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sTaTEMENT As oF June 30, 2023 or v 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 ... 1,059,663,430 ... | 1,059,663,4301..... 1,095,908,823
2, Stocks:
2.1 Preferred stocks ... 1,656,131 ..o 1,656,131|.......... 1,577,106
2.2 CommON StOCKS ... 548,426,152|.......... 2,505,817]....... 545,920,335 ....... 528,671,724
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 34,855,348 ............. 915,016 |......... 33,940,332 ......... 34,568,431
4.2 Properties held for the production of income (less §............... 0
ENCUMDBIaNCes) .............ooooeeii 421334 ............. 421334 ...
4.3 Properties held for sale (less §............... 0encumbrances) ........... [ e e
5. Cash (§......36,410,475), cash equivalents (§......... 657,952) and
short-term investments (§............... 0) o 37,068,426 . ... 37,068,426 ......... 41,268,014
6. Contract loans (including §............... 0 premiumnotes) ............ccooooooiiii oo | e L
7. Derivatives ... e e e
8. Otherinvested assets ... 50,032,499 ... 50,032,499 ......... 32,514,160
9. Receivables for securities ... 231,043 231,043 ...
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) ............................|..... 1,732,354,364 | .......... 3,842,167]..... 1,728,512,198 | ..... 1,734,508,259
13.  Title plants less §............... 0 charged off (for Title insurers only) ............. | | e
14.  Investmentincome due and accrued ... 8,994,601 ... 8,994,601(.......... 9,235,100
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of
CONECHION ... | 36,365,747 |............. 799,159 ... 35,566,588 |......... 36,571,661
15.2 Deferred premiums, agents' balances and installments booked
but deferred and not yet due (including $......... 490,307 earned but
unbilled premiums) ... 214114343 | ............. 59,073|....... 214,055,270 ... 179,455,821
15.3  Accrued retrospective premiums ($............... 0) and contracts
subject to redetermination ($............... 0) e e e
16.  Reinsurance:
16.1  Amounts recoverable from reinsurers ... 6,283,494 | ... 6,283,494 |......... 13,334,623
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 ... |............. 829,076 ... 829,076 |.......................
18.2 Netdeferredtaxasset.......................coooo 35,978,980|......... 11,170,539 |......... 24,808,441|......... 23,667,281
19.  Guaranty funds receivable or on deposit .......................... 431488 ... 431488|............ 434,031
20.  Electronic data processing equipment and software ........................... .. 56,383,268 ......... 56,246,638|............. 136,630 (............. 122,719
21.  Furniture and equipment, including health care delivery assets
[ J— 0) o 2,693,814 ... 2,693,814 | ...
22.  Netadjustment in assets and liabilities due to foreign exchangerates ... | [ Lo e
23.  Receivables from parent, subsidiaries and affiliates ............................[......... 2,301,714 ... 2,301,714 ...
24.  Health care (§............... 0) and other amounts receivable ..................... |
25.  Aggregate write-ins for other-than-invested assets ............................ [ 13,408,255].......... 9,029,194 |.......... 4,379,061 .......... 4,495,904
26.  TOTAL assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12t025) ........................................|.... 2,110,139,144|......... 83,840,583 |..... 2,026,298,561..... 2,001,825,398
27.  From Separate Accounts, Segregated Accounts and Protected Cell
Accounts ...
28.  TOTAL(Lines26and27) ......................oooooiiiiiii | 2,110,139,144|......... 83,840,583 |..... 2,026,298,561]..... 2,001,825,398
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 ................... | 4268,792| ... | 4,268,792|.......... 4,388,448
2502. PREPAID LICENSE FEES ... ... ... e 5500 ..o 5500(................ 5,500
2503. IDAHO INTERMOUNTAIN CLAIMS ... 104,769 ... 104,769|............. 101,956
2598. Summary of remaining write-ins for Line 25 from overflow page ..............[.......... 9,029,194|.......... 9,020194 ...
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25 above) ..............|......... 13,408,255|.......... 9,029,194 |.......... 4,379,061|.......... 4,495,904
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sTaTEMENT As oF June 30, 2023 or v CENTRAL MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31,
Statement Date Prior Year

1. Losses (current accident year $.....121,688,466) ... 389,739,905{....... 405,389,253
2. Reinsurance payable on paid losses and loss adjustment eXpenses ..................coooviiiiiii e e
3. L0SS adjUSIMENt XPENSES ... ... o 140,702,850 ....... 141,642,640
4, Commissions payable, contingent commissions and other similarcharges ..............................o 19,047,479 ......... 24,611,269
5. Other expenses (excluding taxes, licenses and fees) .........................coo 11,042,458 ......... 12,327,754
6. Taxes, licenses and fees (excluding federal and foreign income taxes) ....................ccccooooooii 5800,782(.......... 5,923,166
71 Current federal and foreign income taxes (including §............... 0 on realized capital gains (10SS€S)) ...............ooooveei | 1,446,952
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 $......80,634,258 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) ... 379,960,301 1....... 338,559,191
10. AdVANCE PrEMIUM ... e 6,574,369 (.......... 5,247,747
11. Dividends declared and unpaid:

11 SHOCKNOIAEIS ... |

112 POliCYhOIdErs ... 572626|............. 454,258
12. Ceded reinsurance premiums payable (net of ceding commissions) ........................ooooo (7,041157)|.......... 5,410,314
13. Funds held by company under reinsurance treaties ........................oooooi o e
14, Amounts withheld or retained by company for account of others ..........................co 6,140,603 |.......... 6,315,028
15. Remittances and items notallocated ... e
16. Provision for reinsurance (including $............... O certified) ... 112,000|............. 112,000
17. Net adjustments in assets and liabilities due to foreign exchangerates ...
18. Drafts oUStaNding ... e
19. Payable to parent, subsidiaries and affiliates ............................. 393,522
20. Derivatives ... e
21. Payable for SECUMEIES ... 716,486 ...
22. Payable for securities IeNdiNG ... e
23. Liability for amounts held under uninsured plans ... e
24, Capital notes §$............... 0 and interest thereon §............... 0 e e
25. Aggregate write-ins for liabilities ... 25112544 |........ 21,502,307
26. TOTAL liabilities excluding protected cell liabilities (Lines 1 through 25) ..........................oco 978,481,247 ....... 969,335,401
21. Protected cell liabilities ... i
28. TOTAL liabilities (Lines 26 and 27) ... 978,481,247 ....... 969,335,401
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) ... ..o 1,047,817,314|..... 1,032,490,000
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, 18SS36) .................ooooeiiiii 1,047,817,314 ... .. 1,032,490,000
38. TOTALS (Page 2, Line 28, Col. 3) .....ooooiiiiii i 2,026,298,561]..... 2,001,825,401
DETAILS OF WRITE-INS
2501, Non-Qualified PENSION ... . | 20,785,519 ......... 18,419,291
2502. Reserve for Investment EXpenses ... 390,000............. 390,000
2503. Reserve for ESCheats ... ... 1,301,330 .......... 1,797,603
2598.  Summary of remaining write-ins for Line 25 from overflowpage .......................ooo 2,635696|............. 895,413
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line25above) .....................ooooooooiiiiiiii 25112544 ... 21,502,307
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 June 30, 2023 or v 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 §.....422,391,938) ..o 384,064,244 |....... 359,208,641]....... 732,691,873

1.2 Assumed (written §......60,664,724) ... 48,787,690......... 39,339,346 |......... 81,194,846

1.3 Ceded (written $....111,649,462) ... 102,787,950 ......... 90,267,215|....... 183,319,192

1.4 Net (written $.....371,407,200) ... 330,063,984 ....... 308,280,773 ....... 630,567,528
DEDUCTIONS:
2. Losses incurred (current accident year $.......9,379,952)

21 DIreCt .. 215,400,039 ....... 201,540,949 |....... 408,194,929

22 ASSUME ... 22,631,344 |......... 20,853,132|......... 39,070,275

2.3 Ceded ... 44,859,697 |......... 42,025280]......... 99,261,770

24 Net 193,171,686 ....... 180,368,801 ....... 348,003,434
3. Loss adjustment expenses incurred ... 26,108,576 |......... 32,716,072]......... 48,703,114
4, Other underwriting expenses iNCUITed ... 127,028,025(....... 108,081,276 |....... 221,551,030
5. Aggregate write-ins for underwriting deductions ......................
6. TOTAL underwriting deductions (Lines 2 through 5) ...........................oooo 346,308,287 |....... 321,166,150 ....... 618,257,578
7. Netincome of protected cells ...
8. Net underwriting gain (loss) (Line 1 minus Line 6+ Line7) .....................ccooooi L (16,244,303) | ....... (12,885,377)|......... 12,309,950

INVESTMENT INCOME
9. Net investmentincome earned ... 22614,449......... 19,067,112(......... 40,062,689
10. Net realized capital gains (losses) less capital gains tax of $......2,766,678 ................................[........ 10,407,979 1......... 23,456,324 |......... 26,258,816
1. Net investment gain (loss) (Lines 9+ 10) ... 33,022,428 ......... 42,523436|......... 66,321,505
OTHER INCOME

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

amount charged off §......... 275,900) . (275,900) |........... (217,864)|........... (428,160)
13. Finance and service charges not included in premiums ..........................cco 622,129(............. 645595|.......... 1,256,381
14. Aggregate write-ins for miscellaneous income ......................... 297,088|............. 312,790(............. 553,729
15. TOTAL other income (Lines 12 through 14) ... 643,317|............. 740522|.......... 1,381,950
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8+ 11+ 15) ... 17421442 (... 30,378,581 ......... 80,013,405
17. Dividends to policyholders ... 495,6121(............. 354,001 |............. 453,553
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) ... 16,925,8301......... 30,024,489 ......... 79,559,852
19. Federal and foreign income taxes incurred ........................coo 3,343,253 |.......... 2,925895|.......... 5,705,977
20. Net income (Line 18 minus Line 19) (foLine 22) ... 13,582,577|......... 27,098,594 |......... 73,853,875

CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, December 31 prioryear ..........................ccoccoo | 1,032,490,0001..... 1,004,413,577..... 1,004,413,577
22. Netincome (from Line 20) ... 13,582,577|......... 27,098,594 |......... 73,853,875
23. Net transfers (to) from Protected Cell accounts ...
24, Change in net unrealized capital gains or (losses) less capital gains tax of $.......1,459,112 ... |[....... .. 5,489,040 ....... (65,979,786) | ....... (55,418,874)
25. Change in net unrealized foreign exchange capital gain (I0SS) ... e
26. Change in net deferred income taX ... 3,483,890(.......... 3,761,125|........ (8,264,462)
21. Change in nonadmitted @sSets ..................oooooiiiii (5,288,621)1....... (25,755,476) | ....... (28,072,232)
28. Change in provision for reinSUranCe ... (38,000)
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 ..........................cooco (1,939571)|.............. (6,293)......... 46,016,117
38. Change in surplus as regards policyholders (Lines 22 through 37) ... 15,327,314]...... (60,881,835)|......... 28,076,424
39. Surplus as regards policyholders, as of statement date (Lines 21 plus38) ..................oo 1,047,817,314|....... 943,531,742 ..... 1,032,490,000
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 ... | 297,088|............. 312,790 ............. 553,729
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 | 297,088|............. 312,790(............. 553,729
3701. Gains and Losses in Surplus (SSAP's 92 & 102) ... (3,038,007)|........... (6,293)]......... 46,015,896
3702.  Surplus Adjustments Relatied to Prior Period ........................... 1,098,436 (...
3703.  Prior Year Surplus Adjustment ... e 221
3798.  Summary of remaining write-ins for Line 37 from overflowpage ...................oooooo
3799. TOTALS (Lines 3701 through 3703 plus 3798) (Line 37 above) ............................................|.... (1,939571)].............. (6,293)]......... 46,016,117




