421 C152421(....... 147,878 . 147,941 L 152,421 10/01/2047 | .... 1A ..
3140J86V0 . .| FN BM4483 - RMBS 09/01/2022 | Paydown . ... XXX 105,295 . 105295 |....... 108,586 | . . 108479 | ... 105,295 09/01/2048 1AL
3140J9MES . | FN BM4856 - RMBS 09/01/2022 | Paydown ... XXX 129,590 . 129590 | ....... 133,599 | . . 133,884 | ... 129,590 04/01/2047 1AL
3140Q94H3 . | FN CA2623 - RMBS . 09/01/2022 | Paydown . ... cod XXX 249,569 | . . 249,569 | ....... 254,872 . . 253,856 | ... 249,569 11/01/2048 | .... 1A ..
3140QDKP8 . | FN CA5701 - RMBS ... |09/01/2022 | Paydown ................. XXX 404,650 |....... 404,650 |....... 427,001 ....... 427,642 404,650 05/01/2050 1AL
33803TEK8 . | FISHERS IND REDEV AUTH LEASE
RENTREV ... ... |0112/2022| Call @ 100.00 ............. s XXX |.... 1,010,000 ... 1,010,000 | ...... 1,000,723 | ...... 1,009,922 | .o [ T8 e [ T8 e e 1,010,000 01/15/2025 |.... Z ....
45506D4A0 . | INDIANA ST FINAUTHREV ...... ... | 09/15/2022 | Maturity @ 100.00 . e XXX . ..20,000[........ 20,000 | . ..20,000 (... U PUUTU PUTTRR 20,000 .... 09/15/2022 | .. 2BFE ..
49130TSL1 ..| KENTUCKY HSG CORP HSGREV .| ... [09/28/2022 | Call @ 100.00 ............. cod XXX 750,000 | ....... 750,000 750,000 | ....... 750,000 | . .ovveene | e [ e [ 750,000 01/01/2023 | .. 1.AFE ..
536045AY3 . | LINN-MAR IOWA CMNTY SCH DIST
SCHINFRAST .................. ... |06/28/2022 | Call @ 100.00 ............. Lo XXX Lo 1,310,000 1,310,000 | ...... 1298814 ...... 1308121 | ... 1879 | 1879 .o 1,310,000 | ..o e e 55,675 | 07/01/2023 | .. 1EFE ..
57419RYRO . | MARYLAND ST CMNTY DEV ADMIN
DEPTHSG&C ................. . 06/29/2022 | Call @ 100.00 ............. XXX 600,000 |....... 600,000 |....... 600,000 ....... 600,000 |.....oooeeiii | e 600,000 | .......cooiii | e 16,112 | 09/01/2022 |.. 1.CFE ..
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57429KBN7 . | MARYLAND ST TRANSN AUTH
LEASEREV .................... 06/28/2022 | Call @ 100.00 ............. XXX 250,000 |....... 250,000 |....... 247788 | ....... 249568 |............. ..l 4320 4320 .. 250,000 | ... e e 7,500 | 07/01/2028 |.. 1.CFE ..
58400CAJ6 . | MECKLENBURG CNTY N C LTD
OBLIG ........................|... 02/01/2022 | Maturity @ 100.00 ..........[... XXX oo 750,000 |....... 750,000 |....... 750,000 | ....... 750,000 ..o | e 750,000 | ... 9,563 | 02/01/2022 | .. 1BFE ..
60534TRT4 . | MISSISSIPPI DEV BK SPLOBLIG .. | ... |01/26/2022 | Call @ 100.00 ............. XXX 640,000 |....... 640,000 |....... 640,000 | ....... 640,000 ... 640,000 | ... 6,368 | 03/01/2023 |.. 1.FFE ..
613741EZ6 ..| MONTGOMERY CNTY VA
ECONOMIC DEVAUTHREV ...... 06/01/2022 | Maturity @ 100.00 ..........[... XXX oo 750,000 |....... 750,000 |....... 795690 | ....... 752940 ...l [PAZ10) N N [VRZ0) N R P 750,000 | ... e 13,313 | 06/01/2022 |.. 1.DFE ..
667300DA2 . | NORTHWEST ALLEN CNTY IND
MIDDLE SCHBLDG ............. ... | 01/15/2022 | Maturity @ 100.00 ..........|... XXX o |oeees 360,000 | ....... 360,000 | ....... 371,166 | ....... 360,114 | .o | (14) | oo (M4) | 360,000 [ ..viiin | [ 7,200 | 01/15/2022 |.. 1.BFE ..
715029FX7 .| PERRY TWP IND MULTI SCH BLDG
CORP ..., 01/12/2022 | Call @ 100.00 ............. CXXX e 750,000 | ....... 750,000 | ....... 778,388 | ....... 750,125 | .o | (125) | oo e (125) | oo s 750,000 [ ..o | [ 15,000 | 07/15/2024 | .. 1.BFE ..
71884AWS4 .| PHOENIX ARIZ CIVIC IMPT CORP
EXCISETAX ... 06/28/2022 | Call @ 100.00 ............. XXX 850,000 | ....... 850,000 | ....... 871,692 [ ....... 851,584 | ..o | (1,584) [ oo | e (1,584) [ .o o 850,000 [ .. | [ 31,535 | 07/01/2025 |.. 1.CFE ..
751100JA7 .. | RALEIGH N C COMB ENTERPRISE
SYSREV ...................... 03/01/2022 | Maturity @ 100.00 ..........[... XXX ... |[....1,000000]...... 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..o e e e e 1,000,000 | ..o e e 10,700 | 03/01/2022 | .. 1.AFE ..
791023AK0 . | ST LANDRY PARISH LARD DIST
NO1SALEST .................. 01/07/2022 | Call @ 100.00 ............. XXX 125,000 |....... 125,000 |....... 124201 ....... 124844 | ... Bl B 124,856 | ............o |l LLZ N 44| ..o 03/01/2023 |.. 1.CFE ..
890625AL0 . .| TOPEKA KANS PUB BLDG COMMN
LEASEHOLDREV ............... 06/13/2022 | Call @ 100.00 ............. . XXX ... |.... 1,000,000 ...... 1,000,000 | ....... 982,390 | ....... 993,491 |............ |l T T 994205 | ............. ...l 5795(......... 5795(....... 17,604 | 12/01/2025 | .. 1EFE ..
91476PPJ1 .. UNIVERSITY OKLAREVS ........ 07/01/2022 | Maturity @ 100.00 ..........[... XXX oo |oeens 750,000 | ....... 750,000 | ....... 750,000 | ....... 750,000 | .o | e [ | [ 750,000 [ ..o | [ 22,200 | 07/01/2022 |.. 1.EFE ..
92818MQK9 . | VIRGINIA ST RES AUTH CLEAN
WTRREV ... ... |08/21/2022 | Adjustment ................|... XXX oo | 5141 (... 5000 [......... 5255 ......... 5046 [ [ [C)) I TPUTTTTT FSRR @ [ S5AM | o [ e [ 78| 11/01/2028 |.. 1.CFE ..
975680CR8 . | WINSTON-SALEM N C LTD OBLIG .| ... [06/01/2022 | Maturity @ 100.00 ..........[... XXX ..o | 235,000 |....... 235,000 | ....... 242,104 | ....... 235,736 | ... | (736) | oo (736) | oo 235,000 | ... | [ 5,288 | 06/01/2022 |.. 1.BFE ..
0909999999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ......................... CXXX oo f... 20,951,834 . .... 20,910,825 | ..... 21,166,405 | ... .. 20,988,025 | .....ooiiii | (47979) [ ... [ (47979) [ ... | 20,940,046 | ... | (29,080) | ....... (29,080) | ...... 466,207 | .. XXX . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated)
00206RCEQ . | AT&TINC ..............cceeeene ... | 05/06/2022 | Call @ 100.00 ............. . XXX ... 1,017,761 | ... 1,000,000 | ...... 1,027,593 | ...... 1,007,568 | ... | (1805) | (1808) | [ 1,006,263 | ............. ol (6,263) 03/11/2024 | .. 2BFE ..
00206RMM1 [ AT&TINC .........coovevnnnnn 02/11/2022 | BNP PARIBAS SECURITIES
BOND ... Lo XXX . 2,331,333 2,525,000 | ...... 2,575,323 2571755 | oo [ (A0B) | e e (40B) | e [ 2571349 | oo | (240,017) 12/01/2033 | .. 2BFE ..
00287YAP4 . [ ABBVIEINC .................... .. | 08/31/2022 | Call @ 100.0 cod XXX 515,000 | . . 515,000 | ....... 507,187 | . CBI3AM3 | e 1273 1278 514,687 | .... . o313 11/06/2022 | .. 2BFE ..
03330AAA0 . | ANCHC3-RA-CDO ............. C | 07/28/2022 | Paydown XXX 16,004 [ ........ 16,004 16,020 ........ 15,963 [ v e A0 [ A0 16,004 | v [ 01/28/2031 |.. 1.AFE ..
035242AP1 . | ANHEUSER-BUSCH INBEV
FINANCEINC ... ... |02/04/2022| Call @ 107.05 ............. XXX 695,851 | ....... 650,000 667,934 | ....... 659,234 658,995 [ .....oviiii | e 36,856 02/01/2026 | .. 2.AFE ..
05565QDA3 . | BP CAPITAL MARKETS PLC ...... C |06/27/2022 | Call @ 100.11 .. cod XXX 350,381 | . . 350,000 | ....... 347,743 | . . 348,898 | ... 349,060 03/17/2025 | .. 1.FFE ..
09659W2A1 .| BNPPARIBASSA ............... C | 05/23/2022 | Maturity @ 100.00 . Lo XXX . 1,500,000 | . 1,500,000 . 1,468,980 | . 1,496,903 1,500,000 05/23/2022 | .. 1.GFE ..
110122CW6 . | BRISTOL-MYERS SQUIBB CO .... | ... |08/15/2022 | Maturity @ 100.00 ... o XXX 750,000 | . 750,000 .. 745493 | . . 749,688 750,000 08/15/2022 | .. 1EFE ..
12553HAAG . | CIM 2017-7 A-CMO/RMBS ....... .. | 09/01/2022 | Paydown . ... Lo XXX . 609,067 |. 609,067 .. 608,045 | . . 607,920 609,067 04/25/2057 | .. 1.AFE ..
12591KAD7 . | COMM 2013-CCRE12 A3-CMBS .. | ... |07/01/2022 | Paydown .... Lo XXX . 16,039 | . 16,039 ... 16232 . .. 16,086 16,039 10/15/2046 | .. 1.AFE ..
126650BZ2 ..| CVSHEALTHCORP ............. ... | 09/01/2022 | Call @ 100.00 Lo XXX 750,000 | . 750,000 .. 748958 | . . 749,895 749,971 .29, 12/01/2022 | .. 2BFE ..
12667GL84 . | CWALT 2005-27 1A2 - CMO/RMBS .| ... |09/01/2022 [ Paydown .... Lo XXX . 52,833 . 52,833 ... 52569 |. .. 49,492 52,833 08/25/2035 | .. 5BFE ..
12669WAE6 .| CWL 2007-8 2A3-RMBS ......... .. | 09/26/2022 | Paydown .. .. Lo XXX 865,849 865,849 .. 857,191 . 841,797 865849 | ............ |l 12/25/2033 | .. 5BFE ..
14448CAP9 . | CARRIER GLOBAL CORP .. ... |03/30/2022 | Call @ 95.75 ... Lo XXX 3,724,870 .4,001,021 | . 3,977,549 3,973,619 .(248,749) | ... 02/15/2027 |.. 2.CFE ..
17252MAL4 . | CINTASNO2CORP ...... ... |04/27/2022 | Call @ 100.00 .. cod XXX 750,000 .. 752,948 . . 750,057 750,000 [ ..oviiiinn | e 06/01/2022 |.. 1.GFE ..
22823KAL8 . | CCITY2C-CDO ........... .. | C |02/15/2022 | Paydown .... Lo XXX 1,750,000 1,741,250 | . 1,742,250 1,750,000 01/20/2032 |.... Z ....
23245PAA9 . | CWALT 2006-0A22 A1-RMBS ....|... [09/26/2022 | Paydown .... Lo XXX .. 276,891 . . 275,095 296,140 02/25/2047 | .. 5BFE ..
3137G0AY5 . | STACR 2014-DN2 M3 - CMO/RMBS 05/25/2022 | Paydown . ... Lo XXX .. 169,827 | . . 156,211 152,632 04/25/2024 | .. 3BFE ..
3137GOAY5 . | STACR 2014-DN2 M3 - CMO/RMBS | ... |09/26/2022 | Paydown .. c XXX 68,146 ... 75823 ]. .. 69,744 68,146 | ..o [ . 04/25/2024 | .. 1.CFE ..
3137GOHJ1 . | STACR 2015-HQA2 M3 - CMO/RMBS) ... |08/10/2022 | Various ...... Lo XXX 1,799,832 .2,025,900 | . 1,910,741 1,869,785 .(138,824) | ...... (138,824) | . 05/25/2028 | .. 1BFE ..
337932AF4 .| FIRSTENERGY CORP ........... 01/20/2022 | Call @ 100.00 XXX 266,507 .. 259457 | . . 256,164 256,115 .. 03/15/2023 | .. 3.AFE ..
36252TAS4 . | GSMS 2016-GS2AAB-CMBS .....| ... 09/01/2022 | Paydown ...... XXX 304,999 .. 297,004 | . . 301,647 304,999 05/12/2049 | .. 1.AFE ..
48305QAA1 . | KAISER FOUNDATION HOSPITALS | ... |04/01/2022 | Maturity @ 100.00 Lo XXX 1,500,000 1,561,620 | . 1,503,251 1,500,000 04/01/2022 |.. 1.DFE ..
55821TAA5 . | MDPK 30 A - CDO C | 07/15/2022 | Paydown ........... XXX 147,631 .. 145336 | . . 145,077 147,631 04/15/2029 | .. 1.AFE ..
58933YAQ8 . | MERCK & CO INC ... | 02/10/2022 | Maturity @ 100.00 o XXX 750,000 .. 754185 | . . 750,081 750,000 02/10/2022 | .. 1EFE ..
59981HAA9 . | MCMLT 2017-1 A1 - CMO/RM 08/25/2022 | Paydown ...... cod XXX 363,277 .. 357,168 | . . 360,923 363,277 11/25/2058 | .. 1.AFE ..
615369AK1 . | MOODY'SCORP ................ 09/02/2022 | Call @ 100.00 cod XXX 370,000 .. 355367 | . . 366,495 368,805 01/15/2023 | .. 2.AFE ..
61691JAS3 ..| MSC 2017-H1 ASB - CMBS . 09/01/2022 | Paydown ... ... cod XXX 143,146 .. 141,060 | . . 142,311 143,146 06/17/2050 |.. 1.AFE ..
61744YAH1 . | MORGAN STANLEY ............. 05/19/2022 | Maturity @ 100.00 . Lo XXX 1,500,000 . 1,460,100 | . 1,496,121 ... 1,500,000 05/19/2022 | .. 1.FFE ..
61763MAEOQ . | MSBAM 2014-C16 A4 -CMBS ... 09/01/2022 | Paydown ... cod XXX 409,081 | . . 409,081 [....... 410,743] . . 409,324 | ... 409,081 06/17/2047 | .. 1.AFE ..