sTaTEMENT As oF June 30, 2023 or v 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 ... 325,321,869]......... 317,010,024 ......... 634,704,394
2. Netinvestment inCoOme ... ... 23,847,603]|........... 19,622,829 ........... 40,451,127
3. Miscellaneous iINCOME ... ... 643,317 ............... 740,520 |............ 1,381,950
4. TOTAL (LineS 110 3) ..o 349,812,789 ......... 337,373,373 ......... 676,537,471
5. Benefit and loss related payments ... 201,797,828 ......... 164,707,799 (......... 356,228,129
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts .......... ... |
7. Commissions, expenses paid and aggregate write-ins for deductions ................................ ... 160,109,330 ......... 136,881,817 ......... 264,396,582
8. Dividends paid to policyholders ... 377243 (............... 123,712 .............. 277,749
9. Federal and foreign income taxes paid (recovered) net of §............... 0 tax on capital gains
(IOSSES) ... 8,385,959 ... 244864(........... 9,606,929
10.  TOTAL (Lines 5through 9) ........coiiiiiiiiii e [ 370,670,360 ......... 301,958,192 ......... 630,509,390
1. Net cash from operations (Line 4 minus Line 10) ......................oooo (20,857,571)|........... 35415182|........... 46,028,080
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
120 BONAS ... 76,262,943 |........... 54,642,012|........... 99,718,566
122 SOCKS ... 272,296,445 ......... 188,833,216|......... 311,945,567
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 ...................oocciiiiiiiiiii 716,486|........... (5,788,373)|........... (5,788,373)
12.8  TOTAL investment proceeds (Lines 12.1t012.7) ................cccooo 349,275,875(......... 237,686,855]......... 405,875,761
13. Cost of investments acquired (long-term only):
130 BONAS ..o 59,380,707 |......... 107,103,209 |......... 183,514,094
132 SOCKS ... 268,521,626 |......... 203,588,684 ]......... 332,115,178
13.3  Mortgage loans ... e
134  Realestate ... 552,631 |............... 254322 ... 433,392
135  Otherinvested assets ... L
13.6  Miscellaneous applications ....................... 231,043|............ 6,250,127 |............. (250,000)
13.7  TOTAL investments acquired (Lines 13.11013.6) .............cooooiiiii 328,686,008 ......... 317,196,342 ... 515,812,666
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) ............................ | 20,589,867......... (79,509,487) | ........ (109,936,905)
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) ..o (3,931,885)|........... (8,065,916)|......... (13,369,300)
17. Net cash from financing and miscellaneous sources (Line 16.1 through 16.4 minus Line 16.5
PluS Line 16.6) .......oooiiii e [ (3,931,885)........... (8,065,916)|......... (13,369,300)
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
1T (4,199,589)|......... (52,160,221)|......... (77,278,125)
19. Cash, cash equivalents and short-term investments:
191 Beginning of year ... 41,268,014 ......... 118,546,139 |......... 118,546,139
19.2  End of period (Line 18 plus Line 19.1) .......................oooooo 37,068425|........... 66,385919(........... 41,268,014
Note: Supplemental Disclosures of Cash Flow Information for Non-Cash Transactions:
|20.0001 | ...............................................................................................................................................................................................
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sTATEMENT As oF June 30, 2023 or TH= CENTRAL MUTUAL INSURANCE COMPANY
Notes to Financial Statements
NOTES TO 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 Department of Insurance.

The Ohio Department of Insurance 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.

SSAP# F/S Page FISLine# 2023 2022

NET INCOME
(1) Statebasis (Page4, Line 20, Columns 1 & 3) XXX XXX XXX 13,582,577 73,853,875
(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 NAICSAP(1-2-3=4) XXX XXX XXX 13,582,577 73,853,875
SURPLUS
(5) Statebasis(Page 3, Line 37, Columns1 & 2) XXX XXX XXX 1,047,817,314| 1,032,490,000
(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 1,047,817,314| 1,032,490,000

B. Use of Estimates in the Preparation of the Financial Statements

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

C. Accounting Policy

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

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

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.

In addition, Central Mutual Insurance Company uses the following accounting policies:
(1) Short-term investments are stated at amortized cost.

(2) Bonds, mandatory convertible securities, and SVO-Identified investments identified in SSAP No. 26R are
stated at amortized cost 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 in accordance with the guidance provided in SSAP No. 32.

(5) Centra Mutual Insurance Company holds no mortgage loans on real estate.

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair

value. The retrospective adjustment method is used to value all securities except for interest only
securities or securities where the yield had become negative, that are valued using the prospective method.
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(7) Centra Mutual Insurance Company owns 100% of the common stock of All America Insurance Company, a
property and casualty insurance company. Central Mutual Insurance Company owns 100% of Security Central,
aholding company. Stocksheld in al subsidiaries are carried at their Admitted Asset Equivalent.

(8) Centra Mutua Insurance Company has minor ownership interest in a partnership and limited liability
company. The company carries this interest based upon the underlying audited GAAP equity of the investee.

(9) The Company does not own any derivatives.

(10) The 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 liability are continually reviewed and any adjustments are reflected in the
period determined.

(12) The Company has not modified its capitalization policy from the prior period.
(13) N/A — The Company has no pharmaceutical rebate receivables.
D. 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 concern.

2. Accounting Changes and Corrections of Errors— No change.

3. Business Combinations and Goodwill — No change.

4. Discontinued Operations— No change.

5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans— No change.
B. Debt Restructuring — No change.
C. Reverse Mortgages— No change.

D. 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 2,340,507
2. 12 Months or Longer 15,385,082
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months 56,178,898
2. 12 Months or Longer 172,140,923

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — N/A
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

Notes to Financial Statements

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — N/A
H. Repurchase Agreements Accounted for as a Sale — N/A
I. Reverse Repurchase Agreements Accounted for as a Sale — N/A

J. Write-downs for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate
with Participating Mortgage L oan Features— Not Applicable, None.

K. Low Income Housing Tax Credits— Not Applicable, None.

L. Restricted Assets— No change.

M. Working Capital Finance Investments — NONE

N. Offsetting and Netting of Assets and Liabilities— NONE

O. 5GI Securities— Not Applicable, None.

P. Short Sales— Not Applicable, None.

Q. Prepayment Penalty and Acceleration Fees— Not Applicable, None.

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

Joint Ventures, Partnershipsand Limited Liability Companies—No change.
Investment | ncome — No change.

Derivative I nstruments — No 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 change.

Information Concer ning Parent, Subsidiaries, Affiliates and Other Related Parties
An updated Schedule Y isincluded with thisfiling. No transactions to report.

Debt — No change.

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

A. Defined Benefit Plan

(1) Components of net periodic benefit cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits Per SSAP No 11

Description June 30, 2023 | Prior Year End |June 30, 2023 2022 June 30, 2023 | Prior Year End

a Service cost 6,903,580 11,335,386 1,324,840 966,818 0 0

b.  Interest cost 8,989,400 7,416,007 3,261,501 1,602,306 0 0

c. Expected return on plan assets (12,160,554)|  (15,105,399) (969,307) (1,154,338) 0 0

d. Transition asset or obligation 0 0 0 0 0 0

e Gains and losses 0 1,566,867 0 726,310 0 0

f. Prior service cost or credit 0 0| (2,305,767) (2,305,767) 0 0
g. Gain or loss recognized dueto a

settlement or curtailment 0 0 0 0 0 0

h. Total net periodic benefit cost 3,732,426 5,212,861 1,311,267 (164,671) 0 0

Capital and Surplus, Dividend Restrictions and Quasi-Reor ganizations — No change.
Liabilities, Contingencies and Assessments— No change.
L eases— No change.

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

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities— No change.

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

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators— No change.
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20. Fair Value M easur ements

21.

22

23.

24,

25,

26.

27.

28.

29.

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

The Company has categorized its assets and liabilities that are reported on the balance sheet at fair value into the three-
level fair value framework as described below. The framework for determining fair value is based on a hierarchy that
prioritizes the inputs and val uation techniques used to measure fair value.

Fair values determined by Level 1 inputs use quoted prices in active markets for identical assets that the Company has the
ability to access.

Fair values determined by Level 2 inputs use other inputs that are observable, either directly or indirectly. These Level 2
inputs include quoted prices for similar assets in active markets and other inputs, such as interest rates and yield curves
that are observable at commonly quoted intervals.

Level 3 inputs are unobservable inputs, including inputs that are available in situations where there islittle, if any, market
activity for the related asset.

(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 Assets at fair value
PREFERRED STOCK 1,656,131 0 0 0 1,656,131
COMMON STOCK 361,311,966 0 187,114,186 0 548,426,152
BONDS 966,242,807 0 0 0 966,242,807
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 at fair vaue/ NAV 1,329,210,904 0 187,114,186 0 1,516,325,090
b. Liabilities at fair value
DERIVATIVE LIABILITIES 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 186,027,025 0 0 0| 1,087,161 0 0 0 0| 187,114,186
0 0 0 0 0 0 0 0 0 0
Total Assets 186,027,025 0 0 0 1,087,161 0 0 0 0 187,114,186
b. Liabilities
Total Liabilities 0 0 0 0 0 0 0 0 0 0

Other Items— No change.

Events Subsegquent — No change.

Reinsurance — No change.

Retrospectively Rated Contracts & Contracts Subject to Redeter mination
F. 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, 2022 were $535.5 million. As of June 30, 2023, $131.8 million has been paid
for incurred losses and | oss adjustment expenses attributabl e to insured events of prior years. Reserves
remaining for prior years are now $400.9 million as aresult of re-estimation of unpaid claims and claim
adjustment expenses principally on Commercial Auto, Homeowners, and Umbrellalines of insurance.
Therefore, there has been a $2.8 million favorable prior-year development since December 31, 2022 to June
30, 2023. The decrease is generally the result of ongoing analysis of recent loss devel opment trends.
Original estimates are increased or decreased, as additional information becomes known regarding
individual claims. Included in this decrease, the Company experienced $0.0 million of prior year claim
development on retrospectively rated policies. However, the business to which it relatesis subject to
premium adjustments.

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

I nter company Pooling Arrangements — No change.
Structured Settlements— No change.
Health Care Receivables— No change.

Participating Policies— No change.
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30. Premium Deficiency Reserves— No change.

31. High Deductibles— No change.

32. Discounting of Liabilitiesfor Unpaid L osses or Unpaid L oss Adjustment Expenses— No change.
33. Asbestog/Environmental Reserves — No change.

34. Subscriber Savings Accounts— No change.

35. Multiple Peril Crop Insurance — No change.

36. 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.

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?

OHIO DEPARTMENT OF INSURANCE

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

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;

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

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

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

(e) Accountability for adherence to the code.

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

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

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

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

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

FINANCIAL

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

INVESTMENT

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

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

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

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

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

Q7

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

Yes[ ] No[X]

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

Yes[ ] No[X]

Yes[ ] No[ ] N/AIX]

12(31/2021

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

Yes[ ] No[X]

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

Yes[X] No[ ]

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

Yes[X] No[ ]
2,301,714

Yes[ ] No[X]

Yes[X] No[ ]



sTaTEMENT As oF June 30, 2023 or v CENTRAL MUTUAL INSURANCE COMPANY

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 185,097,137 ....... 187,114,186
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) ...............|....... 185,097,137 ....... 187,114,186
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
00000 ........... AA-3190875 .... |Hiscox Ins Co (Bermuda) Ltd .................... BMU ..o Unauthorized ... |..........ocoo |
00000 ........... AA-1127301 .... | Lloyd's Syndicate Number 1301 ................. GBR ... Authorized ......[ ... [
11551 ... 35-2293075 ... ENDURANCE ASSURCORP ................... DE . Authorized ......| ..o
60243 ........... 06-1505574 ..... AMERICAN INDEPENDENT NTWRK INS CO

NY NY Authorized ......[ ... [

00000 ........... AA-1128121 ....| Lloyd's Syndicate Number 2121 ................. GBR ..o Authorized ......| ..o
00000 ........... AA-1129000 .... | Lloyd's Syndicate Number 3000 ................. GBR ... Authorized ... [ ........co [
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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 Lo e e e
2. Alaska(AK) ... N e e e
3. Arizona(AZ) ... L. 16,841,981 16,601,719 ...... 8,816,628 |...... 5,033,085 19,256,404 20,566,235
4. Arkansas (AR) .................... ] Lo e e e
5. California (CA) ... Lo Of oo 2,002|.............. 82|....... 786,644 ... 2,422,078
6. Colorado (CO) ..o | L] 7,030,773]...... 6,345,847 ...... 4,347,094 ...... 2,528,784 ...... 5,732,982|...... 8,326,094
7. Connecticut (CT) ... | L. .. 24,364,278 ... 21,685,754 |.... 11,942,022 | ...... 9,657,024 ... 31,922,900 .... 32,816,619
8. Delaware (DE) ................c..coo | Lo e e e e
9. District of Columbia (DC) ..................... | ... Lo [ o o L e
10. Florida (FL) ... N 4857 .......... 8,302|........ 519,128|........ 572,834
11, Georgia (GA) ... L. 55,383,215 48,766,169 | .... 37,540,550 23,792,418 |.... 55,494,352 | ... 61,446,764
12, Hawaii (HI) ... N e e e
13. Idaho(ID) ..............oooo L] 4,803,587 ...... 3,733,603 ...... 2,387,865]...... 1,672,841 ...... 3,829,001...... 2,691,033
14, Minois (IL) ... L. ... 10,612,597 ...... 9,114,267 ...... 6,898,487 |...... 5,107,700|.... 14,775,452 .... 14,865,633
15. Indiana (IN) ... L. .. 15,653,476 |.... 14,214,505| ... 8,016,806 ...... 6,615,290|.... 18,354,471|.... 19,301,514
16. lowa(lA) ... Lo e e e
17. Kansas (KS) ................ooooo | N e e e
18.  Kentucky (KY) ... L] 6,748,793|...... 5,565,519 ...... 6,798,287|...... 5,001,002 ...... 5,984,659|...... 7,167,059
19.  Louisiana (LA) ... N L i e L
20. Maine (ME) ... Lo e e e e
21. Maryland (MD) ... L] 1,907,144 ... 1,658,843 ]........ 309,014 |........ 230,772|...... 1,449,734 ... 2,148,949
22. Massachusetts (MA) ..........................| ... L. ... 16,674,110|.... 14,194,804 | ... 5,220,689 ...... 3,561,245|.... 23,470,980 | .... 17,056,888
23. Michigan (MI) ... L. .. 13,482,383 |.... 10,992,962 ...... 5812,592|...... 4,888,157 |.... 18,166,186 |.... 17,972,336
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] 8,672,679|...... 5,404,726 ...... 3,660,800 ...... 1,999,461 ...... 8,996,499 ...... 6,181,074
30. New Hampshire (NH) .........................|..... L. .. 10,624,283 ...... 9,082,250 ...... 4,355,032]...... 3,475,346 ...... 8,847,665]...... 8,741,417
31. Newdersey (NJ) ... | Lo 381,300(........ 272,709|.... 10,658,679 .... 17,189,064
32. NewMexico(NM) ... ] L. ... 11,186,546 |.... 11,070,088 | ...... 5,648,797 ...... 6,077,925|.... 16,160,316 | .... 15,219,633
33, New York (NY) ... ] L. ... 16,079,884 | .... 13,824,934 | .... 12,639,677 ...... 8,563,222 ... 17,574,806 | .... 17,979,300
34. North Carolina (NC) ...........................| . L. .. 37,356,444 ... 34,508,579 |.... 19,169,773 .... 17,808,878 |.... 30,655,107 |.... 38,346,155
35. NorthDakota (ND) ....................... | Lo e e e
36. Ohio (OH) ... | L. ... 48,685241|.... 43,249,435 .... 33,601,161 .... 25,831,980 |.... 41,913,793 | .... 48,347,419
37. Oklahoma (OK) ... | L] 5,097,050 ...... 5,370,383 |...... 3,187,296 ... 1,470,757 |...... 9,682,664 |.... 10,389,981
38. Oregon(OR) .......ooooovvi | Lo e e e
39. Pennsylvania (PA) ................... | Lo 181,110|........ 147,985|........... 4235(......... 27461|........ 144,957 |........ 141,466
40. Rhodelsland (RI) ....................... ] Lo e e e e
41, South Carolina (SC) ...................coo | L. 12,532,079 11,285,860 ...... 5,166,931 ...... 7,558,179 15,924,879 16,597,201
42.  South Dakota (SD) ...........cccccccocviiiiiiif . N L i e L
43. Tennessee (TN) ... ] L. ... 15,534,662 |.... 14,332,820 ...... 7,630,388 ...... 6,768,159 .... 11,181,713 | .... 13,467,752
44, Texas (TX) ..o L. ... 56,111,254 | .... 56,466,719 |.... 35,935,873 |.... 32,007,719 .... 70,956,461 .... 86,308,930
45, Utah (UT) ... L] 6,803,493|...... 3,519,769 ... 1,923,453 ...... 1,250,325]...... 3,925,575(...... 2,209,757
46. Vermont (VT) ... | Lo e e e
47, Virginia (VA) ... L. 16,508,159 14,631,457 ... 7,297,867 ...... 5,331,623 14,239,400 16,052,709
48.  Washington (WA) ......................... ] Lo e e e
49, West Virginia (WV) ..................... ] Lo e e e
50.  Wisconsin (WI) .................oooo L] 3,516,716 ...... 1,719,345| ... 1,382,918|........ 602,337]...... 3,358,718 ... 1,310,738
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
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..|...422,391,938|...377,488,342 | ... 240,082,396 | ... 187,142,783 | ...463,964,125| ... 505,836,632
DETAILS OF WRITE-INS
58001 XXX oo L [ [ e
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:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 45 4.Q - Qualified - Qualified or accredited reinsurer o

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state (other than their state of domicile — See DSLI)

Q10

5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
authorized to write surplus lines in the state of domicile.
6. N - None of the above - Not allowed to write business in the state 12




STATEMENT As oF June 30, 2023 or THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER

MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

LD

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
Central Mutual owns 100% 15,000 shares Central Mutual owns 100% 21,000 shares
owns 100%
. Total
Total Outstanding 15,000 shares . 21,000 shares
Outstanding
CENTRAL INSUREX AGENCY, INC. CAFCO, INC. VWF MASTER TENANT CIVWF QOFI LLC CIVWF FUND I LLC CONANT BI
Ohio Corporation Ohio Corporation Ohio Corporation Ohio Corporation Ohio Corporation Ohio Cc
FEIN 34-1266123 FEIN 34-6545402 Central Mutual owns 99% Central Mutual owns 61% Central Mutual owns 100% Central Mutt
All America owns 100% 50 shares All America owns 100% 5,000 shares
VWFI LEVERAGED LENDER VWFILLC NMTC LEVERAGED XLVIII LLC
Total Outstanding 50 shares Total Outstanding 5,000 shares Ohio Corporation Ohio Corporation Ohio Corporation
Central Mutual owns 54% Central Mutual owns 80% Central Mutual owns 99%

CENTRAL INSURANCE COMPANIES EDUCATION AND CHARITABLE FOUNDATION
501(C)(3) Organization

FEIN 30-0108252

Philanthropic Affiliate of Central Mutual

CENTRAL EMPLOYEES' BENEFIT PLAN AND TRUST
Ohio Trust

FEIN 34-4202560

Central Mutual is the Trustee

FW (BILL) PURMORT JR. MEMORIAL TF
Ohio Trust

FEIN 34-1800576

Central Mutual is the Trustee




STATEMENT As oF June 30, 2023 or THE CENTRAL MUTUAL INSURANCE COMPANY

WILLOW BEND
COUNTRY CLUB

Unincorporated Ass'n

| FEIN 34-4394280

Security Central

owns 100%

UILDING LLC

yrporation

Jal owns 49%

—

NMIC LEVERAGED LII LLC

Ohio Corporation

Central Mutual owns 99%

UST




sTaTeMENT As oF June 30, 2023 or THe CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9

1 2 3 4 5 6 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 . | .......ooo| oo | e [COMPANY L COH L [UDP . | 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 ..................... o 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 ..................... o 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 ..................... o No
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000[ 88-1006829 . | .......cooo| vovviiie | CIVWFHOLDCOLLC .................... . OH . |...NIA .. | Central Mutual Insurance Company ..........| Ownership .................. | ..... 100.0 [Company ..................... o No
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000] ... e | e ] VWF MASTER TENANT .................. . OH.|...NIA.. [CIVWFHoldCOLLC .......................... | Ownership .................. | ... 99.0| Company ..................... o No |
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000] ... e | e ] CIVWFQOFILLC .....coooiii . OH.|[...NIA.. [CIVWFHoldCOLLC .......................... | Ownership .................. | ... 61.0(Company ..................... o No |
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000] ... e | e ] CIVWFFUNDILLC ... . OH.|...NIA.. [CIVWFHoldCOLLC .......................... | Ownership .................. | ... 100.0 | Company ..................... o No |
0136..... CENTRAL INSURANCE Central Mutual Insurance
> COMPANIES ............... 00000] ... e | e ] CONANT BUILDINGLLC .............. . OH.|[...NIA.. [CIVWFHoldCoLLC .......................... | Ownership .................. | ... 49.0 [Company ..................... o No |
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000 ....oovovvi] | | VWFI LEVERAGED LENDER ............ . OH.|...NIA.. |VWF Master Tenant...........................| Ownership ..................| ... 54.0|Company ..................... o No
36 ... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000] .....oovveeee] e e | e [VWFTLLC OH.|...NIA.. |CIVWFQOFILLC ...............oooeeeeeeee | Ownership .o 80.0| Company ..................... o No |
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000] ... e | e ] NMTC LEVERAGED XLVIIILLC ......... . OH.|...NIA.. [CIVWFFUNDILLC...........................| Ownership .................. | ... 99.0| Company ..................... o No |
36..... CENTRAL INSURANCE Central Mutual Insurance
COMPANIES ............... 00000] ... e | e ] NMTC LEVERAGED LIILLC ............. . OH.|[...NIA.. [ConantBuildingLLC .......................... | Ownership .................. | ... 99.0| Company ..................... o No |
36..... CENTRAL INSURANCE CENTRAL INSURANCECOMPANIES
COMPANIES .................. 00000[ 30-0108252 . | .....oovoee| oo | EDUCATIONAND CHARITABLE Central Mutual Insurance
FOUNDATION ... . OH. |.. OTH. |Central Mutual Insurance Company .......... Management ............... ...l Company ..................... ... No ... 0000002
36..... CENTRAL INSURANCE CENTRAL EMPLOYEES' BENEFIT Central Mutual Insurance
COMPANIES .................. 00000] 34-4202560 . | ..o | coii | PLANAND TRUST ... . OH. |.. OTH. |Central Mutual Insurance Company .......... Management ...............[....l Company ..................... ... No ... | 0000003
36..... CENTRAL INSURANCE FW (BILL) PURMORT JR. MEMORIAL Central Mutual Insurance
COMPANIES .................. 00000] 34-1800576 . | .......oooo| oo | TRUST ... . OH. |.. OTH. |Central Mutual Insurance Company .......... Management ...............|........... Company ..................... ... No ... [ 0000004
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%. ...
0000002 | This is a philanthropic affiliate of CMI, formed to support the charitable outreach of Central Insurance, primarily through its scholarship program for area SIUGENES. ... ... e e
0000003 | CMIserves as the frustee OF this VBB A ... .
0000004 | Funds from the trust are used to sponsor education for Texas' independent insurance agents. CMI serves as the trustee of this truSt. ...




sTaTEMENT As oF June 30, 2023 or v 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

3,435,490
4,899,423

77,591,618
59,768,533
.......... 28,842,906

7,121,519
.......... 29,063,622

39,445,485
12,566,344

10,115

.............. 847,882
4,244,838

52,159,216
32,218,240
7,585,579

AAAAAAAAAA (1,858,788)
10,744,574

33,733,010
10,003,598

............... 24.680

e, 36,969

............... 44.151

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 ...
5.1 Commercial multiple peril (non-liability portion) ............................
5.2 Commercial multiple peril (liability portion) ...........................o.
6. Mortgage guaranty ...

8. OCEAN MANNE ... ..ot

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

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

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

14. Creditaccidentand health .....................
15.1 VISION ONNY ..o
152 Dentalonly ...
15.3 Disability income ...

15.4 Medicare supplement ...................

155 Medicaid Title XIX ...
15.6 Medicare Title XVIII ...

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

15.8 Federal employees health benefits plan .................................

15.9  Otherhealth ...

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

17.2  Other liability - claimsmade .......................cc
17.3 Excess Workers' Compensation ...
18.1 Products liability - occurrence ...
18.2  Products liability - claimsmade .........................
19.1 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 ..........................
211 Private passenger auto physical damage ..............................
21.2 Commercial auto physical damage ........................oo
22. Aircraft (all perils) ...
23. Fidelity ...