69916DAC3 . | PARL182A2-CDO ............. 03/21/2022 | Paydown ................. L XXX . 3,450,000 | ...... 3,450,000 | ...... 3,450,000 | ...... 3450,000 [ .. [ e [ 3,450,000 10/20/2031 | .. 1.CFE ..
714046AM1 . | PERKINELMERINC ............. 02/11/2022 | US BANCORP INVESTMENTS
INC. ...l Lo XXX . 2018635 (...... 2,150,000 | ...... 2148452 | ...... 2148518 [............ ..l 26| [ 26 . | 2,148,545 09/15/2028 | .. 2BFE ..
718546AC8 . | PHILLIPS66 ....................[... 04/01/2022 | Maturity @ 100.00 ... XXX 500,000 | . . 500,000 |....... 511,642 . 2500513 | L. [ (B13) e (BI3) 500,000 | .... 04/01/2022 | .. 2.AFE ..
844895AV4 . | SOUTHWEST GASCORP ........ 04/01/2022 | Maturity @ 100.00 ..........[... XXX ... . 1,000,000 1,000,000 999,844 |....... 999,999 | ... 1,000,000 04/01/2022 | .. 2BFE ..
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86359UAA7 . | SASC 2006-OPT1A1-RMBS ..... ... | 09/26/2022 | Paydown ................. o XXX 98187 (L 98187 | L. 96407 | ... 96,788 | L. 1898 1898 98T e 238 | 04/25/2036 |.. 1.BFE ..
871503AK4 . | NORTONLIFELOCKINC ......... ... | 05/26/2022 | Call @ 100.00 .. e XXX . AR . . e .. N . U N I . . . 18,214 | 06/15/2022 | .. 3.CFE ..
883556BM3 . | THERMO FISHER SCIENTIFICINC | ... [02/02/2022 | Call @ 107.11 ............. coo XXX oo |...... 374,899 | ....... 350,000 |....... 345118 | ....... 347,309 | ... ..o | B5 | e BB e [ BT | 27526 L 27,526 1,845 | 12/15/2025 | .. 2.AFE ..
89153VAB5 . | TOTALENERGIES CAPITAL
INTERNATIONALSA ............ C | 02/17/2022 | Maturity @ 100.00 .......... cod XXX 750,000 | ....... 750,000 | ....... 755511 | ....... 750,081 | .oveeie | e B [ (1)) TR PO 750,000 [ ..o | [ 10,781 | 02/17/2022 | .. 1.FFE ..
89169EAA7 . | TPMT 175 A1-CMO/RMBS .......|... [09/26/2022 | Paydown .... v XXX 248,062 | . . 248,062 [ ....... 246,686 | . . 244364 | ... ... 3698 ... N 3698 | ..o [t 248,062 | .... . .. 1,033 | 02/26/2057 |.. 1.AFE ..
89173UAA5 . | TPMT 2017-4 A1-RMBS ... 09/01/2022 | Paydown . ... s XXX |, 123,695 . 123695 ....... 127171 . 126,946 | ... (3,251) (3,251) oo, 123695 ... .. 1,262 | 06/25/2057 | .. 1.AFE ..
89175JAA8 .. TPMT 176 A1-CMO/RMBS .......|... [09/01/2022 | Paydown .... c XXX 86,707 | . .. 86,707 [........ 87,141 .. 87,007 ... (300) .. (300) | . 86,707 | .... ... 900 [ 10/25/2057 |.. 1.AFE ..
91159HHC7 . [ USBANCORP .................. ... |02/10/2022 | Call @ 100.00 .. XXX...|.... 1,000,000 . 1,000,000 | ...... 1,041,400 | . 1,000,646 | ... ... (646) | ... L (B46) [ 1,000,000 | ... . 12,500 | 03/15/2022 | .. 1.EFE ..
93362YABS . | WAMU 2006-AR5 12A - CMO/RMBS | ... |09/01/2022 | Paydown . ... XXX 509,577 | . . 509,577 |....... 496,201 . . 439,380 | ... .. 11,983 ... L7097 | L 509,577 | .... .. . .. 2,251 06/25/2046 | .. 4CFE ..
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) . oo XXX oo | ... 34926139 | ..... 35,247,032 ..... 35,754,516 | .....35427,797 | ... Lo 11452 . L9738 e [ 35525178 | ..o [t (697,178) | ...... (697,178) [ ...... 602915 |.. XXX . |... XXX ...
2509999997 Subtotal - Bonds - Part4 .............................. | XXX | L. 64,049,100 [ . ... . 64,322,857 | ..... 65,174,950 | .....64,594,679 [ ...... (44,281) 4647 | 64,636,360 ol (726,258) | ...... (726,258) | .... 1,233675].. XXX . [... XXX ...
2509999998 Summary Item from Part 5 for Bonds (N/A to Quarterly) .. ... e c XXX s XXX [ XXX ] XXX XXX e XXX s XXX s XXX | XXX [ XXX | XXX [ XXX | XXX [ XXX s XXX [ XXX [ XXX
2509999999 Subtotal - BONS . .. ... ...ttt e XXX | 64,049,109 ... 64,322,857 | ... 65,174,950 | ..... 64,594,679 [....... 85929 ...... (44280 || M647 | [ 64,636,360 | ............. [..... (726,258) | ...... (726,258) | .... 1,233,675 .. XXX . [... XXX...
4509999998 Summary Item from Part 5 for Preferred Stocks (N/Ato Quarterly) ....................... o XXX XXX e XXX e XXX e XXX s XXX s XXX e XXX e XXX [ XXX s XXX s XXX s XXX XXX s XXX [ XXX ] XXX
4509999999 Subtotal - Preferred Stocks . ...........oui i o XXX o XXX e e e e e e e [ LoXXX s XXX
© | Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded
m 000817108 ..| ACCOBRANDSORD ............ ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... ... 15.000 | .....on... 98 |..o. XXX oow [oeiiiins M3 | e e e M3 [ ] T 15) LOXXX .
=) 000957100 . | ABM INDUSTRIES ORD . ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,355.000 | ....... 57,894 |.... XXX ... ... 85447 (. ... 654471 . ... (7,553) [ ........ (7,553)]. LOXXX .
(3] 001084102 .. | AGCOORD ......... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 3,795.000 | ...... 366,466 |.... XXX ... . 497,184 | .. 497,184 | ... (130,719 | ...... (130,719) | .. L XXX
N 00165C104 .| AMC ENTERTAINMENT HOLDING!
CLAORD ........ccvvviiinnn ... | 08/22/2022 | NATIONAL FINL SVCS CORP,| ... 15945.000 | ...... 218,604 | .... XXX ..o [..o282244 o e e e e 282244 | (13,640) [ (13,640) [ XXX
001754107 .. | AMMOORD ... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 10.000 | ... AT XXX M e LOXXX.
00187Y100 ... | AP GROUP ORD 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 530.000 | ... 8,108 [ ... XXX .o [oeeeenn 9322 i [ [ e e e 9322 (214) (1218 LOXXX.
00191U102 ..| ASGNORD ..... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 490.000 | ....... 43918 |.... XXX ... |........ 46929 . ............. e 46929 | L (B012) | (BO12) XXX
00206R102 ..[ AT&TORD ..................ens ... | 04/11/2022 | NATIONAL FINL SVCS CORP, | .. 205,175.000 | .... 5177447 | .... XXX ... 5,047,305 | ...... 478,796 [ .........ooi | [ 478,79 | . 106,691 | .. XXX .
002824100 . .| ABBOTT LABORATORIESORD ... | ... |05/31/2022 | NATIONAL FINL SVCS CORP,| .. .. 4,850.000 L XXX . 682,589 |.....(222,069) [ ... i (222,069) | . . .. XXX
00287Y109 ..[ ABBVIEORD ................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 335.000 XXX e 89370 [ | [ e [ e 9370 | [ 2190 2190 [ LOXXX .
002896207 .. | ABERCROMBIE AND FITCH CL A
ORD ..\t ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........... 5000 .......... 88 ... XXX... 103 LOXXX .
004225108 .. | ACADIA PHARMACEUTICALS ORD | ... [07/05/2022 [ NATIONAL FINL SVCS CORP,| ....... 25.000 | ... L 382(.... XXX ... ... 4081 LOXXX .
00437E102 ..| ACCOLADEORD ............... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,645.000 | ....... 14,783 |.... XXX ... ... 10,566 | . LOXXX .
00507V109 .| ACTIVISION BLIZZARDORD ....... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 6,790.000 | ...... 532,160 | .... XXX ... 536,405 L XXX
00650F109 .. | ADAPTIVE BIOTECHNOLOGIES
ORD ...t ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ......... 65.000|......... 591 (... XXX ... LOXXX.
00738A106 . .| ADTRAN HOLDINGSORD ........ ... | 07111/2022 | Unknown ................. .. 4730000 ....... 86,141 |.... XXX ... L XXX
009158106 .. | AIR PRODUCTS AND CHEMICALS
ORD ... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 4,205.000 | .... 1,013,268 |.... XXX ... LOXXX.
011642105 .. | ALARMCOM HOLDINGS ORD .....| ... [07/05/2022 [ NATIONAL FINL SVCS CORP,| ....... 10.000 | ......... 632].... XXX... LOXXX.
012653101 .. | ALBEMARLEORD .............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,875.000 | ...... 457,159 | .... XXX ... L XXX
015271109 .. | ALEXANDRIA REAL ESTATE EQ
REITORD ...t ... |05/31/2022 | NATIONAL FINL SVCS CORP,| ....... 660.000 | ...... 109,835 [ .... XXX ... |....... 101,320 ....... 147,054 [......(45833) | ......coovue|veveiinii | (45833) [ oo | 101320 [ 8515|......... 8515|........ 1518 .. XXX .
01748X102 . .| ALLEGIANT TRAVELORD ........ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | .......... 5000 ......... 587 | .o XXX oo | TAT [ | e e e e TAT (160) | v (160) | v LOXXX .
01988P108 .. | ALLSCRIPTS HEALTHCARE
SOLUTIONSORD ..........ee. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........... 5.000 C XXX e 85| i e | [ e e 85 (10) LOXXX .
020002101 .. [ ALLSTATEORD ...... .. | ... [01/31/2022 | NATIONAL FINL SVCS CORP,| .... 3,770.000 | ... L XXX 448,170 | . . 443,541 448,170 . 6,786 LOXXX .
02005N100 . .| ALLY FINANCIAL ORD 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 2,050.000 | ... XXX 62,566 .. 97,601 ... 62,566 | .. 27,299 XXX
02079K305 . .| ALPHABET CL A ORD ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 375.000 | ... XXX 566,598 1,086,390 | ... 566,598 | .. 295719 ... XXX
021369103 .. | ALTAIR ENGINEERING CLAORD . | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 155.000 | ... L XXX 8540 ... 8,540 | .. . (253)] ... . LOXXX.
02376R102 .| AMERICAN AIRLINES GROUP ORD | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 5,735.000 CXXX L 69,664 |....... 103,001 69,664 27,901 ........ 27,901 | ... LOXXX .
024835100 .. | AMERICAN CAMPUS COMM REIT
ORD ............ooiiiiill. ... | 08/09/2022 | Various .................. ... 3,105.000...... 202127 | ... XXX ..o |l 153,081 (....... 119,450 | ...... (774 ) N A [ (32579) [ .o | 153,081 49,046 | ........ 49,046 XXX
025537101 .. | AMERICAN ELECTRIC POWER ORD ... [05/31/2022 | NATIONAL FINL SVCS CORP, | ... 17,010.000 | .... 1,742,160 | .... XXX ... |......1449,861 . 1,513,720 | ... (63,859) | ..o | [ (63,859) | ..o e 1,449,861 ..292,299 | ....... 292,299 | . LOXXX .
025816109 .. | AMERICAN EXPRESSORD ....... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 4,670.000 | ...... 791,389 ... XXX ... ... 441,986 | ....... 764,012 | ..... (322,026) | oo [ | (322,026) | oo [ 441,986 349,403 349,403 L XXX
02665T306 .. | AMERICAN HOMES 4 RENT CL A
REITORD ...\ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 21,975.000 | ...... 809,173 |.... XXX ... 627,792 | ....... 958,330 |.....(330,538) [ ........coooi | eiiiiii [ (330,538) | cevvveans [ 627,792 181,381 181,381 LOXXX .
03064D108 . .| AMERICOLD REALTY ORD 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 3,215.000 ] ....... 89,041 |.... XXX ... e 903711 e e ITTTURT P 90,371 ... L (1,330) [ ..l (1,330) | LOXXX .
031162100 .. | AMGENORD ............ 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 5,005.000 | .... 1,276,176 |.... XXX ... .1,049,962 | . 78,012) | e [ (76,012) | oo e 1,049,962 | ... L226214 (..., 226214 . LOXXX .
032654105 .. | ANALOG DEVICESORD .........|... [07/05/2022 | NATIONAL FINL SVCS CORP,| .... 5,695.000 | ...... 937,788 | .... XXX ... .. 654,602 .. (346,409) | oo [ | (346,409) | .o [t 654,602 | ... .. 283187 [ ....... 283,187 .. L XXX
032720108 ..| ANAPLANORD ................. ... | 06/23/2022 | CORPORATE
REORGANIZATIONS .......[...... 714.000 | ....... 45518 | ... XXX ... [........ 46640 | ..o [ e e 46,640 | ... | (1123) | ........ (1123) [ XXX
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036752103 .. | ELEVANCE HEALTHORD ........ ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 2,900.000 | .... 1437550 [.... XXX ... [....... 824,497 [ ...... 1,344,266 | ..... (519,769) | ..o [ [ [GEECD ) T 824497 ... | 613,054 [....... 613,054 [ ........ 5440 .. XXX .
03743Q108 . |APAORD ...................... ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| .... 2,570.000 | ...... 120,805 | .... XXX ... |[........ 28472 ........ 69,107 | ...... [GIUEK ) N [ (40635) [ ........ooo |oeiiin 28472 ... 92,333 |........ 92,333 |......... 643 .. XXX .
03769M106 . | APOLLO GLOBAL MANAGEMENT
ORD ...t ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 9,330.000 | ...... 542,880 ... XXX ... |....... 651,819 [ ..o [ [ e 651,819 | ..oooviiiin e (108,939) | ...... (108,939) | ........ 7464 .. XXX .
03820C105 . .| APPLIED INDUSTRIAL
TECHNOLOGIES ORD .. ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 790.000 | ....... 73,608 |.... XXX ... ... 8169 .. ... 8169 .... (8,089) [........(8,089)].. LOXXX .
038222105 .. | APPLIED MATERIALORD ........|... [07/05/2022 | NATIONAL FINL SVCS CORP,|...... ... 35688 ... XXX... . 48903 | . 48,903 .. (13215) | . LOXXX .
03852U106 ..| ARAMARKORD .......... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, Co XXX [, 6,668 . 6,668 .. 2628]. LOXXX .
03957W106 . | ARCHROCKORD ......... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, C XXX e 501 . . LOXXX .
03969F109 .. | ARCUS BIOSCIENCES ORD ....... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, C XXX e LOXXX.