24. SUIBLY .
26. Burglary and theft ................o

217. Boilerand machinery ...
28. Credit ...

29. International ...

30. WaITaNtY ...
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,
BA02.
FA03.
3498.  Summary of remaining write-ins for Line 34 from overflow page ..........
3499.  TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above) ..........

Q13




sTaTEMENT As oF June 30, 2023 or v CENTRAL MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

3
Prior Year
Year to Date

3,347,196
4,834,495

AAAAAAAAAA 74,347,799
AAAAAAAAAA 57,341,963
.......... 29,417,568

7,304,073
.......... 29,814,311

AAAAAAAAAAAAAA 954,481
.......... 45,467,907
1,016,445
AAAAAAAAAA 46,133,519
AAAAAAAAAA 36,475,216
13,062,539

2
Current Current
Line of Business Quarter Year to Date

1. Fire o 1,973,743 (........... 3,549,811
2.1 Allied INES ... L 2,913,203 |........... 5,281,093
2.2 Multiple peril crop ..o e
2.3 Federal flood ...
24 Private Crop ... L
25 Private flood ... e [
3. Farmowners multiple peril ...
4. Homeowners multiple peril .................... 46,734,770 .......... 81,862,866
5.1 Commercial multiple peril (non-liability portion) ........................... [ 35,715,667 |.......... 67,939,068
5.2 Commercial multiple peril (liability portion) .................c.cococ | 18,160,161 .......... 32,508,768
6. Mortgage guaranty ... L
8. OCeAN MAIMNE ... e [
9. Inland Marine ...........oooooiiiii e 8,130,141 |.......... 14,664,978
10. Financial guaranty ... e
111 Medical professional liability - occurrence ... o
11.2 Medical professional liability - claims made ......................o [
12. Earthquake ... 760,227 (........... 1,273,255
13.1 Comprehensive (hospital and medical) individual ........................0 | [
13.2 Comprehensive (hospital and medical) group ... [ [
14. Creditaccidentand health ... e
151 VISIoN ONY ..o e
15.2 Dentalonly ...
15.3  Disability income ..o L
15.4 Medicare supplement ... e
15,5 Medicaid Title XIX ... e [
15.6 Medicare Title XVIII ... L
15.7  Long-termcare ..........oooiiiii e L
15.8 Federal employees health benefits plan ....................ooo [
15.9  Otherhealth ... L
16. Workers' compensation .....................ocoo 3,715,361 ........... 7,506,121
171 Other liability - occurrence ... 16,925,256 | .......... 32,743,050
17.2 Other liability - claims made ... [
17.3 Excess Workers' Compensation ..o e
18.1 Products liability - occurrence ... 7,468,016(.......... 14,187,276
18.2  Products liability - claims made ...................coco
19.1 Private passenger auto no-fault (personal injury protection) .............. [.............. 603,209 ........... 1,161,481
19.2  Other private passenger auto liability ............................ o 27,569,924 | .......... 51,283,288
19.3  Commercial auto no-fault (personal injury protection) ..................... [ 621,817 ........... 1,366,795
19.4 Other Commercial auto liability ... 24,492,395(.......... 49,054,329
211 Private passenger auto physical damage .......................o [ 23,753,944 |.......... 43,700,821
212 Commercial auto physical damage ..................coooooiieiiii [, 7,105,694 |.......... 14,040,542
22. Aircraft (all perils) ... [
23. Fidelity ... 15,168 | ............... 19,262
24. SUFBLY e 100 203
26. Burglary and theft ... 5205(................ 9,877
21. Boilerand machinery ... 153,234 | .............. 239,054
28. Credit ... e [
29. International ... e [
30. Warranty ... e
31. Reinsurance-Nonproportional Assumed Property ......................... [ XXX XXX ...
32. Reinsurance-Nonproportional Assumed Liability .......................... [ XXX XXX.......
33 Reinsurance-Nonproportional Assumed Financial Lines ..................|....... XXX XXX.......
34. Aggregate write-ins for other lines of business ...
35. TOTALS .o | 226,817,235]......... 422,391,938
DETAILS OF WRITE-INS
40T, e [
3402, e e [
3408, e e [
3498.  Summary of remaining write-ins for Line 34 from overflowpage ..........[ ... [
3499. TOTALS (Lines 3401 through 3403 plus 3498) (Line 34 above) ..........|.......ccoooooiii [
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sTaTeMENT As oF June 30, 2023 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
2023 2023 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 2023 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. 2020+ Prior ... 118,615].......... 78,529|........ 197144 ... 15,650 (........... 3918].......... 19,568 |............ 132,858|.............. 40,405]|......... (8,259)........ 165,003|.............. 29,893|............ (42,465)|........ (12,572)
2. 2021 53,846|.......... 61,410]........ 115,256 |.......... 33,162|........... 2773].......... 35935|.............. 68,691|............. 23,691|......... (3,146)|.......... 89,236|............. 48,007|............ (38,092)|........... 9,915
3. Subtotals 2021 + Prior ...........|........ 172,461)........ 139,939|........ 312,400(.......... 48812|........... 6,691].......... 55,503|............ 201,5491.............. 64,096]........ (11,405)|........ 2542401.............. 77,900(............ (80,557)]......... (2,657)
4. 2022 95424 |....... 139,208]........ 234,632|.......... 47,056|.......... 33,666].......... 80,722|............ 128,046|.............. 41754|......... (8,509)........ 161,291 .............. 79,678|............ (72,297)|........... 7,381
5. Subtotals 2022 + Prior ...........|........ 267,885(........ 219147 ........ 547,032(.......... 95,868.......... 40,357 |........ 136,225|............ 329,595 ............ 105,849 ........ (19913)|........ 415531 ............ 157,578|.......... (152,854)|........... 4,724
6. 2023 XXX XXX XXX XXX 99,644|.......... 99,644|....... XXX [ 68,367].......... 46,544|........ 114,912] ... XXX XXX ] XXX....
7. Totals ... 267,885|........ 279,147 ....... 547,032|.......... 95,868]........ 140,002{........ 235,869 |............ 329,595|............ 174217 (... 26,631|........ 530,443|............ 157,578 |.......... (152,854)|........... 4,724
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 ..........|...... 1,032,490 1. 58.823(2.......... (54.757)|3.......... 0.864
Col. 13, Line 7
Line 8
...................................... 4.........0458




sTaTEMENT As oF June 30, 2023 or v 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

AWON —

explanation following the interrogatory questions.

Explanations:

Bar Codes:

usteed Surplus Statemen

20230202349000002 Document Code: 4
re Part D Cover: aie Su

2023020233650000: Document Code: 3
Communication of Internal Control Related Matters Noted in an Audit

20230202322200002 Document Code: 222

Q16

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

. 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. No

ent Ato S

A A AR

20230202345500002 Document Code: 4
tor and Officer

TG

20230202350500002 Document Code: 5
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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. SECURITY DEPOSITS ... . 36,760 (.............. 36,760 | ...
2505. PREPAID PENSION COST ... 8,991,824 ... .. 8,991,824 | ...
2506. MISC EMPLOYEE REIMBURSEMENT ... .. ... 610(................. 610
2597. Summary of remaining write-ins for Line 25 (Lines 2504 through 2596) .....[.......... 9,029,194 .......... 9029194 ...l
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 ......................co e (37,547)|............. 221,359
2506. Reserve for Police Reports/Tele-Interpreter ... (2,509) [ .............. (2,385)
2507.  Amounts Payable to Claims Payment Vendor ... 2,575,655|............. 576,342
2597.  Summary of remaining write-ins for Line 25 (Lines 2504 through 2596) ... 2,635,696 ............ 895,413
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

Q17




sTaTEMENT As oF June 30, 2023 or v 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 ....................... 35,414,386 |......... 36,446,871
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....................... 552,632|............. 433,391
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 ... 690,335|.......... 1,465,876
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8).......................|......... 35,276,682 ......... 35,414,386
10.  Deduct total nonadmitted amoUNts ........ ... 1,336,350 | ............. 845,955
11.  Statement value at end of current period (Line 9 minus Line 10) ... | 33,940,332 ......... 34,568,431
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 ...................... 32,514,160 (.......... 2,881,292
2. Cost of acquired:
2.1 Actual cost at time of acquisition .......................... 3,750,000 ......... 17,809,447
2.2 Additional investment made after acquisition .......................... 15,650,766 ......... 14,814,000
3. Capitalized deferred interestand other ... e
4. Accrual of diSCOUNt ...
5. Unrealized valuation increase (decrease) ...................ccoooiiiiiiiiiiiiii e (1,133,208)|........... (109,287)
6.  Totalgain (I0SS) ON diSPOSAIS .............ccoomm i e
7. Deduct amounts received on disposals ..o 749221\ .......... 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) ..................[......... 50,032,499 ......... 32,514,160
12. Deduct total nonadmitted amounts .........................o e
13.  Statement value at end of current period (Line 11 minus Line 12) ... | 50,032,499 ......... 32,514,160
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 .......................................| ... 1,628,309,824 | ..... 1,591,173,668
2. Cost of bonds and stocks acquired ... 308,501,568 ....... 485,887,117
3. Accrual of diSCOUNt ... .. 644,809|.......... 1,337,866
4, Unrealized valuation increase (decrease) ..................coooiiiiiiieiiii e 8,081,656|....... (70,041,419)
5. Total gain (10SS) ON diSPOSAIS .............cooiii e 13,177,969 ......... 33,230,801
6. Deduct consideration for bonds and stocks disposed of ..........................cco 347,810,168 ....... 411,803,140
7. Deduct amortization of premium ... 1,159,944 | .......... 1,614,076
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
1. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...............|..... 1,609,745,714 | ... 1,628,309,824
12. Deduct total nonadmitted @amoUNts ... 2,505,817 .......... 2,152,171
13. Statement value at end of current period (Line 11 minus Line 12) ... |... 1,607,239,897 | ..... 1,626,157,653
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20ISO

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 820,807,750 |.......... 29,789,729|.......... 41185111 ........... 2,015,144 ........ 820,807,750 |........ 811427512 ... 838,271,694
2. NAIC 2 () .. 210,080,392|.......... 10,190,213 ].......... 1,777,662|......... (2,377,304)|........ 210,080,392 ........ 206,115,640 |...............ooooos | 207,127,187
3. NAIC 3 () ... 42665659 ... | 4538990|............ 199,743 |.......... 42,665,659 |.......... 38,326,412 ... | 46,396,707
4. NAIC A () .. 1,334997 | ... 7324 ... 133,119 ........... 1,334,997 (........... 1,460,793 ... 1,570,394
5. NAIC B (B) ... 2428756 | ... | 136,927 |............... 41245 ... 2,428,756 ........... 2333074 ... 2,542,841
6. NAICB (B) ... L e e L
7. Total Bonds ... 1,077,317,555|.......... 39,979,942|.......... 57,646,014 |............... 11,9481...... 1,077,317,555|...... 1,059,663431 ... | 1,095,908,823
PREFERRED STOCK

8. NAICT . e e e e
9. NAIC 2 1,346,350 | ... e (269)]........... 1,346,350 | ........... 1,346,081 (... | 1,278,306
10. NAIC B 315,000 ... e (4,950)]............. 315,000(............. 310,050 | ... 298,800
1. NAICA . e e e L e
12. NAICS o e e e e e
13. NAICG ... e L
14. Total Preferred Stock ... 1,661,350 ... | (5,219)]........... 1,661,350 (........... 1,656,131 |..............ooo | 1,577,106
15. Total Bonds & Preferred Stock .....................................................|... 1,078,978,905|.......... 39,979,942 |.......... 57,646,014 |................ 6,730(...... 1,078,978,905...... 1,061,319,562|....................... |...... 1,097,485,929
(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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SI03 Schedule DA Part 1 ... ...oviiiii it i ettt ettt e et n s