042717100 .. | ARRAY TECHNOLOGIES ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP, XXX e L XXX
043436104 .. | ASBURY AUTOMOTIVE GROUP
07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
047649108 .. 07/05/2022 | NATIONAL FINL SVCS CORP, CXXX L L XXX
053015103 ..
01/31/2022 | NATIONAL FINL SVCS CORP, | .... 1,745.000 | ...... 357,242 ... XXX ... ..o 365,009 365,009 LOXXX .
053332102 .. 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 57.000 | ...... 121,999 [.... XXX ... .. 118,657 | . .. 118,657 .... LOXXX .
053774105 .. | AVIS BUDGET GROUP ORD .. 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX ... 98,073 ]. ... 98073].... LOXXX .
05379B107 ..| AVISTAORD ............. .| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| . ... L XXX .. 187,891 . .. 187,891 ... LOXXX .
[®) 053807103 .. | AVNETORD ................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 12,500.000 | ... Coo XXX [, 484870 . oo, 4848701 ... LOXXX .
m 054540208 .. | AXCELIS TECHNOLOGIES ORD ...| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 280.000 C XXX e 17,358 | oo | [ e e e e 17,358 LOXXX .
o 054647104 .. | AXSOME THERAPEUTICS ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 225.000 C XXX e 5,608 | ... e | [ e 5608 ... e 3664|......... 3664 ... LOXXX.
(o4 055504101 .. | BJS WHOLESALE CLUB HOLD ORD) ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .... 2,714.000 XXX e 158,573 | oo e L e e e 158,573 | oo [ 16,957 | ........ 16,957 .ot LOXXX.
w 056141209 .. | BABCOCK AND WILCOX
ENTERPRISESORD ............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ......... 5.000 c XXX BB e L [ e [ LOXXX .
05722G100 . | BAKER HUGHES CLAORD .. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 2,880.000 XXX e . .. 69293 |....... Y I (8,855) | . XXX
060505104 .. | BANK OF AMERICAORD .........|... [07/052022 | Various .................. .. 137,510.000 | ... L XXX 6,117,820 | ... (2171,078) | ... . LOXXX.
062540109 .. | BANK OF HAWAIIORD .......... ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 1,375.000 L XXX . LOXXX.
064058100 .. | BANK OF NEW YORK MELLON ORD| ... |01/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,815.000 L XXX LOXXX .
071813109 .. | BAXTER INTERNATIONAL ORD ... | ... [12/07/2021 | NATIONAL FINL SVCS CORP,| ............. L XXX . LOXXX .
07373B109 ..| BEAMGLOBALORD ............ ... |07/05/2022 | MORGAN STANLEY CO ... | ...... 525.000 | ... C XXX e e e LOXXX .
084670702 .. | BERKSHIRE HATHAWAY CLB ORD | ... [05/31/2022 | Various .................. ... 9935000 .... L XXX . 2,970,565 | .....(770,812) | ... LOXXX .
086516101 .. | BESTBUYORD ................ ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 9,715.000 L XXX . 987,044 | ......(52,202) | ... LOXXX .
090572207 .. | BIO RAD LABORATORIES CLAORD ... [01/31/2022 | NATIONAL FINL SVCS CORP,| ...... 170.000 CXXX L 128,447 | ...... (27,804) L XXX
09058V103 .. | BIOCRYST PHARMACEUTICALS
ORD ...t ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 920.000 L XXX LOXXX.
092398109 .| BLACKLINE ORD ... .o | ... |07/05/2022 [ NATIONAL FINL SVCS CORP,| ........ 35.000 | ... L XXX LOXXX.
09247X101 .| BLACKROCKORD ...... .. | ... [07/05/2022 | NATIONAL FINL SVCS CORP, | .... 3,615.000 | .... L XXX LOXXX.
09354A100 .. | BLINK CHARGING ORD . ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 155.000 | ... L XXX LOXXX.
093671105 .. | HGRBLOCK ORD ......... .| ... [12/07/2021 | NATIONAL FINL SVCS CORP, | ............. L XXX LOXXX.
093712107 .. | BLOOM ENERGY CLAORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 375.000 | ... L XXX LOXXX .
09627Y109 .| BLUEPRINT MEDICINES ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 245.000 | ... L XXX LOXXX .
097023105 .. | BOEINGORD .................. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 6,455.000 | .... L XXX LOXXX .
09739D100 . .| BOISE CASCADE ORD . ... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 130.000 | ... L XXX LOXXX .
101137107 .. | BOSTON SCIENTIFICORD .......|... |05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 950.000 [ ....... co XXX LOXXX .
103167104 ..[ BOXCLAORD ................. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | .......... 55.000 | ........ 1443 [.... XXX ... LOXXX .
110122108 .. | BRISTOL MYERS SQUIBBORD ... | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 11,005.000 835,822 |.... XXX ... L XXX
11120U105 . .| BRIXMOR PROPERTY GROUP REIT
ORD ... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
114340102 .. [ AZENTAORD .................. ... | 05/31/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
122017106 .. | BURLINGTON STORES ORD ... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
12468P104 ..[ C3AICLAORD ................ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... L XXX LOXXX.
12504109 .. | CBRE GROUP CL A ORD ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... C XXX e . LOXXX .
125269100 .. | CF INDUSTRIES HOLDINGS ORD . | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... C XXX e . ... (163,353) | ... LOXXX .
125523100 ..[ CIGNAORD .................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ....... C XXX e . oo (239,361) | ... LOXXX .
125717100 .. | CMC MATERIALSORD .......... [... |07/06/2022| Unknown ................. C XXX e . . LOXXX .
12572Q105 . | CME GROUP CLAORD ..... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... L XXX LOXXX .
126187105 ..| CRAINTERNATIONAL ORD ...... | ... |07/05/2022 | NATIONAL FINL SVCS CORP, I c XXX ] . . LOXXX .
126408103 ..[ CSXORD ............... .| ... |07/05/2022 | NATIONAL FINL SVCS CORP, | ... 37,445.000 | .... 1,133222|.... XXX ... |....... . e (B18313) | [ (514,313) | . LOXXX .
126650100 ..| CVSHEALTHORD ... ..|... |05/31/2022 | NATIONAL FINL SVCS CORP,| ... 11,245.000 | .... 1,097,084 |.... XXX ... |....... e (399,222) | ... (399,222) | . XXX
127055101 ..[ CABOTORD ........... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 115.000 c XXX . . LOXXX.
127097103 .. | COTERRAENERGY ORD ........[... |05/31/2022| NATIONAL FINL SVCS CORP,| .... 3970.000 | ... L XXX LOXXX.
131193104 .. [ CALLAWAY GOLF ORD ..........[... |07/05/2022 | NATIONAL FINL SVCSCORP,| ........ 5.000] ... L XXX LOXXX.
134429109 .. | CAMPBELL SOUPORD .......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 6,370.000 L XXX .. L XXX
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13645T100 . . | CANADIAN PACIFIC RAILWAY ORD [ C | 01/31/2022 | CITIGROUP GLOBAL
MARKETSINC. ............ ... 5145008 ...... 367,644 ... XXX ... 308,696 370,132 | ...... (61,435) (61,435) 308,696 LOXXX .
14149Y108 ..| CARDINAL HEALTHORD ........ ... | 01/31/2022 | NATIONAL FINL SVCS CORP, | ... 5640.000 | ...... 290,161 |.... XXX ... ... 291,997 | . 290,404 [ ........ 1593 ]... 291,997 | ... LOXXX .
143130102 ..| CARMAXORD ........... 01/31/2022 | NATIONAL FINL SVCS CORP, | ...... 650.000 | ....... 71,879 [.... XXX ... ... 64,7531 . .. 84,650 [......(19,89) | ... ... 64753 ].... LOXXX .
14316J108 .. | CARLYLE GROUP ORD ... .| ... |05/31/2022 | NATIONAL FINL SVCS CORP, | .... 4,590.000 | ...... 176,949 [ .... XXX ... .. 145,087 | . . 251,991 [ .....(106,904) | ... .. 145,087 .... LOXXX .
14448C104 . .| CARRIER GLOBALORD ..... .. | ... |05/31/2022 | NATIONAL FINL SVCS CORP, | .... 3,485.000 | ...... 137,154 [.... XXX ... |........ 91217 ]. . 189,026 | ......(97,809) | ... L 217 LOXXX.
147448104 . .| CASELLAWASTE CLAORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 435.000 | ....... 31448 | ... XXX oo [ 31,048 | o [ e [ e 31,048 L XXX
14888U101 ..| CATALYST PHARMACEUTICALS
ORD ...t ... | 07/05/2022 | NATIONAL FINL SVCS CORP, C XXX e 2204 LOXXX.
156431108 .. | CENTURY ALUMINUMORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, C XXX 9842 e LOXXX.
156504300 .. | CENTURY COMMUNITIES ORD ... | ... |07/05/2022 | NATIONAL FINL SVCS CORP, L XXX 9515 ... e LOXXX .
15677J108 .. | CERIDIAN HCM HOLDING ORD ... | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... L XXX 450,537 . 484172 ......(33,635)] ... LOXXX .
159864107 ..| CHRLS RIVERLABSORD ........ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX 191,379 . 363,593 [ .....(172,214) | ... LOXXX .
163086101 .. | CHEFS WAREHOUSE ORD .| ... |07/05/2022 | NATIONAL FINL SVCS CORP, L XXX 1979 oot . LOXXX .
163092109 ..[ CHEGGORD ............ ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... L XXX 13452 | oo LOXXX .
16383L106 .. | CHEMOCENTRYX ORD . 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LT85 L 15T LOXXX .
166764100 ..[ CHEVRONORD ........ 05/31/2022 | NATIONAL FINL SVCS CORP, | ... L XXX .1,363,017 | . 1410547 | ... . 467,955 | ... . LOXXX .
16934W106 . | CHIMERIXORD ............ 07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 9 [ e e e e 9 2| 2]. LOXXX .
17243V102 .| CINEMARK HOLDINGS ORD . ... | 07/05/2022 | NATIONAL FINL SVCS CORP, c XXX 30 . LOXXX.
[®] 17275R102 . .| CISCO SYSTEMSORD .......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... XXX 2,922,941 (781,879) | ..o | (781,879) | . XXX
m 174610105 .. | CITIZENS FINANCIAL GROUP ORD | ... |01/31/2022 | NATIONAL FINL SVCS CORP,| ... L XXX . 236,250 . e (6,116) | . LOXXX .
8 18539C105 . .| CLEARWAY ENERGY CLAORD .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, co XXX e 15884 LOXXX.
b 18539C204 . .| CLEARWAY ENERGY CLC ORD .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, cd XXX e BB0B e [ [ e [ e BB08 B . LOXXX .
L 185899101 .. | CLEVELAND CLIFFSORD ........ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX . O . (5312) [ ........ (5312)]. LOXXX .
18915M107 . | CLOUDFLARE CLAORD ........ [... |01/31/2022 | NATIONAL FINL SVCS CORP,| ... c XXX .. 255320 . 310,340 [ ... (55,020) | e e e (55,020) | . .. (31,958) [ ....... (31,958) | . LOXXX .
191216100 .. | COCA-COLAORD ........ | ... |07/05/2022 | Various .................. ... 61,995.000 | .... 3,936,060 |.... XXX ... .3,056,401 | . 3,670,724 | ... (614,323) [ ...oooiiii | e (614,323) | oo [ 3,056,401 ... .. 879,659 | ....... 879,659 |. LOXXX .
192576106 ..[ COHUORD .............. .| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 150.000 | ........ 3,755|.... XXX ... .. 45741 O P . oo ABTAL L L (818) ... (818) ] LOXXX .
194162103 .. | COLGATE PALMOLIVE ORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 503.000 [ ....... 40741 |.... XXX ... 39628 (.. e . 39628].... M3 1113 LOXXX .
199908104 .. | COMFORT SYSTEMS USAORD ... | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 180.000 15,548 ... XXX ... L1313 e e e .. 183131 ... L (765) | ..........(765)]. LOXXX .
20030N101 ..| COMCAST CL A ORD ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 39,380.000 | .... 1705502 |.... XXX ... 1,508,359 | ...... 1,981,995 [ ... (473,637) | .....oovveiis [viiiii s (473637) | oo [ 1,508,359 197,144 | ....... 197,144 | . LOXXX .
200340107 ..| COMERICAORD ......... 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 9,875.000 | ...... 742772 | ... XXX ... .. 661540 (....... 859125 |.....(197,585) | ............. | ... ]l (197,585) | ........... [....... 661,540 81232 |........ 81,232 . XXX
205887102 .. | CONAGRA BRANDS ORD .. ..|... |05/31/2022 | NATIONAL FINL SVCS CORP,| ... 26,200.000 | ...... 880,937 |.... XXX ... .. 864,762 (....... 894730 |......(29968) | ............ ||t (29,968) [ ........... |.ooinns 864,762 16,175 ........ 16,175|. XXX
20825C104 . .| CONOCOPHILLIPSORD ......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 11,400.000 | .... 1,274,485 |.... XXX ... .. 406,130 [ ....... 822852 |.....(416,722) | ............. | ... ]l 416,722) | ........... ... 406,130 .. 868,355 . XXX
209115104 ..| CONSOLIDATED EDISONORD ... | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ... 36,155.000 | .... 3,601,245 |.... XXX ... |......2710456|......3,084,745|.....(374,289) | ............. [.ccccooeieii [onnnn (374289) | ........... ... 2,710,456 | ... P L...... 890,789 | . XXX
217204106 ..| COPARTORD .................. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 74000 ........ 8308 |.... XXX... [......... 8505 | ... e e 8505 (. ... [ (97) ..ot (197) L XXX
21925D109 .| CORNERSTONE BUILDING
BRANDSORD ..........cvvevnn ... |07/26/2022 | Various .................. ... 3,355.000 L XXX LOXXX .
220521104 .. | CORTEVAORD .......... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 3,595.000 | ... L XXX LOXXX .
22160K105 . .| COSTCO WHOLESALE ORD . ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 496.000 | ... L XXX LOXXX .
227046109 .. [ CROCSORD ................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | .......... 5.000 CXXX L L XXX
22788C105 .| CROWDSTRIKE HOLDINGS CL A
ORD ..\t ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 265.000 L XXX LOXXX .
229663109 .. | CUBESMART REIT ORD . .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 1,415.000 c XXX ... 35763 ]. .. 80,528 [......(44,765)] ... ... 35763].... o ) e 25, . . LOXXX.
231021106 ..| CUMMINSORD .......... ..| ... [05/31/2022 | NATIONAL FINL SVCS CORP,| .... 4,815.000 | .... 1,006,802 [.... XXX ... 1,032,904 | ...... 1,050,344 | ...... (17,440) 1,032,904 (26,102) 13,964 | .. XXX .
23283R100 ..| CYRUSONEREITORD .......... ... | 03/28/2022 | CORPORATE
REORGANIZATIONS ....... ... 3,873.000]...... 350,507 |.... XXX ... 290,139 | ....... 347,486 | ...... (74570 N [ (57,347) 290,139 60,367 XXX
23331A109 ..|DRHORTONORD .............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .... 3,485.000 | ...... 259,955 |.... XXX ... .. 228821 . L 377,948 | ... (149128) | ... (149,128) | . 2288211 .... ... 31135 XXX
23345M107 . | DT MIDSTREAM ORD ... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| .... 3,727.000 | ...... 207,559 |.... XXX ... .. 132,132 . 178821 [ ... (46,689) | ... [ (46,689) | . 132,132 ... .. 75427 . LOXXX.
23355L106 . .| DXC TECHNOLOGY ORD .. ..|... |07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 295.000....... L XXX 10418 L e e . ... 10418 ... ... (1,602) | . XXX
235851102 .. | DANAHERORD ................ ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 3470.000 | ...... 913,833 |.... XXX ... .. 655718 . 1,141,665 | ..... (485947) | oo [ | (485,947) | . 655,718 | ... .. 258,115 . LOXXX .
237194105 .. | DARDEN RESTAURANTS ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 1,960.000 | ... cod XXX ] 149608 | . 295,254 | ... (145,556) | ...oiiiiis [ (145,556) | . v e 149,698 . e, 957941 LOXXX .
23804L103 .. | DATADOGCLAORD ............ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... ... 55.000 | ........ 5961 ... XXX ... [.ooonns 5237 | oo e e e e [ 5237 | oo [ T3 723 L XXX
243447101 .. | DECIPHERA PHARMACEUTICALS
ORD ...t ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 475.000 L XXX 5144 5044 | oo [ 1333 1,333 LOXXX .
24984K105 . .| DERMTECHORD ... 07/05/2022 | MORGAN STANLEY CO ... [.... 3,095.000 | ... L XXX 20498 | ..o 20,498 (2,060) LOXXX .
25179M103 . | DEVON ENERGY ORD ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .... 6,790.000 | ... XXX 82,303 . 299,100 | .....(216,797) 82,303 292,005 XXX
25278X109 .. | DIAMONDBACK ENERGY ORD ... | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 445000 | ... L XXX 18,904 .. 47,993 [......(29,090) | ... 18,904 48,742 LOXXX.
253393102 .. | DICKS SPORTINGORD ... ..| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| .. .. 2,500.000 XXX 182,948 . 287475 .....(104,527) | ... 182,948 20,503 XXX
253868103 . . | DIGITAL REALTY REIT ORD ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .... 2,150.000 | ... XXX 280,723 . 380,271 .(99,547) 280,723 19,009 XXX
254017108 .. | DIGITALBRIDGE GROUP CLAORD | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 7,790.000 | ... L XXX . 47,192 . 47,192 (7,482) LOXXX.
254687106 ..| WALTDISNEYORD ............. ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 910.000 XXX 105,920 105,920 (5,965) L XXX
254709108 .. | DISCOVER FINANCIAL SERVICES
ORD ..\ ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 8,105.000 c XXX 516,434 516,434 [ ...oooiiiii | 379405 ....... 379405 ........ 8,916 .. XXX .
256163106 .. | DOCUSIGNORD ................ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 155.000|....... 10124 ... XXX ... ..o 12,953 12,953 | .o (2,830)[........ (2,830) [ ........... LOXXX .
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260003108 ..| DOVERORD ................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .... 7,535.000 | ...... 985,307 |.... XXX ... [....... 760,597 | ...... 1,368,356 | ..... (607,759) | ... (607,759) | ........... ... 760,597 | ... 224,710 224,710 XXX
260557103 ..| DOWORD .......... ..|... |05/31/2022 | NATIONAL FINL SVCS CORP,| .... 1,870.000 | ...... 128,002 |.... XXX ... |........ 68090]. . 106,066 | ......(37,976) | ... ) | - L....059912] ... 59912 . XXX
26441C204 . .| DUKE ENERGY ORD ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 30,240.000 | .... 3,371,109 |.... XXX ... .3,064,918 | . 3,172,176 | .....(107,258) | ... )| . 306,191 | ....... 306,191 . LOXXX .
26614N102 .| DUPONT DE NEMOURS ORD 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 3,125.000 213857 ... XXX ... .. 119,180 | . . 252,438 (.....(133,258) | ... )| . 94,677 | ........ 94,877 |. LOXXX .
267475101 .. | DYCOM INDUSTRIESORD .......| ... [07/05/2022 | NATIONAL FINL SVCS CORP,|...... 155.000 | ....... 14263 |.... XXX ... L 14400 L . . (37| ( LOXXX .
268150109 .. | DYNATRACEORD .............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 6,745.000 | ... co XXX .. 360,210 | . .. 15,389 1,251 .(104,638) | ... LOXXX .
268158201 .. | DYNAVAX TECHNOLOGIES ORD . | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 270.000 | ........ 3785 . ... XXX ... [..ccooi 3190 il e 595 LOXXX .
26875P101 ..| EOGRESOURCESORD ......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 6,585.000 788,867 ... XXX ... |....... KIVA Y0 I 584,946 (267,399) L XXX
27616P103 . .| EASTERLY GOVERNMENT
PROPERTIESORD .............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
28106W103 . | EDITAS MEDICINEORD ......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
28176E108 . .| EDWARDS LIFESCIENCES ORD .. | ... [07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
291011104 .. | EMERSON ELECTRICORD ...... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... L XXX LOXXX.
292704100 .. | ENERGY RECOVERY ORD ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
293620104 ..| ENTEGRISORD ........ 07/11/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
29364G103 . | ENTERGYORD .... 05/31/2022 | NATIONAL FINL SVCS CORP,| ... L XXX LOXXX .
29404K106 . .| ENVESTNET ORD ... | 07/05/2022 | NATIONAL FINL SVCS CORP, C XXX e 22,009 L e LOXXX .
294429105 .. | EQUIFAXORD ..... .. | ... |01/31/2022 | NATIONAL FINL SVCS CORP, L XXX LAT2746 | ..., (14,554) | ... LOXXX .
29444U700 ..| EQUINIXREITORD ............. ... | 01/31/2022 | NATIONAL FINL SVCS CORP,| ...... L XXX . 1,340,656 | ......(35957) | ... LOXXX .
[®) 29452E101 .| EQUITABLE HOLDINGS ORD ..... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 18,395.000 XXX [, 369,787 | L.l 603,172 ..... (233,385) L XXX
m 29472R108 ..| EQUITY LIFESTYLE PROP REIT
o ORD .............ccooeiiint. ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| .... 1,230.000 XXX 73936 107,822 |...... (33,886) XXX
o 29530P102 .| ERIE INDEMNITY CLAORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,120.000 | ... L XXX . L 215779 (......(20,358) | ... LOXXX.
[3,] 297178105 .. | ESSEX PROPERTY REITORD ....| ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 485.000 | ... L XXX . 170,832 [ ......(53353) ] ... LOXXX.
29977A105 . .| EVERCORE CL A ORD ..| ... |05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 490.000 | ... XXX . .. 66,567 |......(22,883)]... , . XXX
30034W106 . | EVERGYORD .................. ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 2,215.000 CXXX | 142515 L 151,971 ....... (9,456) 12,603 L XXX
300577105 .. | EVOQUA WATER TECHNOLOGIES
ORD ... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 765.000 c XXX e 27,261 [ e [ e e e 2726 2374 | (2,374) LOXXX.
30063P105 .| EXACT SCIENCESORD ......... |... [05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 190.000 | ... c XXX e 18285 L [ e (4733) ] LOXXX .
302081104 .. | EXLSERVICE HOLDINGS ORD ....| ... [07/05/2022 | NATIONAL FINL SVCS CORP,|...... 100.000 | ... c XXX e 18195 ....560]. LOXXX .
30226D106 ..| EXTREME NETWORKS ORD ... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | .......... 5.000 c XXX A9 LOXXX .
30231G102 . | EXXONMOBILORD ....... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, | ... 15,110.000 | .... L XXX . 924,581 .....(265312) | ... LOXXX .
302520101 .. FNBORD ........... ..|... |07/05/2022 | MORGAN STANLEY CO .... | .. 101,065.000 | .... L XXX 1225918 |.....(212752) | ... LOXXX .
31188V100 ..| FASTLYCLAORD ..... .| ... |05/31/2022 | NATIONAL FINL SVCS CORP, L XXX L TAAS L T2 LOXXX .
31189P102 . .| FATE THERAPEUTICS ORD .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 889 L LOXXX.
311900104 .. | FASTENALORD ................ ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... L XXX 162,392 [ ......(35540) | ... LOXXX.
316773100 .. | FIFTH THIRD BANCORP ORD ... | ... [01/31/2022 | NATIONAL FINL SVCS CORP, L XXX L4315 L (B116) | ... LOXXX.
32051X108 .| FIRST HAWAIIANORD ...... .| ... |05/31/2022 | NATIONAL FINL SVCS CORP,| ... L XXX . 110,823 [........ (355)]... LOXXX.
336433107 .. | FIRST SOLARORD ....... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, . C XXX e BT e e N N . LOXXX.
343498101 .. | FLOWERS FOODS ORD . .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 35,990.000 | ... XXX . 988,645 |.....(159,738) | ....... N R (159,738) | . XXX
345370860 .. | FORD MOTOR ORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 620.000 | ... L XXX Lo 12877 e N e (5740) | LOXXX .
346375108 .. | FORMFACTOR ORD .. .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ......... 5000 ... c XXX e 208 LOXXX .
34959E109 .. FORTINETORD ................ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 180.000 XXX e 10,860 [ L XXX
34964C106 . .| FORTUNE BRANDS HOME AND
SECURITY ORD ... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 830.000 | ....... 53588 |.... XXX ... . 60,155 .. . 60,155 .... LOXXX .
349853101 .. | FORWARD AIR ORD ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... ... 65.000|........ 6039 [.... XXX... CoB058 L [ .. 6058].... LOXXX .
35138V102 ..| FOX FACTORY HOLDING ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 5000 | ... L XXX T O FTIR - LA LOXXX.
353514102 .. | FRANKLIN ELECTRICORD ....... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, 30.000 | ... L XXX 2212 . .. 2212 LOXXX.
354613101 .. | FRANKLIN RESOURCES ORD .... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 65,915.000 | .... XXX .1,509,986 | . (697,507) | ... )| - 1,509,986 XXX
35671D857 .| FREEPORT MCMORAN ORD ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 7,500.000 L XXX ... 99,8771 . (213,098) | ... )| . 99,877 | . LOXXX.
35952H601 .| FUELCELL ENERGY ORD ........|... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 975.000 | ........ c XXX 3,996 e N N . 3,996 LOXXX.
36237H101 .| G Il APPAREL GROUPORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ......... 20000 | ......... 409 | ... XXX oo [ 501 [ e | [ e [ e e 501 L XXX
36467J108 .. | GAMING AND LEISURE
PROPERTIESREITORD ......... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 3,795.000 | ...... 178474 | .... XXX ... 126,155 ....... 184,930 [ ...... (58,775) | e | [ (58,775) | v [ 126,155 LOXXX .
369604301 .. | GENERAL ELECTRICORD ....... 05/31/2022 | NATIONAL FINL SVCS CORP, | .... 6,415.000...... 557,774 | ... XXX ... .. 339,894 | . . 606,025 [ .....(266,131) | .....ooriiiis [ e (266,131) | oo [ 339,894 LOXXX .
370334104 .. | GENERALMILLSORD ..... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 14,135.000 | .... 1,057,572 |.... XXX ... L TISTIT . . 952416 | ..... (176,699) | oo [ | (176,699) | oo e 775,717 LOXXX .
37045V100 . .| GENERAL MOTORS ORD .. 05/31/2022 | NATIONAL FINL SVCS CORP, | .... 8,890.000 | ...... 344379 | ... XXX ... .. 192,373 . L521,221 ... (328847) | oo [ | (328,847 192,373 LOXXX .
372460105 .. | GENUINE PARTSORD .......... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,|.... 9,095.000 | .... 1,233,584 |.... XXX ... . 886,288 | . 1,275,119 | ... (388,831) | ..o [ (388,831 886,288 LOXXX .
37637Q105 . | GLACIER BANCORPORD ........ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 685.000 [ ....... 33,267 |.... XXX ... 33163 | o e | [ 33,163 L XXX
37890U108 . .| GLOBAL BLOOD THERAPEUTICS
ORD ...l ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 670.000|....... 22295 ... XXX ..o | 16,696 | ... | e e e 16,696 | ............. XXX
379378201 ..| GLOBALNETLEASEORD ....... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .... 2,700.000 | ....... 38844 |.... XXX ... | 39,076 | ..o e [ e 39,076 | ............. L XXX
382550101 .. | GOODYEAR TIRE AND RUBBER
ORD ...t ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........... 40.000|......... 442 XXX e 519 oo | L e L e L 519 i | (W (W] XXX
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392709101 .. | GREEN BRICK PARTNERS ORD .. 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 250.000 L XXX LOXXX.
398905109 .. | GROUP 1 AUTOMOTIVE ORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, | ......... 5.000] ... L XXX LOXXX.
403949100 .. | HF SINCLARORD .............. 05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 705.000 CXXX L L XXX
404030108 .. | H AND E EQUIPMENT SERVICES
07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 415.000 L XXX (3,124) LOXXX .
404341105 .. 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 22,935.000 L XXX . 863,961 [ .....(430,242) | ..ot [ (430,242) | . .. 373,033 ]. LOXXX .
406216101 .. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 3,815.000 | ... L XXX 87,249 [ (B156) | e e e (31,156) | . ... 60,831 LOXXX .
40637H109 . .| HALOZYME THERAPEUTICS ORD .| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 1,205.000 | ... co XXX e BB506 [ L . ... 318 LOXXX .
41165Y100 . .| HARBORONE BANCORP ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,|...... 280.000 XXX 8985 e | [ e e e 3985 e (BB) (36) L XXX
416515104 .. | HARTFORD FINANCIAL SERVICES
GRUPORD .................e. 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 11,797.000 | ...... 842,451 (... XXX ... |....... 571,881 [ ....... 814,465 | ..... (242,584) | ..o e (242,584) 571,881 270,570 LOXXX.
418056107 ..| HASBROORD .................. ... | 01/31/2022 | NATIONAL FINL SVCS CORP, | .... 7,950.000 | ...... 735188 |.... XXX ... . 758,507 | . . 809,151 | ......(50,644) [ ... (50,644) | . . 758507 | .... .. (23318) | . XXX
421946104 .. | HEALTHCARE REALREITORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| .... 1,455.000 | ....... 38527 | ... XXX ..o [l 42301 | o [ e 42,301 (3,774) L XXX
42225P501 . .| HEALTHCARE REALTY TRUST CL
AORD ........................ ... | 07/20/2022 | NATIONAL FINL SVCS CORP,| ... 1,560.000 XXX 42882 ........ 37230 |....... (7,256) 42882 ... 3528 Ll 3,523 XXX
42250P103 . .| HEALTHPEAK PROPERTIES ORD . | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ... 7,565.000 | ... L XXX 184,979 | . 40,333 | . LOXXX .
422704106 .. | HECLAMININGORD ............ 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 5000 ... C XXX 28 e [ e e 2| e B) ©)|. LOXXX .
427041104 .. | HERC HOLDINGS ORD 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 870.000 | ... L XXX . . . 101,984 | ... . (22,183) | . LOXXX .