S103 Schedule DA Verification ..........ccviiiiiiiiii it it e en s

S104 Schedule DB - Part A Verification ...........cciiiiiiiiiiiiiiiiiiirnnes

S104 Schedule DB - Part B Verification ...........ccoiiiiiiiiiiiiii i

SI05 Schedule DBPart C Section1 .......coviiiiiiii ittt ii i i i e

SI06 Schedule DBPart CSection2 ........cciiiiiiii it ittt e i ernenes

SI07 Schedule DB - Verification ...........coiiiiiiii ittt i eitnnrnenen

QSI03 - 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 12,987,208 ......... 90,663,652
2. Cost of cash equivalents acquired ... 72,395,588 ....... 111,007,911
3. Accrual of dISCOUNE ... |
4, Unrealized valuation increase (deCrease) .................coooiiiiieieii i (298).................. 233
5. Total gain (108S) ON diSPOSAIS ......... ..o (3312) ... 8,207
6. Deduct consideration received on disposals ... 84,721,233 ....... 188,692,794
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 (Lines1+2+3+4+5-6-7+8-9) ... | 657,952 |......... 12,987,208
1. Deduct total nonadmitted amounts ... L
12. Statement value at end of current period (Line 10 minus Line 11) ... 657,952 |......... 12,987,208

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
805 S WALNUT ST ..o VANWERT ............. .. OH... | 04/01/2023 . |[A&BHOME .........................cooooi o 39,556 | ..o
827 S.WALNUT ST ..o VANWERT ............. .. OH ... |. 04/01/2023 . [A&BHOME ......................occoo ] 27,980 ... e
827 S.WALNUT ST .o VANWERT ............. .. OH...|. 04/01/2023 . |OHIORUBBER ...................cccooooooo] oo, 1102
805 S. WALNUT ST ..o VANWERT ............. .. OH ... |. 05/01/2023 . [OHIORUBBER ..................oooooo ] T208| .
827 S.WALNUT ST ..o VANWERT ............. .. OH ... |. 06/01/2023 . [INSPIREDTECH ....................ooo ] 16,564 | ...
805 S. WALNUT ST ..o VANWERT ............. .. OH...|. 06/01/2023 . |INSPIREDTECH .................coooooooiii]oi, 16,564 ..o
6620 MOONEY STREET ... DUBLIN .................. ... OH ... |. 06/01/2023 . |[BRACKETT BUILDERS ...................... | 56,580 ... e
6620 MOONEY STREET ...t DUBLIN ... ... OH ... |. 06/01/2023 . | FRANKLIN COUNTYRECORDER .........[............... 420 i
0199999 Subtotal - Acquired by PUFChASE ... ... oo | 175596 | ... i
0399990 TOtaIS ... oo [ 175596 | ... i
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 11 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. Change in [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 TOtAIS ...
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Showing All Mort

SCHEDULE B - PART 2

age Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 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) ... e
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

1 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 - Common Stocks - Unaffiliated
. 000000000 rWest StreetLoan PC ... West Street Loan Partners .........[.......coooooiiis . 06/21/2023 . ). 3,750,000 ..o e [ [
1999999 Subtotal - Joint Venture - Common Stocks - Unaffiliated ... ... L 3,750,000 | ... [ | XXX.
Joint Venture - Real Estate - Unaffiliated
. 000000000 TCI VWF HoldCOLLC ... | VWEF Cl Holding Company .........[....................... 2031002022 .| 147500 ... | 100.000
2199999 Subtotal - Joint Venture - Real Estate - Unaffiliated . ......... ... [ [ 147,500 ... [ XXX
Joint Venture - Other - Unaffiliated
. 000000000 rPE LP Fund Investment ... | v PELP Fund Investment ............ |l 04212022 | 3,848,830 ... [ | 98.000
2599999 Subtotal - Joint Venture - Other - Unaffiliated ... .. ... L 3,848,830 ... [ L XXX
6099999 Subtotal - Unaffiliated ... ... .. 3,750,000 |............ 3,996,330 | ... | XXX
6299999 TOTALS ... 3,750,000 |............ 3,996,330 | ... | XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
o 1 2 Location Change in Book/Adjusted Carrying Value 16 17 18 19 20
m 3 4 9 10 11 12 13 14
8 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.C.V. 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)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income
6299999 TOTALS ... ..o\ttt ettt e
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SCHEDULE D - PART 3

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

CUSIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of
Vendor

6

Number of
Shares of Stock

Actual Cost

Par Value

Paid for Accrued
Interest and
Dividends

10
NAIC Designation,
NAIC Designation
Modifier and SVO
Administrative Symbol

Bonds - U.S

167725AC4 .
249218AK4 .
485429764 .
54627RAS9
54628CMR0
898735US2 .

. Special Revenue, Special Assessment

CHICAGO ILL TRAN AUTH SALES & TRANSFER T ...................ooo.
DENVER COLO PUB SCHS CTFS PARTN ..........ocooiiiiii,
KANSAS STDEV FINAUTHREV ...
LOUISIANA LOC GOVT ENVIRONMENTALFACS & .........................
LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ..o,
TUCSON ARIZ CTES PARTN ...t

.. 05/11/2023 ..
.. 05/09/2023 ..
.. 05/12/2023 ..
.. 05/19/2023 ..
.. 05/11/2023 ..
.. 05/11/2023 ..

JP MORGAN SECS INC., - FIXED INCOME ...
UBS FINANCIAL SERVICESINC. ..............

RBC CAPITAL MARKETS .....

Various ...

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

1,145,320

........ 2,479,065

... 1,375,000
... 3,075,000

0909999999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ..................

AAAAAAA 12,766,830

. 13,015,000

Bonds - Ind

02665WEH0
15135BAZ4 .
22822VAYT
29736RAT7
37940XAH5
49177JAJ1 .
58933YBJ3 .
68389XCE3
713448FS2 .

ustrial and Miscellaneous (Unaffiliated)

AMERICAN HONDA FINANCE CORP ...
CENTENE CORP ...
CROWN CASTLEINC ...,
ESTEE LAUDER COMPANIES INC ...
GLOBAL PAYMENTSINC ...
KENVUEINC ...
MERCK& COINC ...
ORACLE CORP ...
PEPSICOINC ...

90320WAG8

UPMOC e

.. 05/31/2023 ..
.. 05/05/2023 ..
.. 05/05/2023 ..
.. 06/09/2023 ..
.. 05/05/2023 ..
.. 05/05/2023 ..
.. 05/31/2023 ..
.. 05/05/2023 ..
.. 05/05/2023 ..

.. 05/17/2023 ..

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

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

HSBC SECURITIES INC. ......
Bank of America Securities ...
BNP PARIBAS SECURITIES B

OND ............

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

WELLS FARGO SECURITIES

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

MORGAN STANLEY CO ......

1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

2509999997 Subtotal - Bonds - Part 3

2509999998 Summary Item from Part 5 for Bonds (N/A to Quarterly)

2509999999 Subtotal - Bonds

4509999998 Summary Item from Part 5 for Preferred Stocks (N/A to Quarterly)

4509999999 Subtotal - Preferred Stocks

Common S

000360206 .
000899104 .
00091G104 .
000957100 .
001055102 .
001084102 .
001084109 .
00166B105 .
001744101 .
001817107 .
00187Y100 .
00206R102 .
002121101 .
002824100 .
00287Y109 .
00402L107 .
00404A109 .
004225108 .
00437E102 .
00461U105 .
005098108 .
00650F109 .
006739106 .
00676P107 .

ocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Trade

AAON ORD ...
ADMABIOLOGICS ORD ........oiiiiiiiiieii e
ACVAUCTIONS CLAORD .......coooiiiiiiiie
ABMINDUSTRIES ORD ........ccooiiiiiiiie e
AFLAC ORD ..ot
AGCOORD ...t
ACMRESEARCHCLAORD .........ocooiiiii
ALX ONCOLOGY HOLDINGS ORD ...
AMN HEALTHCARE ORD ............oooooiiiii
AMARKPRECIOUS METALS ORD ........coooiiiiiiiiiiiiiie
APIGROUP ORD .........ccoiiiiiiiiii
ATETORD ..o
ATONETWORKS ORD ..o
ABBOTT LABORATORIES ORD ........ocoviiiiiiii e
ABBVIEORD ...
ACADEMY SPORTS AND OUTDOORS ORD .............cooveiiiien,
ACADIA HEALTHCARE COMPANY ORD ...........ocooiiiiiiiii
ACADIA PHARMACEUTICALS ORD ...........ccooiiiiiiiie
ACCOLADE ORD .........oiiiiiiiiiiiii e
ACLARIS THERAPEUTICS ORD .........oooiiiiii e
ACUSHNET HOLDINGS ORD ...........coooiiiiiiiiii e
ADAPTIVE BIOTECHNOLOGIESORD .........c.coiiiiiiiiie
ADDUS HOMECARE ORD ..........cooiiiiiiiiiiiice e
ADEIAORD ...

00760J108 .

AEHR TEST SYSTEMS ORD ...ttt

.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 05/10/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 05/23/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/23/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 056/23/2023 ..
.. 06/23/2023 ..
.. 06/28/2023 ..
.. 06/28/2023 ..
.. 05/23/2023 ..

.. 06/28/2023 ..

NATIONAL FINL SVCS CORP,
NATIONAL FINL SVCS CORP,

Various ...

NATIONAL FINL SVCS CORP,
UBS SECURITIESLLC ........
NATIONAL FINL SVCS CORP,
UBS SECURITIESLLC ........
NATIONAL FINL SVCS CORP,
NATIONAL FINL SVCS CORP,
UBS SECURITIESLLC ........
UBS SECURITIESLLC ........

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

NATIONAL FINL SVCS CORP,
UBS SECURITIESLLC ........
UBS SECURITIESLLC ........
NATIONAL FINL SVCS CORP,
UBS SECURITIESLLC ........
NATIONAL FINL SVCS CORP,
NATIONAL FINL SVCS CORP,
NATIONAL FINL SVCS CORP,
MORGAN STANLEY CO ......

Various ...

NATIONAL FINL SVCS CORP,
NATIONAL FINL SVCS CORP,
NATIONAL FINL SVCS CORP,

.......... 325.000
AAAAAAAAAA 185.000
........ 2,210.000
.......... 460.000
AAAAAAAA 5,420.000
........ 4,035.000

1,440.000
AAAAAAA 26,285.000
........ 2,200.000
AAAAAAAA 3,415.000
AAAAAAAA 3,695.000
1,090.000
AAAAAAAAAA 305.000

.......... 375.000
AAAAAAAA 2,930.000
1,840.000
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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