42809H107 .. HESSORD ..................... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 3,425.000 XXX e 164,586 | ....... 253553 |...... (88,967) 164,586 171,649 L XXX
42824C109 ..| HEWLETT PACKARD ENTERPRISE
ORD ..\t 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 37,290.000 XXX e 438,569 | ....... 588,063 | ..... (149,494) | oo [ | (149494) [ 438,569 68,645 L XXX
43300A203 .| HILTON WORLDWIDE HOLDINGS
ORD ..............eeiill. ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 450.000 | ....... 63344 |.... XXX ... |........ 34584 | ........ 7019 |...... (B5,611) v [ BB | 34584 | ... |l 28,760 | ........ 28,760 XXX
438516106 .. | HONEYWELL INTERNATIONAL ORD ... [05/31/2022 | NATIONAL FINL SVCS CORP, | ...... 915.000 XXX e 186,193 | ..o e L [ [ e 186,193 | ..o [l (8266) | (8,266) L XXX
44107P104 . .| HOST HOTELS & RESORTS REIT
ORD .............ooiiiint. 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,605.000 XXX 27836 | ... 27836 | ............. ... 4380 ...l 4,380 XXX
443320106 . .| HUB GROUP CLAORD . 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 130.000 | ... XXX L9488 (... B . ... 9488 (... ... (319) . XXX
443510607 .. | HUBBELL ORD ...... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 2,770.000 L XXX 414,191 . L 575,883 [ ... (161,692) | ...ouiiiiis [ (161,692) | . . 414,191 .. 100,786 | . LOXXX.
447011107 .. | HUNTSMAN ORD .. 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 31,430.000 | .... L XXX 803,445 | . 1,096,278 | ..... (292,833) | oo [ (292,833) | . . 233876 | . LOXXX .
45253H101 .| IMMUNOGEN ORD . 07/05/2022 | NATIONAL FINL SVCS CORP,| ......... 5000 ... C XXX e 18 . . e | 1B B 6]. LOXXX .
4525EP101 . | IMMUNIC ORD .. 07/05/2022 | MORGAN STANLEY CO ... [.... 1,255.000 ... L XXX 77911 . (3,060) | . LOXXX .
453204109 .. [ IMPINJORD ................... 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 15.000 XXX e T03 [ i e [ e e e TO3 e e 198 198 L XXX
456237106 .. | INDUSTRIAL LOGISTICS
PROPERTIESORD .............. 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 105.000 L XXX LOXXX .
45687V106 . .| INGERSOLL RAND ORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,033.000 | ... L XXX LOXXX.
457030104 .. | INGLES MARKETS CLAORD ..... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 155.000 | ... L XXX LOXXX.
457650103 .| INSIGHT ENTERPRISES ORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 335.000 L XXX LOXXX.
458140100 .. [ INTELORD .................... ... | 01/31/2022 | NATIONAL FINL SVCS CORP,| ... 69,650.000 | .... L XXX LOXXX.
458264105 .. | INTELLIA THERAPEUTICS ORD ...| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 265.000 CXXX L L XXX
45845P108 .| INTERCEPT PHARMACEUTICALS
ORD ..\t 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 10.000 | ......... 151 XXX e 183 | e e e e e 183 [ [CE)) I [C3) ) T L XXX
459200101 .. | INTERNATIONAL BUSINESS
MACHINESORD ................ 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 15,855.000 | .... 2,202,898 |.... XXX ... |[...... 2110415 | oo [ | [ [ 2110415 oo [ 92,483 | ........ 92483 | ....... 52,163 | .. XXX .
459506101 .. | INTERNATIONAL FLAVORS &
FRAGRANSORD ............... ... |01/31/2022 | NATIONAL FINL SVCS CORP, | ... 6,290.000 | ...... 823,386 |.... XXX ... |.......769770|....... 947,589 |.....(177,819) | .....coooveen [oorieiii | oennn (A77819) | oo e 769,770 | ... 53,616 ........ 53616 |........4969|.. XXX .
460146103 .. | INTERNATIONAL PAPERORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 32,910.000 | .... 1,526,580 |.... XXX ... |[...... 1,550,458 1462487 | ........ 2179 o e 2179 o 1,550,458 (23,878) (23,878) | ....... 30442 | .. XXX .
460690100 .. | INTERPUBLIC GROUP OF
COMPANIESORD .............. 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 25,340.000 XXX 420520 | ....... 948,983 | ..... (528,463) | ........... | ... (528463) | L. | 420,520 XXX
46187W107 . | INVITATION HOMESORD ......... ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| .... 7,230.000 | ... XXX . 208,998 | . . 327,808 | .....(118,810) [ ...t [ [ (118810) [ 208,998 | .... XXX
462260100 .. | IOVANCE BIOTHERAPEUTICS ORD | ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 12,655.000 | ... L XXX 266,727 131,244 L. 41,353 L. .. 266,727 .... LOXXX.
46266C105 .| IQVIAHOLDINGSORD .......... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 400.000 L XXX 74,766 .. 62,071 (27,048) | ... L TATEB| ... LOXXX.
46565G104 . | ITEOS THERAPEUTICS ORD . 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 5.000 C XXX e 87| o [ e e e 87 LOXXX.
46583P102 ..| IVERICBIOORD ......... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 825.000 | ... L XXX C8654 | . 8,654 LOXXX .
46625H100 ..| JPMORGAN CHASE ORD ......... 07/05/2022 | Various .................. ... 83,475.000 | ... CXXX [ 9533272 ..... 11,899,211 3,509,975) | .. voveien | e [ (3509.975) | e [ 9,533,272 L XXX
47233W109 . | JEFFERIES FINANCIAL GROUP
ORD ...t 05/31/2022 | NATIONAL FINL SVCS CORP, | .... 6,990.000 | ...... 230,784 ... XXX ... |..ooies 183,668 | ....... 271,212 | ... (87,544) 183,668 LOXXX .
478160104 .. | JOHNSON & JOHNSON ORD ... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 31,640.000 | .... 5616008 |.... XXX ... 4,775,874 | . 5412,655 | .....(636,781) [ .......oooov | veniiiiiiis [ann (636,781 4,775,874 LOXXX .
48203R104 .| JUNIPER NETWORKS ORD ...... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 41,580.000 | .... 1,258,826 |.... XXX ... .1,023,036 | . 1,484,822 |..... (461,786) | ... 1,023,036 LOXXX .
48251W104 . | KKRANDCOORD .............. 05/31/2022 | MORGAN STANLEY CO ... | ... 11,860.000 649,875 |.... XXX ... .. 442619 . . 883,570 | .....(440,951) | ... 442,619 LOXXX .
48666K109 ..| KBHOMEORD .... 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,120.000|....... 34233 |.... XXX ... L..38635 .. 38,635 XXX
487836108 . .| KELLOGG ORD .. 05/31/2022 | MORGAN STANLEY CO ... |... 19,120.000|.... 1,328,966 |.... XXX ... 1,133,718 | . 1,231,710 .(97,993) | ... 1,133,718 XXX
493267108 ..| KEYCORPORD ................. ... |05/31/2022 | MORGAN STANLEY CO .... [ ... 51,740.000 | .... 1,033,322 |.... XXX ... 1,055,588 | . 1,196,746 (141,159) | ... 1,055,588 XXX
493381103 .. | KEYSIGHT TECHNOLOGIES ORD . | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 419.000 | ....... 57,545 |.... XXX ... L. 61439 . 61,439 LOXXX.
493721100 .. | KEZAR LIFE SCIENCES ORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,805.000]....... 17,214 [0 XXX e 9143 o [ e e e 9,143 L XXX
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494277108 .. | KILROY REALTY REITORD ...... 05/31/2022 | MORGAN STANLEYCO ... [...... 170.000 C XXX [ 10,803 | oo e [ e 10,803 | .. e @61)] ... (461) LOXXX.
500643200 ..| KORNFERRYORD ......... . 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 925.000 XXX ... 56,769 | . L., 56769 (. ... .. (3,234) | ... . (3,234) | . XXX
500754106 .. | KRAFTHEINZORD ....... 07/05/2022 | Various .................. ... 43295.000.... L XXX . 1,548,870 | . 1,548,870 91,283 |........ 91,283 . LOXXX .
501044101 .. | KROGERORD ..... 05/31/2022 | MORGAN STANLEY CO ... | .... 4,210.000 L XXX .. 158,232 . 158,232 ... 65216 . LOXXX .
50187A107 .| LHC GROUP ORD . 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 255.000 | ... L XXX ... 42450 . 42,450 (2,682) LOXXX .
501877106 ..| LGIHOMESORD ............... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 140.000 L XXX ... 13,683 ]. 13,683 .. 343 LOXXX .
512816109 .. | LAMAR ADVERTISING CLAREIT . | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 760.000 L XXX 59,323 59,323 15,043 LOXXX .
51819L107 .. | LATHAM GROUPORD ........... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........... 5.000 C XXX e 48| e [ e e e 48| e [ () (14) LOXXX .
518415104 .. | LATTICE SEMICONDUCTORORD .| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 4,715.000 | ... co XXX .. 247,093 ] . .. 247,093 .... (32,438) LOXXX .
518613203 .. | LAUREATE EDUCATIONORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 3,455.000 | ....... 39,168 |.... XXX ... ... 439721 L 43972 (4,803) LOXXX.
532457108 .. | ELILILLYORD ................. 01/31/2022 | NATIONAL FINL SVCS CORP, | .... 2,415.000 | ...... 590,508 | .... XXX ... |....... 566,423 566,423 | ........o.ooo |l 24085 (L. 24,085 L XXX
538034109 .. | LIVE NATION ENTERTAINMENT
ORD ...t 05/31/2022 | NATIONAL FINL SVCS CORP, | ........ 15.000 | ........ 14210 XXX 1269 ..o 1795 [ (526) [ [ e (B26) [ 1269 oo [ 152 152 LOXXX.
539830109 .. | LOCKHEED MARTIN ORD . ..| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| .. .. 7,950.000 3,265,256 [.... XXX ... 007 | L 007 | 2,836,516 L. 428740 | ....... 428740 (. XXX
55261F104 ..| M&TBANKORD ................ 05/31/2022 | NATIONAL FINL SVCS CORP, | .... 4,380.000 | ...... 790,043 XXX 605,006 [(ST27£5) N [ I I (741 £<) N I 605,006 185,037 185,037 . XXX
552953101 .. | MGM RESORTS INTERNATIONAL
ORD ...t 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,585.000 | ....... 55635 |.... XXX ... [........ 26,516 (44,618) | oo [ (44,618) | oo | 26516 | .o [ 29118 ........ 29,118 LOXXX .
553530106 .. | MSC INDUSTRIALCLAORD ..... 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,850.000 | ...... 136,919 [.... XXX ... [....o.s 155,119 | oo e L e e e 155,119 | oo [ (18,200) | ....... (18,200) L XXX
55405Y100 . .| MACOM TECHNOLOGY
SOLUTIONSORD ............... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 230.000 [ ....... 10437 [ ... XXX oo oo 12579 | oo | [ e e e 12579 | oo [ (2442) [ ........ (2,442) LOXXX .
56418H100 ..| MANPOWERGROUP ORD ........ ... | 01/31/2022 | NATIONAL FINL SVCS CORP, | ... 6,025.000 | ...... 630,809 ... XXX ... |....... 612,297 | ....... 586,413 | ....... 25883 | .o [ 25883 | ..o [ 612,297 [ ..o | 18513 L 18,513 L XXX
564563104 .. | MANTECH INTERNATIONAL CL A CORPORATE
ORD ..............oooiiiint. ... | 09/15/2022 | REORGANIZATIONS ....... ....3,000.000]...... 288,000 |.... XXX ... [....... 286,959 | ... e [ [ 286,959 XXX
56585A102 . .| MARATHON PETROLEUM ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| .... 3,170.000 | ...... 34,144 |0 XXX ..o ... 177,148 2202848 ... (25701) | o [ (25,701) | . 177,148 | ... LOXXX.
573874104 .. | MARVELL TECHNOLOGY ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| .... 8,495.000 | ...... 475309 |.... XXX ... .. 299,032 . L TA3228 (... (444196) | .. [ (444,19) | . .. 299,032 .... LOXXX .
577760100 .. | MAXLINEARORD ............... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 555.000 | ....... 17,547 [.... XXX ... .. 21,850 . L. 21850 ... LOXXX.
580135101 ..| MCDONALD'SORD ... .| ... |05/31/2022 | NATIONAL FINL SVCS CORP, | .... 1,645.000 | ...... 416,812 |.... XXX ... .. 316,467 | . .. 316,467 | .... XXX
580589109 ..| MCGRATHRENTORD ........... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 245000 ....... 18846 |.... XXX ... ... 19919 (. Lo 19919 (L XXX
58463J304 .. | MEDICAL PROPERTIES REITORD | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| .... 5,930.000 | ...... 110,209 | .... XXX ... .. 107,363 . . 107,363 | ... LOXXX .
58506Q109 . | MEDPACE HOLDINGS ORD ....... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 485.000 | ....... 7599 |.... XXX ... ... 69,462 . LOXXX .
58933Y105 ..| MERCK&CO.INC. ....... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, | ... 34,325.000 | .... 3176419 |.... XXX ... .2,796,190 | . LOXXX .
589400100 .. | MERCURY GENERAL ORD .| ... |07/05/2022 | Various .................. ... 35535000 |.... 1,599,727 .... XXX ... .1,802,448 | . LOXXX .
59134N104 ..| METAMATERIALSORD ......... C | 07/05/2022 | MORGAN STANLEY CO .... [ .... 3,105.000 | ........ 3315 [.... XXX ... BT e . LOXXX .
595017104 .. | MICROCHIP TECHNOLOGY ORD . | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| .... 2,860.000 | ...... 207,890 | .... XXX ... . 144194 | L 248,992 [ ... (104,797) | i [ (104,797) | . LOXXX .
595112103 .. | MICRON TECHNOLOGY ORD ..... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 10,115.000 | ...... 7253% |.... XXX ... 509,330 | ....... 942212 | ..... (432,883) | ... (432,883) L XXX
595224103 ... | MID AMERICA APT COMMUNITI
REITORD ... ... |05/31/2022 | NATIONAL FINL SVCS CORP,| ........ 795.000 144197 |0 XXX L. 92473 ....... 182405 (......(89,932)|... .(89,932) | .. .. 92473] ... 51724 | ........ 51,724 .. LOXXX.
604687105 .. | MIRATI THERAPEUTICS ORD . ... ... | 01/31/2022 | NATIONAL FINL SVCS CORP,| ........ 345.000 | ....... 41157 [.... XXX ... [........ 56,551]. .. 50,608 [........5943]... 5943 | . oo, 56551 ... s (15,394) L. (15,394) | . LOXXX.
607828100 .. | MODINE MANUFACTURING ORD . 07/05/2022 | NATIONAL FINL SVCS CORP, [ ........ 10.000 | ......... 105 .0 XXX oo |oeeiennns L I [ [P TR T M6 | [ (50 ) R (1) L XXX
60871R209 . .| MOLSON COORS BEVERAGE
COMPACLBORD .............. 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 2,495.000 C XXX e 112,366 115,643 | ....... BT e e @I 112,366 | ..o [ 23725 23,725 LOXXX .
60937P106 ..| MONGODBCLAORD ........... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 180.000 L XXX C 3051 | e e [ e e 43,0511 .... L1744 LOXXX .
617446448 .. | MORGAN STANLEYORD ........ 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 28,775.000 | .... L XXX . 1,636,678 | . 2,824,554 | ... (1,187,876) o....1,636678].... . el 979,261 LOXXX .
632307104 .. | NATERAORD .............. .| ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 440.000 L XXX 30,789 ... 30,789 ... L (14431) | ... (14,431) LOXXX .
635017106 .. | NATIONAL BEVERAGE ORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 450.000 | ... L XXX 22335 e ... 22335 ... .. 600]... . LOXXX .
636518102 .. | NATIONAL INSTRUMENTS ORD .. 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 12,940.000 CXXX L 550,296 550,296 L XXX
637417106 .. | NATIONAL RETAIL PROPERTIES
REITORD ... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 2,140.000 L XXX 65184 ....... LOXXX.
640517100 .. | NEOPHOTONICS ORD 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 535.000 | ... L XXX 8,316 LOXXX.
64110D104 ..| NETAPPORD .......... 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,625.000 | ... L XXX 83,630 LOXXX.
651229106 .. | NEWELL BRANDS ORD . 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 6,725.000 L XXX 155,547 LOXXX.
651639106 ..| NEWMONTORD ......... 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 3,890.000 XXX 239,495 XXX
65339F101 .. | NEXTERA ENERGY ORD .. 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 12,490.000 L XXX 964,293 LOXXX .
65473P105 ..| NISOURCEORD ......... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 26,660.000 | ... L XXX 666,639 LOXXX .
655664100 .. | NORDSTROMORD ......... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 240.000 | ... L XXX 6,346 | ...l e LOXXX .
655844108 .. | NORFOLK SOUTHERN ORD . 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,600.000 L XXX 274,893 . 476,336 | .....(201443) ] ... LOXXX .
665859104 .. | NORTHERN TRUSTORD ........ 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 11,120.000 | .... L XXX 979,644 1,330,063 | .....(350,419) | ... LOXXX .
668771108 .. | NORTONLIFELOCKORD ........ 01/31/2022 | NATIONAL FINL SVCS CORP, | ... 19,995.000 L XXX 539,199 . 519470 [....... 19729 ... LOXXX .
67018T105 .. | NU SKIN ENTERPRISES CL A ORD 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,280.000 | ... L XXX 60,303 LOXXX .
670837103 ..| OGEENERGYORD ............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 17,950.000 | ... XXX 716,996 XXX
67103H107 .| O REILLY AUTOMOTIVE ORD ..... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX 5749 | oo LOXXX.
67181A107 ..| OAK STREETHEALTHORD ...... 05/31/2022 | NATIONAL FINL SVCS CORP, L XXX 4259 | | LOXXX.
674215207 .. | CHORD ENERGYORD .......... ... |07/08/2022 | Not Available .............. C XXX e 35 i [ LOXXX.
674599105 .. | OCCIDENTAL PETROLEUM ORD .| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... L XXX .. 264,159 | ....... 407,59 |..... (143,441) L XXX
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680223104 .. [ OLD REPUBLIC INTERNATIONAL
ORD ..\ ... |07/05/2022 | Various .................. .. 135,695.000 | .... 3,116,084 [.... XXX ... |...... 2,706,394 | ...... 3,335,383 | ..... (628,989) | .. [ | (B28,989) [ [ 2706394 | ..o [ 409,690 | ....... 409,690 LOXXX .
681919106 .. | OMNICOM GROUPORD .........|... [07/05/2022 | NATIONAL FINL SVCS CORP,| .... 9,155.000 | ...... 625,530 .... XXX ... .. 632,820 | . L B70,787 ... (37,967) | o [ | (BT9BT) [ 632,820 .... . (7,290) [ ........ (7,290) | . LOXXX .
682680103 .. | ONEOKORD ............. .| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 2,440.000 | ...... 153,080 |.... XXX ... ... 97,830 . 143374 (..., (45545) | ... ... 97,830 ... 55250 | ........ 55250 |. LOXXX .
683344105 .. | ONTO INNOVATION ORD ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... ... 45.000 | ........ 2877 [.... XXX ... .. 3624]. . .. 36241 .... C(TATY | (74T | LOXXX .
683712103 .. | OPENDOOR TECHNOLOGIES ORD | ... |05/31/2022 | NATIONAL FINL SVCS CORP, | .... 2,285.000 | ....... 16,387 |.... XXX ... ... 22623 (. ... 22623 ..., (6,236) | ... . (6,236) | . XXX
68902v107 .| OTIS WORLDWIDE ORD ......... ... |05/31/2022 | NATIONAL FINL SVCS CORP, | ... 2,660.000 | ...... 197,998 |.... XXX ... .. 163,944 | . .. 163944 ... . 34,054 | . LOXXX.
691497309 ..| OXFORDINDSORD .... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 115.000 ....... 10230 |.... XXX ... ... 10534 (. ... 10534 (... ... (304) XXX
69318J100 .. | PC CONNECTION ORD . 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 55.000 | ........ 2415 [.... XXX ... .. 2459 . .. 24591 ... . (44) LOXXX.
693282105 .. | PDF SOLUTIONS ORD .. ..|... |07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 85.000|........ 1766 |.... XXX ... |... .. 2,040 (. co.... 2040 ... N I ...(274) | . XXX
693517106 ..| PPLORD ...................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | .. 168,260.000 | .... 4,984,619 |.... XXX ... |[...... 4912607 |......5057,896 |.....(145289) | ............. | ... | (145289) | Lol Ll 4912607 ...l o 72012 72,012 . XXX
693604107 .. | PS BUSINESS PARKS REITORD .. | ... [07/22/2022 | CORPORATE
REORGANIZATIONS ....... .. 2145000 ...... 390,926 |.... XXX ... |....... 402,473 402473 | ..o [ (11547 L (11,547) LOXXX .
693656100 .. PVHORD .........c.ccovnvnnnn. ... |05/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,300.000 | ....... 92,145 |.... XXX ... .. 102,036 | . .. 102,036 ] .... .. (9,891) ] LOXXX .
69553P100 . .| PAGERDUTYORD .............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 355.000 [ ........ 9640 [.... XXX ... ... 8757 L. 8757 ....883]. LOXXX .
697435105 .. | PALO ALTONETWORKS ORD .... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 45.000 | .......23451[.... XXX ... . 22616 . . . 22616].... ... 8341 LOXXX .
700517105 .. | PARK HOTELS RESORTS ORD ... | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ... 33347 ... XXX ... ... 21709 . . e (1,031) ] L. 21709 ... . 5638]. LOXXX .
701094104 .. | PARKER HANNIFINORD ......... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... L XXX (404,623) | ..o [ | (404,623) | . 537,012 270,104 LOXXX .
703343103 .. | PATRICK INDUSTRIESORD ......|... [07/05/2022 | NATIONAL FINL SVCS CORP, L XXX . . LOXXX.
(s} 704326107 .. | PAYCHEXORD .......... .| ... |07/05/2022 | NATIONAL FINL SVCS CORP, | .... L XXX LOXXX.
m 705573103 .. | PEGASYSTEMSORD ............ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, XXX e 1ATBT [ e [ e [ e 6].. XXX.
8 70959W103 . | PENSKE AUTOMOTIVE GROUP
b VIGORD ..., ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... L XXX LOXXX .
oo 713448108 .. | PEPSICO ORD .. .. | ... [12/07/2021 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
713750101 .| PERFICIENTORD ............... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, CXXX L L XXX
71377A103 . .| PERFORMANCE FOOD GROUP
... | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| .... 3,138.000 | ...... 148,208 [ ... XXX ... |.oeeeo 137408 | o [ | [ [ 137,408 | ... eeee... 10,800 . LOXXX .
717081103 .. 05/31/2022 | Various .................. .. 190,575.000 | ... 10,047,502 [ .... XXX ... |...... 7,428,040 | ..... 11,253,454 | ... (3,825414) | ......oooiiis [oiiiii | (3825414) [ | 7428040 | ..o |l 2619462 ... 2,619,462 L XXX
718172109 ..
05/31/2022 | NATIONAL FINL SVCS CORP, | ... 19,290.000 | .... 2,051,340 | .... XXX ... |[...... 1,519,651 [ ...... 1,832,550 |.....(312,899) [ .......oooe | enniniiis [ooe (312899) | oo [ 1,519,651 531,690 531,690 LOXXX .
719405102 .. 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 395.000........ 7,002 .0 XXX oo oo 8888 [ e 8588 (.... ... (1,586) | ........ (1,586) | . XXX
723484101 .. 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 31,135.000 | .... 2,224,505 |.... XXX ... |...... 217,957 | ... 2,197,820 ... (79,862) | ...o.ovvens [ veiiiiiii | (79862) | | 2,117,957 106,547 106,547 L XXX
723787107 ..
ORD ............ccoeiiiint. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 2,370.000 XXX 225847 | ....... 431,056 |.....(205,209) | ..........c.o. feiiiiiii [0 (205,209) f Ll e 225847 | ...l 388,89 |....... 388,896 L XXX
727493108 . .| PLANTRONICS ORD ... | 08/30/2022 | CORPORATE
REORGANIZATIONS ....... ... 1,145.000 L XXX LOXXX.
739276103 .. | POWER INTEGRATIONS ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 480.000 | ... L XXX LOXXX .
740367404 .. | PREFERRED BANKORD ......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 730.000 CXXX L L XXX
740391103 .. | PREFERRED APARTMENT COMM CORPORATE
REITORD ...\ ... | 06/24/2022 | REORGANIZATIONS ....... ... 2,890.000 cd XXX e 72,0968 [ e [ e [ LOXXX .
74051N102 .| PREMIERCLAORD ........ 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,505.000 co XXX ... 529791 . .. 61,961 .......(8982)]... ... (8982)]. e 52979 L 24881 ... LOXXX .
741447108 .. | TROWE PRICE GROUP ORD . 01/31/2022 | NATIONAL FINL SVCS CORP, | ... 8,780.000 | .... 1,352,110 |.... XXX ... 1,481,632 ... 1,726,499 | ... (244,867) | ....ooiiis [ (244,867) | ..o [ 1,481,632 .... 129,522) | ... L XXX
74251V102 .| PRINCIPAL FINANCIAL GROUP
ORD ..............ieinlt. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .... 7,590.000 | ...... 533,147 | ... XXX ... [....... 506,403 | ....... 548,985 | ...... (42,582) [ ... [ (42,582) [ .......ooon | 506,403 | .............|.......26744|........ 26744 ... ... 7024 (.. XXX.
742718109 . .| PROCTER & GAMBLEORD ....... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 11,830.000 | .... 1,791,987 |.... XXX ... |......1,609345. 1,935,151 | .....(325806) [ ...........o. [ oo [ (325,806) | ........... [..... 1,609,345 | .... . XXX
74275K108 . .| PROCORE TECHNOLOGIES ORD .| ... |[05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 520.000|.......23920 |.... XXX ... Lo32163 (L L., 32163 ... XXX
74319R101 .| PROG HOLDINGS ORD .......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| .......... 55.000 | ......... 937 [.... XXX ... 923 L. 923 LOXXX.
743312100 . .| PROGRESS SOFTWAREORD ....|... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 145.000 ........ 6588 |.... XXX ... L8999 (... .. 6999 (... XXX
743315103 ..| PROGRESSIVEORD ............ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 2,765.000 | ...... 323,872 |.... XXX ... . 332,002 (... L..... 332002 ... XXX
74340W103 . | PROLOGISREIT ............ ..| ... |05/31/2022 | NATIONAL FINL SVCS CORP,| .... 7,310.000 | ...... 934,110 |.... XXX ... .. 704959 |...... 1,230,712 |..... (525,752) | ... i e 704,959 | ... LOXXX .
744320102 .. | PRUDENTIAL FINANCIAL ORD ....| ... [05/31/2022 | NATIONAL FINL SVCS CORP,| ... 22,325.000 | .... 2,378,255 |.... XXX ... 1,979,978 | . 2,416,458 | .....(436,480) [ ...........oo | eiiiiiiii [ainn (436,480) | . LOXXX .
745867101 .. | PULTEGROUPORD ......... .| ... |01/31/2022 | NATIONAL FINL SVCS CORP, | .... 8,100.000 | ...... 422,856 |.... XXX ... .. 3734191 . . 462,996 | ......(89,577)] ... LOXXX .
74624M102 . | PURE STORAGE CLAORD ...... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 265.000 | ........ 6804 [.... XXX ... L. 1357 . LOXXX .
74767V109 ..| QUANTUMSCAPE CLAORD ..... ... |05/31/2022 | NATIONAL FINL SVCS CORP,| ... 4,890.000 | ....... 62,860 |.... XXX ... .. 110,837 | . LOXXX .
748341100 .. | QUEST DIAGNOSTICS ORD .......| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 185.000 | ....... 24711 | .... XXX ... ... 26,186 . LOXXX .
74838J101 .. | QUIDELORD ............ ..| ... |01/31/2022 | NATIONAL FINL SVCS CORP, | .... 1,370.000 | ...... 140,232 |.... XXX ... LOXXX.
750917106 .. | RAMBUS ORD ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, | ......... 5.000 ... 105 | XXX oo [ e 126 LOXXX.
753422104 .. | RAPID7ORD ................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ......... 5000 ........ 351 .0 XXX oo [ B85 [ LOXXX.
75513E101 .| RAYTHEON TECHNOLOGIES ORD | ... [05/31/2022 | Various .................. ... 41445000 | .... 4,041,192 [.... XXX ... c(811,810) ] ... LOXXX.
756109104 .. | REALTY INCOME REITORD ...... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 6,030.000 | ...... 413,199 | ... XXX ... . . 431,688 [ .....(103419) ... LOXXX.
7591EP100 . | REGIONS FINANCIALORD ....... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 37,340.000 | ...... 728674 ... XXX ... |.......766620|....... 814,012 |...... (47,392) L XXX
75972A301 . .| RENEWABLE ENERGY GROUP CORPORATE
ORD ..\t ... | 06/14/2022 | REORGANIZATIONS ....... ... 1,209.000....... 74354 | .. XXX oo [ TAAT2 | oo e e e T4AT2| e 182 182 LOXXX .
759916109 .. | REPLIGENORD ................ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,845.000 | ...... 305,817 |.... XXX ... |....... 377,221 | ....... 488,630 |..... (11,409) | .o [ (11,409) | ..o | 377,221 | .o (71,404) | ....... (71,404) | ... LOXXX .
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76156B107 . .| REVOLVE GROUP CLAORD ..... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ......... 5000 ......... WA [ XXX M8 | e e e M8 [ @ @ LOXXX.
761711106 .. | REYNOLDS CONSUMER
PRODUCTSORD ............... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 16,185.000 | ...... 441536 | ... XXX ... 439,224 | ....... 508,209 |......(68,985) [ ........cooi|iiiiiiiiii [, (68,985) 439224 | oo [ 2312 2,312 LOXXX .
76243J105 .. | RHYTHM PHARMACEUTICALS ORD] ... [07/05/2022 | MORGAN STANLEYCO ... |...... 420000 | ........ 1,847 [.... XXX ... s 1,448 e | . L1448 . . e 401 LOXXX .
770323103 .. | ROBERTHALFINTORD ......... ... |05/31/2022 | NATIONAL FINL SVCS CORP, | ... 4,130.000 | ...... 372702 |.... XXX ... .. 211,903 . . 460,578 | .....(248,674) | ......oiiiis [ (248,674) | . . 211,903 | ... 160,798 | . LOXXX .