007903107 . | ADVANCED MICRODEVICESORD ..........ccovviiiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 4,050.000.......... 445,603 | ....... XXX |
007973100 . | ADVANCED ENERGY INDUSTRIESORD ..........ooovvviiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 440.000(............ 47,880 ....... XXX |
008073108 . | AEROVIRONMENT ORD .........ooviiiiiiiieiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 60.000|............. 5684|....... XXX
00827B106 . | AFFIRM HOLDINGS CLAORD .........ooiiiiiiiiiieiiie [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 890.000(............ 13,684 |....... XXX |
00846U101 .| AGILENT TECHNOLOGIES ORD ........ooovviiiiiiiiiiiiiiee [ .. 06/28/2023 .. [MORGAN STANLEY CO .........oooooieiiii e, 420.000(............ 48916 ....... XXX |
00847J105 . [ AGILYSYS ORD ......ivviiieiii e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 85.000(............. 5656 ....... XXX |
00847X104 . | AGIOS PHARMACEUTICALS ORD .........ocovviiiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovoviei | e 55.000(............. 1,514 ... XXX |
00857U107 .| AGILON HEALTHORD .........ooiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooove | 1,540.000(............ 26,774 ....... XXX
009066101 . [AIRBNB CLAORD .......oiiiiiiiiiieie e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 350.000(............ 44480 ....... XXX |
00912X302 . |[AIRLEASE CLAORD .........coooviiiiiiiiiiiieeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 870.000(............ 34211 ... XXX |
00973Y108 . | AKERO THERAPEUTICS ORD ........ooiviiiiiiiiiiieieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | 450.000............ 20,7501 ....... XXX |
012653101 . [ ALBEMARLE ORD .......cooviiiiiiiiieice e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 510.000.......... 110,620 ....... XXX o |
013872106 . [ALCOA ORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,175.000(............ 39,5471 ....... XXX |
014387106 . | ALDEYRA THERAPEUTICS ORD ..........ooiviiiieiiiieee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii |, 500.000(............. 3,853|....... XXX o |
014491104 . | ALEXANDER AND BALDWIN ORD ........cooiiviiiiiiiiiieee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 965.000............ 17414 (... XXX o |
016444108 . | ALKAMI TECHNOLOGY ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | v, 485.000(............. 8,048|....... XXX |
01671P100 . [ALLAKOS ORD ......oovviiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 3,725.000|............ 16,048 |....... XXX |
01741R102 .| ATIORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovee | 2,535.000.......... 101,007]....... XXX |
01748X102 . | ALLEGIANT TRAVELORD ........cooiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 225.000(............ 28,606]....... XXX |
I'») 01749D105 .| ALLEGRO MICROSYSTEMS ORD .........oivvviiiiiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 170.000|............. AT ... XXX
m 018522300 . [ALLETE ORD ......ooviiiiiiiie e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 890.000(............ 50,728 ....... XXX |
g 01973R101 .| ALLISON TRANSMISSION HOLDINGS ORD ........covvivviiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooovii | 600.000............ 33,588 ....... XXX |
N 019818103 . [ALLOVIR ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii |, 200.000............... 663|....... XXX
020002101 . [ ALLSTATE ORD ..ot e [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 3,815.000].......... 449,668 ....... XXX o |
02079K305 . | ALPHABET CLAORD ..o [ .. 05/23/2023 .. |UBS SECURITIESLLC ..o 780.000............ 96,802 ....... XXX |
02081G201 .| ALPHATEC HOLDINGS ORD ........viiviiiiiieieceee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,365.000|............ 51,3611 ....... XXX
02128L106 . | ALTA EQUIPMENT GROUP CLAORD .........cooovviiiieiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 105.000|............. 1,765 ....... XXX o |
021369103 . | ALTAIRENGINEERING CLAORD .......oiviiiieiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 535.000............ 39,5931 ....... XXX
022098103 . [ALTRIAGROUP ORD ........iiviiiiiiieii e [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 8,445.000].......... 380,7311....... XXX o |
02215L209 . | KINETIKHOLDINGS CLAORD ........ooiviiiiiiiiiiieie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 570.000............ 19,722 ....... XXX
023608102 . [AMEREN ORD ...........cooiiiiiiiiiiiie e [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 3,415.000].......... 286,520 ....... XXX o |
02376R102 .| AMERICAN AIRLINES GROUP ORD ...........ccovviiiiiiiiiieiiie [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 1,750.000............ 30,705 ....... XXX |
025537101 . | AMERICAN ELECTRIC POWER ORD ...........cooviiiiiiiie [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooovviiiai 1,635.000.......... 133,245 ....... XXX
02553E106 . | AMERICAN EAGLE OUTFITTERSORD .........oovvviiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvi | v 210.000(............. 2426|....... XXX o |
025676206 . | AMERICAN EQUITY INVLIFEHLDORD .......ooovvoiiieie [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ..o | 1,985.000(.......... 104,313 ....... XXX
025816109 . | AMERICAN EXPRESS ORD ........ccoovviiiiiiiiiiiiieiiie [ .. 05/23/2023 .. | JP MORGAN SECURITIESLLC ..........ooooi]veeeiinnnns 45.000|............. 6,989....... XXX |
025932104 . | AMERICAN FINANCIALGROUP ORD ..........o.oviviiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 735.000............ 85,502 ....... XXX
026657306 . | AMERICAN HOMES 4 RENT CLAREITORD .......ooovviiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvii | e, 595.000............ 20,6911 ....... XXX
026874784 . | AMERICAN INTERNATIONAL GROUP ORD ...........ovvvviiiiiei [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 6,260.000].......... 353,599 (....... XXX |
029683109 . | AMERICAN SOFTWARE CLAORD .........oooviiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | i, 710.000............. 7402(....... XXX
031100100 . [AMETEK ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v, 325.000(............ 47,831)....... XXX o |
031652100 . | AMKOR TECHNOLOGY ORD ..o [ .. 06/28/2023 .. |Various ...............coocoiiiiii 2,540.000|............ 60,682]....... XXX
03209R103 . | AMPHASTAR PHARMACEUTICALS ORD .........coovviiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,270.000(............ 70,5431 ....... XXX
03213A104 . | AMPLITUDE CLAORD .......iiiiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v 330.000(............. 3,692(....... XXX o |
03237H101 .| AMYLYX PHARMACEUTICALS ORD ........ooiviiiiiie [ .. 06/28/2023 .. |Various ..............cccoeiiiiiiii 755.000............ 17,761 ... XXX
032654105 . | ANALOG DEVICES ORD ........oovviiiiiiieiieiiee e [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........coovven | 2,925.000].......... 549,675|....... XXX o |
034164103 . [ ANDERSONS ORD .......ouiiiiiiiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,015.000(............ 42,153 |....... XXX
036752103 . | ELEVANCE HEALTHORD .........ooviiiiiiiieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v, 750.000.......... 343,135(....... XXX o |
03750L109 . | APARTMENT INCOME REITORD ........ooooviiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 1,325.000............ 46,442 ....... XXX o |
03753U106 . | APELLIS PHARMACEUTICALS ORD ........ovvviiiiieiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 920.000(............ 79,5231 ....... XXX
03762U105 .| APOLLO COMM REAL ESTFINREITORD .......coovviiviiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiviiiii | 1,125.000............ 12,809(....... XXX o |
03763A207 . | APOLLO MEDICAL HOLDINGS ORD .........cooviiiiiiiiiieiiei [ .. 06/28/2023 .. |UBS SECURITIESLLC .........ccoovviiiii ] e 10.000|..........onee 321....... XXX
03783C100 .| APPFOLIO CLAORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 100.000|............ 16,990 ....... XXX o |
03820C105 .| APPLIED INDUSTRIAL TECHNOLOGIESORD .........coovviiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovviii | v 55.000(............. 7826|....... XXX
038222105 . | APPLIED MATERIALORD .............coociiiiiiiii [ .. 06/28/2023 .. |Various ..................ccoociii 1,270.000(.......... 164,602 ....... XXX oo |
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03831W108 |APPLOVIN CLAORD ..ot [ .. 06/28/2023 .. |Various ..............ccooeiieiiiii 2,215.000|............ 57,107 | ....... XXX |
03852U106 .| ARAMARK ORD ... ....oiiiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooooviiii | 1,970.000(............ 82,495|....... XXX |
03937C105 .| ARCBEST ORD ... ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvein | v 200.000(............ 19,549 (... XXX
03940C100 .| ARCELLX ORD ........ooiiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .....o.ovvvvei | v 485.000............ 16,064 |....... XXX |
03940R107 .| ARCH RESOURCES CLAORD ........c.oviiiiiiiiiiiiiiiiiiiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovoveii | e 70.000(............. 8,342|....... XXX |
039483102 . | ARCHER DANIELS MIDLAND ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,360.000.......... 248313 |....... XXX |
03957W106 | ARCHROCK ORD ........iiviiiiiiieiie e [ .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........ooovven | 8,960.000|............ 89,679|....... XXX |
039653100 . [ARCOSA ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvei | v, 785.000............ 58,2311 ....... XXX
039697107 . | ARDELYX ORD .......ooviiiiiiiiee e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 8,390.000|............ 28/424)....... XXX |
03969K108 . | ARCUTIS BIOTHERAPEUTICS ORD ........oovviiiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 280.000(............. 2,402(....... XXX |
03990B101 . | ARES MANAGEMENT CLAORD .......ooovviiiiiiiieie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,805.000].......... 492,480 ....... XXX |
04010E109 . [ARGAN ORD .......couuiiiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooiiiii |, 100.000|............. 3,963 |....... XXX o |
04013V108 . | ARES COMMERCIAL REITORD ........ooiiiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii | 1,700.000(............ 17,672(....... XXX |
040413106 . | ARISTANETWORKS ORD .........coovviiiiiiiiiiieiie [ .. 06/28/2023 .. [MORGAN STANLEY CO .........oocoovviiiii |, 730.000.......... 113,957 ....... XXX o |
04206A101 . | ARLO TECHNOLOGIES ORD .......cooviiiiiiiiieieiieeeeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, .......oooovven | 2,255.000|............ 21,099 ....... XXX o |
042315507 . | ARMOUR RESIDENTIALREITORD .........ooooiiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 3,765.000|............ 20,276 ....... XXX |
04342Y104 . |ASANACLAORD ..o .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........cooovver | 3,125.000|............ 68,276 ....... XXX |
044103869 . | ASHFORD HOSPITALITY REITORD ........oiviiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 140.000 | ............... 613|....... XXX |
04523Y105 . | ASPEN AEROGELS ORD ........cooviviiiiieiiie [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 770.000............. 5618|....... XXX |
I'») 04621X108 . [ ASSURANT ORD ..ot L .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|..coccvnni 20.000|............. 2,585(....... XXX
m 046224101 . | ASTEC INDUSTRIES ORD .........oovviiiiiieiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 245.000(............ 10,709 (....... XXX |
g 046433108 . [ASTRONICS ORD .......oviiiiiiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvin | v 375.000(............. 7,588|....... XXX |
o 049468101 . [ ATLASSIAN CLAORD ... [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi |, 5.000(............... 811....... XXX
04963C209 .| ATRICURE ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvivin | v 490.000(............ 24228 ....... XXX o |
05156102 . | AURINIA PHARMACEUTICALS ORD ........oiiiiiiiiiiiie ... C...[..06/28/2023 .. [UBSSECURITIESLLC ..........cooovviiiii |, 1,155.000 | ............ 10,598 |....... XXX |
051774107 . | AURORA INNOVATION CLAORD .......oiviiiieiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 7,985.000|............ 20,494 ....... XXX
053015103 . | AUTOMATIC DATAPROCESSING ORD ..........oovvvviiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 840.000.......... 181,065]....... XXX o |
053484101 . | AVALONBAY COMMUNITIESREITORD .......ovvviiiiiieiice [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 430.000(............ 80,1271 ....... XXX
05351W103 | AVANGRID ORD ..ottt [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........oooovini| v 18,550.000.......... 716,789 ....... XXX o |
05352A100 . [AVANTOR ORD ..ot L .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 3,955.000|............ 76,867 ....... XXX
053604104 . [ AVEPOINT CLAORD ......o.viiiiiiiiiiieeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 390.000(............. 2,231 |....... XXX o |
053611109 . [ AVERY DENNISON ORD .......coooviiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 755.000(.......... 128,058 | ....... XXX |
05367P100 . | AVID TECHNOLOGY ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 215.000............. 5440(....... XXX
05368M106 .| AVID BIOSERVICES ORD ..........oovviiiiiiiiieiiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o, 385.000............. 49741....... XXX o |
05370A108 . | AVIDITY BIOSCIENCES ORD .........covvviiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvoi |, 685.000............. 8,010(....... XXX