780287108 .. | ROYAL GOLD ORD ... . 01/31/2022 | NATIONAL FINL SVCS CORP, | .... 7,245.000 | ...... 735438 |.... XXX ... . 728575 . 762,246 [ ... (3387A) | [ (33,671) | . 728575 | ... .. 6,863]. LOXXX .
783549108 .. | RYDER SYSTEM ORD ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,825.000 | ...... 145420 [ .... XXX ... 105718 | ....... 150,435 | ...... @A) | (44,717) 105,718 39,702 L XXX
78410G104 . | SBA COMMUNICATIONS CL AREIT
ORD ..ot ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 3,290.000 | .... 1,102,287 |.... XXX ... [....... 966,841 | ...... 1,279,876 |.....(313,035) [ .....cooei |eniiiii [t (313,035) | oo [ 966,841 LOXXX .
785731106 .. | SABRA HEALTH CARE REITORD . | ... [07/05/2022 | NATIONAL FINL SVCS CORP, L XXX L1164 N L1184 LOXXX.
786487100 .. | SAFETY INSURANCE GROUP ORD | ... |07/05/2022 | NATIONAL FINL SVCS CORP, L XXX . 82,184 . . 82,1841 ... LOXXX.
78709Y105 ..[ SAIAORD ..................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, CXXX L 19,834 19,834 L XXX
78781P105 .. | SAILPOINT TECHNOLOGIES
HOLDINGS ORD ... .| ... |08/16/2022 | Various .................. . L XXX LOXXX.
790148100 .. [ STJOEORD ........ .. | ... [07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 252 e L e e e LB LOXXX .
794661302 .. | SALESFORCE ORD .. .. | ... |05/31/2022 | NATIONAL FINL SVCS CORP,| . ... L XXX .(222,736) | ... LOXXX .
806857108 .. | SCHLUMBERGERORD .......... ... | 12/07/2021 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
80706P103 .| SCHOLAR ROCK HOLDING ORD .| ... [07/05/2022 | MORGAN STANLEY CO ....|.... 1,705.000 | ... L XXX LOXXX .
808513105 .. | CHARLES SCHWABORD ........ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 8,260.000 | ... L XXX LOXXX .
[®) 81181C104 ..| SEAGEN ORD ..|... |07/05/2022 | NATIONAL FINL SVCS CORP, | ......... 5000 ... L XXX . LOXXX .
m 816850101 .. | SEMTECHORD ................. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... ... 10.000 cd XXX B0 e e [ e [ B0 | [ 20 |12 [ LOXXX .
o 816851109 .. [ SEMPRAORD .................. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 4,750.000 CXXX L L XXX
o 81752R100 . .| SERITAGE GROWTH PROPERTIES
© CLAORD ... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ c XXX LOXXX.
81762P102 ..| SERVICENOW ORD ....... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, e c XXX LOXXX .
824897104 .. | SHOCKWAVE MEDICAL ORD .....|... [07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
82669G104 . | SIGNATURE BANKORD ......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
826919102 .. | SILICON LABORATORIES ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
828806109 .. | SIMON PROP GRPREITORD ..... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ...... L XXX LOXXX .
829073105 .. | SIMPSONMANUFORD .......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 82303 e [ LOXXX .
83001A102 .. | SIX FLAGS ENTERTAINMENT ORD | ... [05/31/2022 | NATIONAL FINL SVCS CORP, L XXX L(13,719) | ... LOXXX .
830566105 .. | SKECHERS USACLAORD ...... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, L XXX . e N N . o . T . LOXXX .
830830105 .. | SKYLINE CHAMPIONORD ........ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 1328 e N N . o o (2B) | (25)] LOXXX .
83088M102 . | SKYWORKS SOLUTIONS ORD ... | ... [05/31/2022 | NATIONAL FINL SVCS CORP, L XXX (17,049) | ....... N N . U o e . LOXXX .
831754106 .. | SMITH WESSON BRANDS ORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... L XXX e LOXXX.
831865209 .. [ AOSMITHORD ................ ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... L XXX 151,525 | ... (58,925) LOXXX.
832696405 .. | JM SMUCKERORD ............. ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... L XXX . 531,056 | ......(44,835) ] ... LOXXX.
833034101 .. SNAPONORD ................. ... | 05/31/2022 | NATIONAL FINL SVCS CORP, L XXX .. 30153 [.......(1,584) | ... LOXXX.
833445109 .. | SNOWFLAKE CLAORD ......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX .. 20325 (.......(6047)] ... LOXXX.
835495102 .. | SONOCO PRODUCTSORD ...... |... [07/05/2022 | NATIONAL FINL SVCS CORP,|.... XXX . 328236 |........8806]... XXX
83570H108 ..| SONOSORD ............. ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, I c XXX e MO e N N . LOXXX .
842587107 .. | SOUTHERNORD ....... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 37,985.000 | .... L XXX (261,442) | ....... N B (261,442) | . LOXXX .
84265V105 . .| SOUTHERN COPPERORD .......|... [05/31/2022 | NATIONAL FINL SVCS CORP,| ... 22,965.000 | .... L XXX . e N e 82,151 O PO e . LOXXX .
844741108 .. | SOUTHWEST AIRLINESORD .. ... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 985 e e N e . o . LOXXX .
84860W300 . | SPIRIT REALTY CAPITALREITORD| ... [05/31/2022 | NATIONAL FINL SVCS CORP, L XXX .. (3,656) | ....... N e (3856) | U U o . T . . LOXXX .
857477103 .. | STATE STREETORD ............ ... | 01/31/2022 | NATIONAL FINL SVCS CORP, | ....... L XXX L(B32120) | e [ (32,120) | . LOXXX .
858119100 . .| STEEL DYNAMICS ORD . .. 07/05/2022 | NATIONAL FINL SVCS CORP,| ... XXX (221,413) | ..o (221,413) | . XXX
858155203 .. | STEELCASE CLAORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 8009 L [ LOXXX.
85859N102 ..| STEMORD .......... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, C XXX 8B e LOXXX.
863667101 ..| STRYKERORD ................. ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... XXX 1,303,673 | .....(318,943) | ... . XXX
866674104 .. | SUN COMMUNITIES REITORD ... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... L XXX 477,682 (.....(160,914) | ....... B TR (160,914) | . U IR o , , . . LOXXX.
867652406 .. | SUNPOWERORD .......... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, C XXX e 3833 R e N e . o . . LOXXX.
86771W105 . | SUNRUNORD ... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... c XXX e 14518 L LOXXX .
87157D109 ..| SYNAPTICS ORD .. .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, c XXX e 28828 [ e N N - U U o I . LOXXX .
871607107 .. | SYNOPSYSORD ............... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, co XXX e 46433 L e e N e . v e 48y o I . LOXXX .
871658103 ..| SYNCHRONY FINANCIALORD ... | ... [05/31/2022 | NATIONAL FINL SVCS CORP,| . ... L XXX L 427,252 (... (T2,731) | ... . . . LOXXX .
87166B102 ..| SYNEOS HEALTHCLAORD ..... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX .. 90,358 [ ......(36,110) | ... (36,110) | . LOXXX .
872590104 .. | T MOBILE US ORD .| ... |05/31/2022 | NATIONAL FINL SVCS CORP,| ... c XXX 230,366 (L . LOXXX .
87266104 .. | TP COMPOSITESORD .......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, XXX e BB L XXX
874054109 .. | TAKE TWO INTERACTIVE
SOFTWAREORD ............... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 425.000 c XXX e B2821 e e [ e [ LOXXX.
876030107 .. | TAPESTRY ORD ... .| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 1,135.000 | ... XXX e . . e (ATA0) | (17,402) | . LOXXX.
87612E106 ..| TARGETORD .......... .| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 3,555.000 | ... L XXX (388,445) | . [ | (388,445) | . LOXXX.
87612G101 . | TARGARESOURCESORD ....... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 4,195.000 L XXX .. (143,693) | ..o [ | (143,693) L XXX
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87918A105 .. TELADOC HEALTHORD ......... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 2,735.000 C XXX e 207487 oo [ [ 207487 | (114,606) | ...... (114,606) LOXXX.
880345103 .. | TENNANTORD ........ 07/05/2022 | NATIONAL FINL SVCS CORP, | ......... 5.000] ... C XXX e 311, LA (14)|. LOXXX.
88162G103 . | TETRA TECH ORD ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 965.000 co XXX ] 130,429 L2571 2571 LOXXX .
882508104 .. | TEXAS INSTRUMENTS ORD ....... ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 10,395.000 | .... 1,844,853 |.... XXX ... |[...... 1,482,826 [ ...... 1,959,146 | .....(476,320) [ ........coooo | eriiiiiis [ooe (476320 | e [ 1,482,826 ..o |oeins 362,027 | ....... 362,027 L XXX
883311108 .. | BEAUTY HEALTH COMPANY CL A
ORD ..\t ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 635.000 | ........ 8716 |.... XXX ... L9208 e ... 9208].... 491) L (4en) ] .. LOXXX .
883556102 .. | THERMO FISHER SCIENTIFICORD | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ... 1,330.000 L XXX .. 543,014 . . 887,429 | .....(344,415)| ... 206,964 .. 206,964 | . LOXXX .
88579Y101 ..[3MORD ..........ovvvirnnnn. ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 14,105.000 | .... L XXX 2,721,545 | . 2505471 | ...... 216,074 ... 390,081) . (390,081) | . LOXXX .
887389104 .. [ TIMKENORD ................... ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 1,995.000 L XXX .. 109,318 . . 138,234 [ ......(28915)] ... 12,227 . LOXXX .
89422G107 . | TRAVERE THERAPEUTICS ORD .. | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 130.000 | ... L XXX .. 3,057 . 212 LOXXX.
896522109 .. | TRINITY INDUSTRIESORD ....... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 595.000 | ... L XXX 14,776 | . (1,003) LOXXX.
896945201 .. | TRIPADVISOR ORD 05/31/2022 | NATIONAL FINL SVCS CORP, | ...... 145.000 | ... L XXX .. 529 ... LOXXX.
89832Q109 . | TRUIST FINANCIALORD ......... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 32,270.000 | .... XXX oo [.....1,804,853 (..., 1,889,409 | ...... (84,556) | .........oii | eiiiie [ (BA556) | [ 1,804,853 | L [ (177,805) L XXX
900417108 .. | TURNING POINT THERAPEUTICS
ORD ...........ccooiiiiiinn. 08/18/2022 | Various .................. .... 2,115,000 XXX e TATOO | e [ [ e TATO9 85,638 |........ 85638 |............. XXX
90138F102 .. | TWILIO CL A ORD 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,770.000 | ... L XXX .(186,066) | ... I LOXXX .
90184D100 ..| TWIST BIOSCIENCE ORD .. 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 45.000 L XXX . LOXXX .
90184L102 .. | TWITTERORD ........... 05/04/2022 | Various .................. ... 29,835.000.... L XXX LOXXX .
902104108 .. [IIVIORD ....... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 485.000 L XXX LOXXX .
902653104 .. | UDRREITORD ...... 05/31/2022 | NATIONAL FINL SVCS CORP, | .... 1,525.000 | ... L XXX LOXXX .
90278Q108 . | UFP INDUSTRIESORD .......... 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 350.000 L XXX LOXXX .
902973304 ..| USBANCORPORD ............. 01/31/2022 | NATIONAL FINL SVCS CORP, | ... 15,720.000 Lo XXX |....... 800,557 | ....... 882,992 |...... (82,436) XXX
903537100 .. | UBER TECHNOLOGIES ORD ... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 3,380.000 | ... L XXX L4723 | (47,345) | . . . LOXXX.
90385V107 .| ULTRA CLEAN HOLDINGS ORD ...| ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 225.000 XXX e T30 e e [ e (1,401) L XXX
90400D108 . .| ULTRAGENYX PHARMACEUTICAL
ORD .............ccoiiiiinn, 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,010.000 XXX e 89483 L [ e e | 69483 L. (16,846) [ L (16,846) XXX
904214103 .. | UMPQUA HOLDINGSORD ........ 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 26,560.000 | ... L XXX . 511,014 | ... Ce... 22802 XXX
904311107 .. | UNDER ARMOUR CLAORD ..... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,795.000 | ... L XXX .. 38036 ... .. (1,242) ] . LOXXX.
904311206 .. | UNDER ARMOURCLCORD ...... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,375.000] ....... L XXX .. 24805 (... ... (6,084) . LOXXX .
907818108 .. | UNION PACIFICORD ............ ... |07/05/2022 | Various .................. ... 16,187.000 | .... L XXX 3,083,623 | ... .. 375373 ] . LOXXX .
910047109 .. | UNITED AIRLINES HOLDINGS ORD | ... [07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 415.000 c XXX e 18BTT . ... (3,236) . LOXXX .
91324P102 ..| UNITEDHEALTHGRP ORD ....... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 13,810.000 | .... L XXX 6,934,553 ... (1,293,095) | . .1,309,962 | . LOXXX .
91529Y106 ..| UNUMORD .............. 01/31/2022 | NATIONAL FINL SVCS CORP, | ... 28,145.000 L XXX 691,523 [ ... 80,820 | ...iiiiiis [ 80,820 | . .. (59,793) | . LOXXX .
917047102 .. | URBAN OUTFITTERS ORD . 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 290.000 | ... L XXX e e BBB e e (BA0) [ (340) | . LOXXX .
91913Y100 .. | VALEROENERGYORD ...... 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 2,365.000 | ... L XXX 172,800 | . LOXXX.
922417100 .. | VEECO INSTRUMENTS ORD ..... | ... [07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 70.000 | ... L XXX ... (226) | . LOXXX.
92337F107 ..| VERACYTEORD ................ ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 285.000 | ... L XXX ... 16161 . LOXXX.
92343V104 .| VERIZON COMMUNICATIONS ORD | ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ... 34,170.000 | .... L XXX . (220,995) | . LOXXX.
923454102 .. | VERITIVORD .................. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX .. (2873)]. LOXXX.
92532F100 .. | VERTEX PHARMACEUTICALS ORD | ... | 07/05/2022 | NATIONAL FINL SVCS CORP, L XXX ... 10,909 | . LOXXX.
92536C103 ..| VERUORD .................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ....... L XXX (2,00 . LOXXX .
92556H206 . .| PARAMOUNT GLOBAL CL B ORD . 05/31/2022 | NATIONAL FINL SVCS CORP,| ... L XXX 78,467 LOXXX .
925652109 .. | VICIPPTYSORD ............... ... | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... c XXX 33489 L [ . 2,754 LOXXX .
925815102 .. VICORORD .................... ... | 07/05/2022 | NATIONAL FINL SVCS CORP, XXX e BTA [ e [ e [ e BT e (139) | (139) L XXX
92766K106 .| VIRGIN GALACTIC HOLDINGS CL A
ORD ..\ttt ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 4,450.000 cd XXX e 40,953 e e L e e e 40983 e (9,938) | (9,936) LOXXX .
928254101 .. | VIRTU FINANCIAL CLAORD ..... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 15,270.000 | ... L XXX (3,833) LOXXX.
928377100 . .| VISTAOUTDOORORD ...... .. 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 380.000 XXX (3,586) XXX
928563402 ..| VMWARE CLAORD .... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 18,930.000 | .... XXX 193,019 XXX
929236107 .. | WD-400RD ............. 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 545.000 L XXX 5,249 LOXXX.
92939U106 ..| WEC ENERGY GROUP ORD . 05/31/2022 | NATIONAL FINL SVCS CORP,| ... . 2,160.000 XXX 31,338 XXX
929566107 .. | WABASH NATL ORD 07/05/2022 | NATIONAL FINL SVCS CORP, | ...... 750.000 L XXX . (1,252) LOXXX.
931142103 .. | WALMART ORD ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| .... 2,580.000 XXX . 318812 . . 373300 |......(54/488) (... | (54,488) | . 13,894 XXX
931427108 .. | WALGREEN BOOTS ALLIANCE ORD ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ... 11,585.000 CXXX L 539,118 604,274 | ...... (65,156) | v vveneeee [ [ (65,156) (28,699) L XXX
934423104 .. | WARNER BROS. DISCOVERY SRS
AORD ..o 07/05/2022 | Various .................. .o 11590.740 | ... 187,359 [.... XXX ... [....... 308,244 | .o | [ 308,244 ..o | (120,885) | ...... (120,885) LOXXX .
94106L109 .. | WASTE MANAGEMENT ORD ... 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 7,660.000 | .... 1,161,972 |.... XXX ... .. 849,766 | . 1278454 | .....(428,688) | ......cooooeiu [ e | (428,688) | . 849,766 | ... .. 312,206 | ....... 312,206 | . LOXXX .
942622200 .. | WATSCOORD ............. 07/05/2022 | NATIONAL FINL SVCS CORP, | .... 1,345.000 | ...... 329,043 |.... XXX ... .. 317,560 | . L 420,824 | ... (103,264) | ..o [ (103,264) | . .. 317,560 .... Lo 114831 11483 . LOXXX .
944191101 .. | WAYFAIR CL A ORD 05/31/2022 | NATIONAL FINL SVCS CORP, | ...... 400.000 | ....... 23858 [.... XXX ... 82040 | [ . e ... 620401 ... ..(38,182) [ ....... (38,182) | . LOXXX .
949090104 ..| WELBILTORD ......... 08/01/2022 | Various .................. ... 200000 .......50,224 | .... XXX ... ... 49634 P A ... 49634 (... ..591 ... ... 591 XXX
949746101 .. | WELLS FARGO ORD . 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 33,830.000 | .... 1,591,774 |.... XXX ... 1,490,910 | . 1,623,163 | .....(132,254) [ ... | (132,254) | . 1,490,910 100,864 | ....... 100,864 | . XXX
95040Q104 . | WELLTOWERORD ... 05/31/2022 | NATIONAL FINL SVCS CORP, | .... 4,615.000 | ...... 411839 .... XXX ... .. 214875 . . 395,829 | .....(180,953) [ ... i | (180,953) 214,875 .. 196,764 | ....... 196,764 | . XXX
95082P105 ..| WESCOINTLORD ...... 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... 216.000 | ....... 22297 |.... XXX ... |........29320]. . e 29,320 L (7,028) ... (7,023) . XXX
959802109 ..| WESTERNUNIONORD .......... 07/05/2022 | Various .................. .. 152,660.000 | .... 2625934 |.... XXX ... [...... 3,032,190 | ......2,066942 |...... 271402 |............. [............o . 271,402 3032190 .............|..... (406,256) | ...... (406,256) . XXX .
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963320106 .. | WHIRLPOOLORD .............. ... | 05/31/2022 | NATIONAL FINL SVCS CORP,| ...... 700.000 | ...... 129,188 | .... XXX ... 127,314 ....... 164,262 | ...... (36,948) [ ... [ (36,948) [ .....oooiin | et 127314 [ .o 18T 1,874 2450 (.. XXX.
966387508 .. | WHITING PETROLEUMORD ..... | ... [07/06/2022 [ Unknown ................. ... 1,185.000 | ...... 105,601 [.... XXX ... . 105601 | ... e e e [ e e LOXXX.
969457100 .. | WILLIAMSORD .......... ..| ... |07/05/2022 | NATIONAL FINL SVCS CORP, | ... 15,640.000 | ...... 546,293 | .... XXX ... . 284,176 | . . 407,266 [ .....(123,090) | ...o.oiiiiis e (123,090) | oo [ el 262,118 .. 8696 (.. XXX.
969904101 .. | WILLIAMS SONOMA ORD 05/31/2022 | NATIONAL FINL SVCS CORP, | .... 1,175.000 | ...... 151,049 [.... XXX ... 127341 ... 198,728 | ...... (71,387) | oo [ (71,387) | oo | 127341 | oo [ 23707 | 23,707 1,751 ] .. XXX .
971378104 .. | WILLSCOT MOBILE MINI HOLDIN
CLAORD ...... .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 6,530.000 | ...... 207,042 |.... XXX ... .. 234,060 | .. .. 234,060 .... . (21,018) | .. LOXXX .
977852102 .. | WOLFSPEED ORD . ..| ... |01/31/2022 | NATIONAL FINL SVCS CORP,| ...... 390.000 | ....... 36237 [.... XXX ... ... 38,086 . ... 38,086].... . (1,849) | LOXXX .
985817105 .. | YELPORD .......... ..|... |07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 310.000 | ........ 9055 [.... XXX ... .. 91391 .. 9139 ... ... (84) LOXXX .
988498101 .. | YUM BRANDS ORD .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP,| ....... 575.000 | ....... 68,011 |.... XXX ... [........ 66423]. . 664231 .... 1,588 LOXXX .
98850P109 ..[ YUMCHINAORD ............... C | 07/05/2022 | NATIONAL FINL SVCS CORP, | ... 1,755.000 82706 |.... XXX ... [........ 79757 | oo [ | [ e [ | TOTET e 2049 L XXX
989831108 .. | ZURN ELKAY WATER SOLUTIONS
ORD ...t ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 930.000 | ....... 26,167 |.... XXX ... LOXXX.
G0084W101 .| ADIENT ORD .. ..| C [07/05/2022 | NATIONAL FINL SVCS CORP, 5000 ....... c XXX LOXXX.
G0250X107 . | AMCORORD ... ..| C |05/31/2022 | NATIONAL FINL SVCS CORP, | .. L XXX LOXXX.
G037AX101 . | AMBARELLAORD ........ .. | ... |07/05/2022 | NATIONAL FINL SVCS CORP, co XXX LOXXX .
G1151C101 . | ACCENTURECLAORD ......... C | 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... I co XXX L XXX
625457105 . | CREDO TECHNOLOGY GROUP
HOLDINGORD ................. C | 07/05/2022 | NATIONAL FINL SVCS CORP, | ....... I c XXX 102 e e [ LOXXX .
Is) 629183103 . | EATON ORD ..| C |05/31/2022 | NATIONAL FINL SVCS CORP,| ... L XXX 1,011,250 [ L. 1,554,516 | .. ... (543,266) [ ... | [ (543,266) LOXXX .
G3198U102 . | ESSENT GROUPORD ........... C | 07/05/2022 | NATIONAL FINL SVCS CORP,| ...... I c XXX [ 10, . e | . LOXXX .
g G4474Y214 . | JANUS HENDERSON GROUP ORD | C | 05/31/2022 | NATIONAL FINL SVCS CORP, | ... 13,975.000 C XXX e 538,882 [ ....... 586,112 | ...... (@7,230) | oo | (47,230) LOXXX .
brd 647567105 . | IHSMARKITORD ............... C | 01/31/2022 | NATIONAL FINL SVCS CORP, | ... 1,170.000 C XXX e 133,105 ....... 155,516 | ...... (22412) | oo | (22,412) LOXXX.
S G491BT108 . [ INVESCOORD ... ... | ... |05/31/2022 | NATIONAL FINL SVCS CORP,| ... 13,620.000 XXX e . e . 4869 .. XXX.
- G5960L103 . | MEDTRONIC ORD . C |07/05/2022 | NATIONAL FINL SVCS CORP,| ... 26,800.000 | .... XXX e (B22132) | (322,132) | . . .35722| .. XXX.
G6095L109 . [ APTIVORD ............c...vnes C | 01/31/2022 | NATIONAL FINL SVCS CORP,| ...... 290.000 XXX oo |........ 40,600 ........ 47,836 ....... [(47X15) 1 [ [ [ (7,236) [ .....ooooee | oo 40,600 [ ... [ (1,346) [ (1,346) | L XXX
G6331P104 . | ALPHA AND OMEGA
SEMICONDUCTORORD ......... ... | 07/05/2022 | NATIONAL FINL SVCS CORP,| ........ 835.000 c XXX e 3783 e [ e e e 37463 | .. [ (11,590) | L (11,590) LOXXX.
G6700G107 . | NVENT ELECTRIC ORD ..| C |05/31/2022 | NATIONAL FINL SVCS CORP,| .... 7,605.000 | ... XXX . 288990 |......(95874)]... 193,116 So...... 76333 . XXX
G8994E103 . | TRANE TECHNOLOGIESORD ....| C |07/05/2022 | NATIONAL FINL SVCS CORP,| .... 4,830.000 L XXX . 975805 | .....(512,392) | ... 463,413 177,076 | . LOXXX .
G96629103 . | WILLIS TOWERS WATSON ORD .. | C |01/31/2022 | NATIONAL FINL SVCS CORP,| ...... 240.000 | ... C XXX e . .. 56,998 |.......(5071)]... 51,927 .. 4,081, LOXXX .
M6191J100 . | JFJROGORD ................... ... |07/05/2022 | MORGAN STANLEY CO ... |.... 2295000 ... C XXX [ 42, O e . 42,753 .. 9818]. LOXXX .
V77807103 ..| ROYAL CARIBBEAN GROUP ORD .| ... [01/31/2022 | NATIONAL FINL SVCS CORP,| .... 4,625.000 | ... C XXX e . . 355,663 . (15,937) 339,726 eeee... 16,504 . LOXXX .
Y2106R110 . | DORIANLPGORD .............. ... | 07/05/2022 | NATIONAL FINL SVCS CORP, | ........ 190.000 C XXX | 3248 T P 32481 .... o (488) ] (488) | . XXX
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded ....[... XXX ... |.. 244968923 [.... XXX ... |.. ....232,285,440 | .. (46,923,427) | ... .. (46,923,427) | . L 211745995 ... ... 33,222,929 |.....33222929 | .... 2,936,746 | .. XXX . [... XXX ...
5989999997 Subtotal - Common Stocks - Part 4 e XXX | 244,968,923 [ L0 XXX L. [....211,745995 | . ... 232,285,440 | .. (46,923,427) .. (46,923427) | . ... 211,745,995 ... 33222929 ..... 33,222,929 |.... 2,936,746 [ .. XXX . [... XXX...
5989999998 Summary ltem from Part 5 for Common Stocks (N/Ato Quarterly) ....................... coc XXX XXX e XXX [ XXX [ XXX ] XXX . Lo XXX Lo XXX coc XXX [ XXX XXX [ XXX | XXX
5989999999 Subtotal - COMMON SIOCKS . . . . ..+ttt ettt s XXX ... |.. 244,968,923 [.... XXX ... |....211,745995|....232,285440 | .. (46,923427) | ............. (il .. (46,923 427) | ........... L 211745995 L ... 33222929 ..... 33,222,929 |.... 2,936,746 [ .. XXX . [... XXX...
5999999999 Subtotal - Preferred and CommMON SIOCKS ... . ...\ttt Lo XXX ... |.. 244,968,923 ... XXX ... |....211,745995|....232,285440 | .. (46,923,427) | ............. [ .. (46,923427) | ........... L 21,745995 (L ... 33222929 ..... 33,222,929 |.... 2,936,746 [ .. XXX . [... XXX...
6009999999 Total - Bonds, Preferred and Common Stocks ....................................... L. XXX ..o |.. 309,018,032 |.... XXX ... |....276,920,945]....296,880,119 |.. (46,837,498)|...... (44,281) | ............. .. (46,881,779) | ........... ....276,382,354 | ............. ... 32,496,670 |..... 32,496,670 [ .... 4170421 .. XXX . [... XXX ...




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

E06 Schedule DBPartASection1 ...........ccoviiiiiiiiiiiiii i, NONE
E07 Schedule DB PartB Section1 .................ciiiiiiiiiiii it NONE
EO8 Schedule DB PartD Section1 ...............cciiiiiiiiiiii it NONE
E09 Schedule DB Part D Section 2 - Collateral Pledged By Reporting Entity ...... NONE
E09 Schedule DB Part D Section 2 - Collateral Pledged To Reporting Entity ...... NONE
E10 Schedule DBPartE .......... ..o NONE
E11 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE
E12 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE
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STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
Amount | Amount of During Current Quarter
of Interest| Interest 6 7 8
Received | Accrued
During | at Current
Rate of | Current | Statement First Second Third
Depository Code | Interest | Quarter Date Month Month Month *

open depositories

JPMorgan ... e ..(2,748,254) | ..... (401,014)]...(4,959,551) | X X X
JP Morgan Custody .............| ..ooooooi SD | ...13,834,042 ... 16,948,438 ... 11,825,349 | X X X
USBank ...l e L 107,598 |....... 121,067|....... 130,777 | XXX
0199998 Deposits in ............... 1 depositories that do not exceed the

allowable limit in any one depository (see Instructions) - open depositories . | X X X |... XXX .. [........... | |......... 8,938|.......... 6,309|.......... 4,027 | XX X
0199999 Totals - Open Depositories ............................................... XXX XXX oo ...11,202,324|...16,674,800|.... 7,000,602 | X X X
0299998 Deposits in ............... 0 depositories that do not exceed the

allowable limit in any one depository (see Instructions) - suspended

AEPOSIONIES ... XXX XXX oo e XXX
0299999 Totals - Suspended Depositories ............cccoooiiiiiiiiiiiiiiiiii XXX XXX L L L XXX
0399999 Total Cash On Deposit .................................................... XXX XXX o ...11,202,324|... 16,674,800 .... 7,000,602 | X X X
0499999 Cash in Company's Office ............................ XXX|.. XXX | XXX. XXX | XXX
0599999 Total Cash ........................oo XXX XXX o ...11,202,324|... 16,674,800 .... 7,000,602 | X X X

QE13




STATEMENT As oF September 30, 2022 or tHe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

7130

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

Exempt Money Market Mutual Funds - as Identified by SVO
- 31846V419 . [FIRSTAMER:TRS OBG V ... SD .. [....09/02/2022 ... |................ 2.720]|....... XXX oo 83| ... O
. 94975H296 . [ ALLSPRINGTRSH MM | ... . SD .. [....09/02/2022 ... |............... 2.680]....... XXX O
8209999999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 83| O
All Other Money Market Mutual Funds
. 38141W232 | GOLDMAN:FS MM INST ... ...09/30/2022 ... |............... 3.040]....... XXX oo 3157908 ... ... | 102,059
8309999999 Subtotal - All Other Money Market Mutual FUNGS ... ..o oo [ 3,157,908 | ... 102,059
8609999999 Total Cash EQUIVAIBNES ... ... oo 3157990 .................... Of. ..o, 102,059
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