05379B107 . [ AVISTAORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooooii | v 18,075.000.......... 773,408 ....... XXX |
053807103 . [AVNETORD .........oiiiiiiiiiiiii e L .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 8,035.000.......... 343614 |....... XXX
054540208 . | AXCELIS TECHNOLOGIES ORD .........oovvviiiiiiiiieiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | i, 325.000(............ 56,144 | ....... XXX
05463X106 . [ AXOGEN ORD ........oiviiiiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,040.000............. 9,478|....... XXX |
05464C101 .| AXON ENTERPRISE ORD ..........coovviiiiiiiiiiii [ .. 05/23/2023 .. [MORGAN STANLEY CO ........ooovviiii e 5.000(............. 1,019]....... XXX
054647104 . | AXSOME THERAPEUTICS ORD .......oovviiiiiieiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvin | v 940.000(............ 68,776 ....... XXX o |
05465C100 .| AXOS FINANCIAL ORD .........ooiviiiiiiii .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 40.000|............. 1,491....... XXX
05478C105 .| AZEK COMPANY CLAORD ......oiiiiiiiiieeee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | i, 485.000............ 14,437 (... XXX
05580M108 .| BRILEY FINANCIAL ORD ........cooviiiiiiiiiieie [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 1,215.000............ 56,646 | ....... XXX o |
05614L209 . | BABCOCK AND WILCOX ENTERPRISES ORD ........ooovivviiieii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 965.000............. 5491|....... XXX
056525108 . |BADGERMETERORD ..........oiiviiiiiiiiiieee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvvi | v 605.000(............ 86,875|....... XXX o |
05945F103 . |[BANCFIRST ORD .......ooviiiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 420.000(............ 36,568 | ....... XXX
05969A105 . |[BANCORP ORD .........oovoiiiiiieiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........coovven | 1,005.000(............ 31,898 ....... XXX o |
060505104 . | BANK OF AMERICAORD .......covviiiioiiii e [ .. 05/23/2023 .. [MORGAN STANLEY CO ........cooovveviei [ 1,930.000............ 55,4401 ....... XXX o |
064058100 . | BANK OF NEW YORKMELLON ORD .......oivviiiiiii [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 7,980.000].......... 347174 (... XXX
067806109 . [BARNES GROUP ORD .........covvviiiiiieiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvin | v, 175.000|............. 7137 ... XXX o |
070830104 . | BATH AND BODY WORKS ORD .........ooiviiiiiiiiiiieiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 2,060.000|............ 79,337 ....... XXX
071813109 . | BAXTER INTERNATIONAL ORD .......oooviiiiiiieiieee [ .. 05/23/2023 .. |UBS SECURITIESLLC ...........oooiviiiii | 3,545.000].......... 152,986 | ....... XXX o |
073685109 . | BEACON ROOFING SUPPLY ORD ........oivviiieiiiieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi |, 465.000(............ 37,715 ... XXX
07373V105 . | BEAM THERAPEUTICS ORD ...........coooiiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o 10.000|............... 328|....... XXX oo |
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075887109 . | BECTON DICKINSON ORD .........oiviiiiiiiiiieiie [ .. 05/23/2023 .. [MORGAN STANLEY CO .........ooooviiii |, 320.000(............ 80,219 ....... XXX |
077454106 . |[BELDEN ORD .........o0viiiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 560.000(............ 52,344 |....... XXX |
07831C103 .| BELLRING BRANDS ORD ..........oiviiiiiiiieiiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | v, 865.000............ 31,1831 ... XXX
086516101 . [BESTBUY ORD ........oviiiiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 6,760.000.......... 469,773 ....... XXX |
08862E109 . [ BEYOND MEATORD .........ooiiiiiiiiiiiieieee [ .. 06/28/2023 .. [MORGAN STANLEY CO .........oooooieiiii e, 580.000............. 7192(....... XXX |
08975P108 . | BIGCOMMERCE HOLDINGS SRS1ORD .........ovvvviiiiiiiiieis [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 165.000|............. 1,6211....... XXX |
090572207 . | BIO RAD LABORATORIES CLAORD ........oooviiiiiiiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC .........ocoooiiiii ] e 45.000(............ 16,334 |....... XXX |
09058103 . | BIOCRYST PHARMACEUTICALS ORD ..o [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coooviiii ] e 95.000(............... 677(....... XXX
09062W204 | BIOLIFE SOLUTIONS ORD ..........oivviiiiiiiiiiiiieiieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v, 435.000(............. 9,819|....... XXX |
09062X103 . [BIOGEN ORD ........cooiiiiiiiiie e [ .. 06/28/2023 .. |Various ...............ccoeiiiiiiii 420.000(.......... 124,536 | ....... XXX |
09073M104 .| BIOTECHNE ORD .......ooiviiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | 870.000(............ 66,122 ....... XXX |
09075P105 . | BIOXCEL THERAPEUTICS ORD ..........cooviiiiiiiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivin | v 265.000(............. 4654|....... XXX o |
09077A106 . | BIOMEA FUSION ORD .........cooviiiiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | 825.000............ 18,829(....... XXX |
09257W100 | BLACKSTONE MORTGAGE CLAREITORD .........oovvieiiiiiei [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|..cooevnnies 95.000(............. 1,966 ....... XXX o |
09354A100 . | BLINK CHARGING ORD .........oiviiiiiiiiiiiie e [ .. 06/28/2023 .. |Various .............cccooeiiiiiiiii 1,345.000 | ............. 8,759|....... XXX o |
093671105 . [H&R BLOCK ORD .........oviiviiiiiei e [ .. 05/23/2023 .. [MORGAN STANLEY CO ........cooovviiie [ 5,680.000].......... 166,171 ....... XXX |
093712107 . |BLOOM ENERGY CLAORD .......oooiiiiiiiiiiieie [ .. 06/28/2023 .. |Various .............o.cooeiiiiiiii 740.000(............ 11,507 |....... XXX |
094235108 . | BLOOMINBRANDS ORD ........oiiviiiiiiiieieeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovee | 5,040.000.......... 132,471 ....... XXX |
095306106 . [BLUE BIRD ORD ......oiviiiiieieee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 455.000............ 11,510(....... XXX |
I'») 097023105 . [BOEING ORD ..ottt [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,335.000.......... 279,720 ....... XXX
m 09739D100 .| BOISE CASCADE ORD .........ivviiiiiiieieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 7,035.000].......... 529,923 |....... XXX |
g 101137107 . |BOSTON SCIENTIFICORD .........oooviviiiiiiiicieeieeeee .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 4,455.000(.......... 238,456 ....... XXX |
w 10576N102 .| BRAZECLAORD .......oooiiiiiiiii e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 1,230.000(............ 53,404 | ....... XXX
10806X102 .| BRIDGEBIO PHARMA ORD ........cooviiiiiiiiiiii .. 06/28/2023 .. |Various ...........cccccooeiiiiii 2,035.000|............ 30,135]....... XXX o |
109641100 . | BRINKER INTERNATIONAL ORD ..ot | .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 140.000|............. 5043|....... XXX |
109696104 . | BRINK'SORD ...t | .. 06/28/2023 .. |UBS SECURITIESLLC .........ooooviiiiii ] e 25.000)............. 1,704 ... XXX
110122108 . | BRISTOLMYERS SQUIBBORD .........ooovviiiiiiiiiiiieiieei e .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coovvee | 3,245.000].......... 214589 |....... XXX o |
111337103 . | BROADRIDGE FINANCIAL SOLUTIONS ORD .......covvivieiiiiiieie] .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 290.000(............ 43,823]....... XXX
11135F101 .| BROADCOM ORD ... .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovin | v 975.000(.......... 673,154 |....... XXX o |
112463104 . | BROOKDALE SENIORLIVINGORD .........ooovviviiiiiiiiei .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 2,280.000|............. 9,448|....... XXX
11284V105 .| BROOKFIELD RENEWABLE CLAORD .......coooviviiiiiiii | .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovei | 2,960.000].......... 104,056 | ....... XXX o |
114340102 . | AZENTAORD ...t .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 155.000|............. 7133 ... XXX |
116794108 . |BRUKER ORD ........oooviiiiiiiiie e .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 1,155.000 | ............ 83,4611 ....... XXX
117043109 . | BRUNSWICK ORD .........ooviiiiiiiieieieeeeeee .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovven | 1,535.000(.......... 127,223 | ....... XXX o |
12008R107 .| BUILDERS FIRSTSOURCE ORD ........coovviiiiiiieiieiiieiieie .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,240.000(.......... 153,157 |....... XXX
124155102 . | BUTTERFLY NETWORK CLAORD .........oviiiiiii .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvvin | v 275.000............... 624 |....... XXX |
12503M108 .| CBOE GLOBAL MARKETS ORD .........ooviiiiiiieiiiiieieiee .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,500.000(.......... 204,956 |....... XXX
125041109 . | CBRE GROUP CLAORD .......oiiiiiiiiieee s | .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,345.000.......... 105,435]....... XXX
125269100 . | CF INDUSTRIES HOLDINGS ORD ........oovviiiiiiiieieiee | .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 825.000............ 56,2491 ....... XXX |
12541W209 | CH ROBINSON WORLDWIDE ORD .........ovviiieiiieieciee .. 05/23/2023 .. [MORGAN STANLEY CO ........cooovviiii [ 1,515.000.......... 153,576 | ....... XXX
125523100 . | CIGNAORD ...t .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvvn | v, 265.000(............ 67,149|....... XXX o |
12572Q105 .| CME GROUP CLAORD .......ooviiiiiiiiie e .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 2,925.000].......... 523,818 |....... XXX
126117100 . | CNAFINANCIALORD ......ooiiiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 6,855.000.......... 262,442|....... XXX
126187105 . | CRAINTERNATIONAL ORD .......oooviiiiiiiiiee .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvie | v 30.000(............. 2915(....... XXX o |
12621E103 .| CNO FINANCIAL GROUP ORD ..........oooiiiiiiieiiiiei .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 4,595.000(.......... 102,919 ....... XXX
126327105 . | CSDISCOORD ..o | .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 1,600.000(............ 12911....... XXX o |
126402106 . | CSW INDUSTRIALS ORD ... | .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 90.000............ 14,722 (... XXX
126408103 . | CSXORD ..ot .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovei | 6,950.000].......... 219,710 ....... XXX o |
126501105 . |CTSORD ..ot .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 155.000|............. 6,520....... XXX o |
12662P108 .| CVRENERGY ORD ........oooviiiiiiiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,810.000(............ 52,662 ....... XXX
126650100 . | CVSHEALTHORD ......oviviiiieiieeeeeeee .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 5,515.000].......... 375,767 |....... XXX o |
127055101 . | CABOT ORD ..o .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 540.000............ 38,482 ....... XXX
127203107 . | CACTUS CLAORD ..o .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 330.000(............ 13,566 |....... XXX o |
127387108 . | CADENCE DESIGN SYSTEMS ORD .......oovvviiiiieiiieiee .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | 540.000.......... 123,535]....... XXX
13057Q305 .| CALIFORNIARESOURCES ORD ..o .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 320.000............ 12,850 |....... XXX oo |
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13100M509 .| CALIXNETWORKS ORD .........ovviiiiiiiiiieiie .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovvviii | 230.000(............ 11,244 (... XXX |
133131102 . | CAMDEN PROPERTY REITORD ........oooviiiiiiiiiiieiie .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | e, 125.000............ 13,493 (... XXX |
134429109 . | CAMPBELL SOUP ORD .........cooooiiiiiiiiiieiiieee .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........coovve | 3,495.000].......... 167,418 ....... XXX
13462K109 .| CAMPING WORLD CLAORD .......oooviiiiiiiiiiiii | .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,320.000|............ 86,880 |....... XXX |
13765N107 .| CANNAE HOLDINGS ORD .........oivviiiiiiiiiiieii .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 1,360.000(............ 26,963]....... XXX |
138103106 . | CANTALOUPE ORD ..ot | .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviiiii | 1,225.000(............. 9,684....... XXX |
14040H105 .| CAPITAL ONE FINANCIAL ORD ......ooovoiiieieeeeeee .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........ooovven | 1,015.000(.......... 110,469 | ....... XXX |
140755109 . | CARA THERAPEUTICS ORD .........ooooiiiiiiiiiiie .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,170.000 | ............. 3,568|....... XXX
14161W105 | CARDLYTICS ORD .......ooviiiiiiiiieii e .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovvvii | 260.000(............. 1,516 ....... XXX |
141747107 .| CARETRUSTREITORD .......o.ooiiiiiiiiiie .. 06/28/2023 .. |Various ...............ccoeiiiiiiii 495.000(............. 9,606....... XXX |
142339100 . | CARLISLE COMPANIES ORD .......cooviiiiieiiieceieee | .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi |, 230.000(............ 571471 ....... XXX |
143130102 . | CARMAX ORD ..ot .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........| .......... 715.000............ 60,050]....... XXX o |
143164108 . | CARLYLE GROUP ORD ........ooviiieiiieieceeeee .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, .......cooovein| v 10,935.000.......... 340,6811....... XXX |
143658300 . | CARNIVALORD ........ooiiiiiiiiiiiiieeee .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|..cocoevnnes 80.000|............. 1,384 ....... XXX o |
144285103 . | CARPENTER TECHNOLOGY ORD .......oovvviiiiiiiiieeiie e .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........cooovven | 1,110.000|............ 59,874 ....... XXX o |
14448C104 .| CARRIER GLOBAL ORD ..........oiiviiiiiiiiiieieiie .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovee | 1,090.000(............ 45249 ....... XXX |
14575E105 .| CARS.COMORD .......oiiiiiiiiiieiie e .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 735.000(............ 14,307 |....... XXX |
146229109 . | CARTERS ORD ... ..o .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | 310.000............ 19,990 ....... XXX |
146869102 . | CARVANACLAORD ........oooviiiiiiii .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 2,760.000|............ 77595 ....... XXX |
I'») 147448104 . | CASELLAWASTE CLAORD ......oiiviiiiiiee .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,320.000(.......... 114,298 ....... XXX
m 147528103 . | CASEYS GENERAL STORESORD .........oovvviiviiiiiiiiiiii | .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvii | i, 130.000|............ 30,675]....... XXX |
g 14808P109 .| CASS INFORMATION SYSTEMS ORD ........oovviiiiiiiiiiiiieeee e .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovi | v 975.000............ 38,555|....... XXX |
~ 14817C107 .| CASSAVA SCIENCES ORD ..o .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | i 505.000............ 12,375(....... XXX
14843C105 .| CASTLE BIOSCIENCES ORD .......oooviiiiiiiiiieiieeeeee .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v 260.000(............. 3,537 (... XXX o |
148806102 . | CATALENTORD ........ooiiiiiii e .. 06/28/2023 .. |Various ...............cooeiiiiiiiii 920.000(............ 36,862 ....... XXX |
14888U101 .| CATALYST PHARMACEUTICALSORD .........ooooviiiiie .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 565.000(............. 7531 ... XXX
149123101 . | CATERPILLAR ORD ..o .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 1,210.000(.......... 292228 |....... XXX o |
149568107 . | CAVCO INDUSTRIES ORD .......covviiiiiieiiiieceee .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 75.000............ 22,022]....... XXX
150870103 . | CELANESE ORD ..........cooiiiiiiiiiiiiiiieeee .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | 425.000(............ 48,355 ....... XXX o |
15117B202 .| CELLDEX THERAPEUTICS ORD .......iiviiiiieieie e .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 220.000(............. 7469(....... XXX
15135B101 .| CENTENE ORD ..o .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovvn | v, 535.000............ 35293 ....... XXX o |
156431108 . | CENTURY ALUMINUM ORD ........oooiviiiiiieee .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, ........coovven | 1,595.000(............ 14,033 |....... XXX |
156504300 . | CENTURY COMMUNITIES ORD ......ooivviiieiiiiei e .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 315.000............ 20,278 ....... XXX
156727109 . | CERENCE ORD ........oooiiiiiii e .. 06/28/2023 .. |UBS SECURITIESLLC ..o, 135.000|............. 3,837|....... XXX o |
15678U128 .| CEREVEL THERAPEUTICS HOLDINGS ORD ..........oovviiiiiiiiii | e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvviii | v 60.000|............. 1,949 ....... XXX
15687V109 .| CERTARAORD ..o .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiiii | 1,130.000............ 19,934 |....... XXX |
15872M104 .| CHAMPIONX ORD .......iviiiiieiee e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 35.000(............. 1,013]....... XXX
16115Q308 .| CHART INDUSTRIES ORD ..........iiviiiiiiiii .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 205.000(............ 31,6311 ....... XXX
163086101 . | CHEFS WAREHOUSE ORD ..........oviviiiiiiiiee .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvii | 5000 (............... 160]....... XXX |
166764100 . | CHEVRON ORD .........cooviiiiiiiii e .. 05/23/2023 .. |Various ..............ccooiiiiii 6,477.000]........ 1,057,913 ....... XXX
16934Q208 .| CHIMERA INVESTMENT REIT ... .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovven | 3,160.000|............ 18,512(....... XXX o |
16961L106 . | CHINOOK THERAPEUTICS ORD .........oovvviiiiiiiiiiiiieie .. 06/28/2023 .. |Various ...............ccooiiiiiiiii 930.000(............ 27,120 ....... XXX
172062101 . | CINCINNATI FINANCIAL ORD ..o | .. 05/23/2023 .. [MORGAN STANLEY CO ........cooovviiia 1,635.000(.......... 170,842 ....... XXX
17273K109 .| CIRCOR INTERNATIONAL ORD ... .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v 105.000|............. 5651|....... XXX o |
17275R102 .| CISCO SYSTEMS ORD ..o .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 5,930.000].......... 290,054 ....... XXX
172908105 . | CINTAS ORD .....ovviiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 235.000(.......... 114,927 ....... XXX o |
172967424 .| CITIGROUP ORD ........oiviiiiiiiie e | .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiii 10,465.000|.......... 482,494 1 ....... XXX
17888H103 .| CIVITAS RESOURCES ORD ........c.oiiiiiiiiiiiiieiiieieee .. 05/23/2023 .. | NATIONAL FINLSVCS CORP, ........ccoovev | 8,395.000.......... 613,570 ....... XXX o |
18270D106 .| CLAROS MORTGAGE TRUSTORD ..........ooivviiiiiiiieiiie e .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 460.000(............. 5334|....... XXX o |
184496107 . | CLEAN HARBORS ORD .........ccoooviiiiiiiiiiieii .. 06/28/2023 .. |UBS SECURITIESLLC .........ocooviiiii ] e 15.000(............. 23% ... XXX
18452B209 .| CLEANSPARK ORD ........oiviiiiiiiieiiiiee .. 06/28/2023 .. |Various ..............ccooeiiiiiii 5,610.000|............ 24975|....... XXX o |
18453H106 .| CLEAR CHANNEL OUTDOORHLDG ORD .........ovveiviiiieiiie .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,210.000|............. 3,095]....... XXX
185899101 . | CLEVELAND CLIFFSORD .........ooviiiiiiiiii e .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........ooovven | 1,145.000............ 18,743 |....... XXX o |
189054109 . | CLOROX ORD ......ovviiiiii e .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooovii | 565.000............ 88,649 |....... XXX
18915M107 .| CLOUDFLARE CLAORD ........cooviiiiiiiiii | .. 06/28/2023 .. |UBS SECURITIESLLC ..............coooiii | 665.000............ 44273]....... XXX oo |
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191216100 . | COCA-COLAORD .......ooviiiiiiiiie e .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii| e 18,935.000........ 1,165,256 | ....... XXX |
192005106 . | CODEXIS ORD .........iviiiiiiiiiiiiiiiee e .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooovovi | e 75.000(............... 214 ... XXX |
19240Q201 .| COGENT BIOSCIENCES ORD ..........oiiviiiiiiiiiee .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooviiii | e, 490.000............. 5733|....... XXX
192422103 . | COGNEX ORD ... | .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,470.000(............ 80,361 ....... XXX |
19247A100 .| COHEN & STEERSORD ........oiiviiiiiiiiiiiie .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovvee | 1,405.000............ 79,322 ....... XXX |
19247G107 .| COHERENT ORD ........oivviiiiiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,230.000(............ 58,446 | ....... XXX |
19249H103 .| COHERUS BIOSCIENCES ORD ........ovvvviiiieiieieieeeiee .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........ooovven | 1,605.000............. 6,551....... XXX |
192576106 . | COHU ORD ........ooviiiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 835.000............ 33,866 ....... XXX
19260Q107 .| COINBASE GLOBAL CLAORD .......oiiiiiiiiiie .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiiii | 610.000|............ 43252]....... XXX |
194162103 . | COLGATE PALMOLIVE ORD .......covviiiiiiiieiieee | .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 9,285.000].......... 704,040 ....... XXX |
199333105 . | COLUMBUS MCKINNON ORD .........oiiieiiieeee .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .....c.ovvviei | 215.000............. 8,689|....... XXX |
199908104 . | COMFORT SYSTEMS USAORD .......oooviiiiiiieiiiiiieie .. 06/28/2023 .. |Various ...............ccoeiiiiiiii 465.000............ 73,1431 ....... XXX o |
200525103 . | COMMERCE BANCSHARES ORD ........oivviiiiieiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o | i, 700.000(............ 345611 ....... XXX |
201723103 . | COMMERCIAL METALS ORD .......covviiiiiiiieieeeeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v, 160.000|............. 7,180(....... XXX o |
203668108 . | COMMUNITY HEALTH SYSTEMS ORD ........ooovviiiiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovvviiii | 2,950.000|............ 12,465(....... XXX o |
20369C106 .| COMMUNITY HEALTHCARE TRUSTORD .........ooovviiiiieii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | v, 455.000............ 14,893 |....... XXX |
20451Q104 .| COMPASS DIVERSIFIED ORD .......ooviiiiiiiiiieieieeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 4,750.000(.......... 102,079 ....... XXX |
20454B104 .| COMPASS THERAPEUTICS ORD .......oiivviiiiiiieeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvieii | v, 115.000 | ............... 346(....... XXX |
20464U100 .| COMPASS CLAORD ..ot [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovvee | 3,655.000|............ 13,392(....... XXX |
I'») 205768302 . | COMSTOCK RESOURCES ORD .......oivoiiiiieiiieiei e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 15.000(.............. 158]....... XXX
m 205887102 . [ CONAGRABRANDS ORD ........oviiviiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o 14,705.000|.......... 485,787 ....... XXX |
g 20717M103 .| CONFLUENT CLAORD ......cooiiiiiiiiii e [ .. 06/28/2023 .. |Various ..............cooeiiiiii 1,420.000............ 457771 ... XXX |
P 207410101 . [CONMED ORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | 350.000............ 47,151 ....... XXX
20825C104 .| CONOCOPHILLIPS ORD ........oiiieiiiieiee e [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 2,780.000].......... 290,581 1....... XXX o |
208541108 . [ CONSOL ENERGY ORD ..........oiiiiiiiiieiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 780.000(............ 50,337 ....... XXX |
209115104 . | CONSOLIDATED EDISON ORD ..ot [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooooviiie [ 2,420.000].......... 218,309 (....... XXX
21036P108 . | CONSTELLATION BRANDS CLAORD .........oovviiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 610.000.......... 150,881....... XXX o |
21044C107 .| CONSTRUCTION PARTNERS CLAORD .........coooviiiiiiiiii .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 145.000|............. 4720(....... XXX
21077C305 .| CONTEXTLOGIC CLAORD ......ooiiiiiiiieiieeeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ..o | v 65.000(............... 4671 ....... XXX o |
216648402 . [ COOPER ORD .........iiviiiiiiei e [ .. 06/28/2023 .. |UBS SECURITIESLLC .........oooviiiiii e 70.000............ 26,637 ....... XXX
217204106 . [ COPART ORD .........oviiiiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooovviii | 1,340.000(.......... 120,049 ....... XXX o |
21867A105 . | CORE LABORATORIES ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v 595.000(............ 14291(....... XXX |
21871X109 . | COREBRIDGE FINANCIAL ORD .........coovviiiiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii | 17,930.000.......... 319,219 (... XXX
219350105 . [CORNING ORD .....ooiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ocoovvii|vvnnnns 17,195.000.......... 529,142 |....... XXX o |
22041X102 . [ CORSAIR GAMING ORD ..........oiviiiiiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,465.000(............ 25255|....... XXX
22052L104 . [CORTEVA ORD .....o0iiiiii i [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coovvee | 5,225.000].......... 294255 ....... XXX |
222077101 . [ COUCHBASE ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 1,305.000(............ 19,947 ... XXX
22266T109 . [ COUPANG CLAORD .....ovviiieiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviiiii | 1,135.000(............ 19,585(....... XXX
22410J106 . | CRACKER BARREL OLD COUNTRY STOREORD ..........ccoovvveviviiiic [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 2,195.000].......... 204,505 ....... XXX |
22658D100 . [ CRICUT CLAORD ......oovviiiiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 20,550.000.......... 291,644 |....... XXX
22663K107 . | CRINETICS PHARMACEUTICALS ORD .......ooiiiiiiiieii [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ccoovven | 1,175.000(............ 21694|....... XXX o |
227046109 . [CROCS ORD ...\t L .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvei | v 285.000(............ 30,251 ....... XXX
227483104 . | CROSS COUNTRY HEALTHCARE ORD .........ocoovviiiieiiiiei [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | v, 530.000(............ 14528 |....... XXX
22822V101 .| CROWN CASTLE ORD .....oovoiiiii et [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiiii | 1,695.000(.......... 192,129]....... XXX o |
228903100 . [ARTIVION ORD .....oovtiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 110.000|............. 1,825]....... XXX
229050307 . [ CRYOPORT ORD .......ovviiieiiiii oo [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v 425.000(............. 7,322|....... XXX o |
229663109 . [ CUBESMART REITORD .......oovviiiiiiiiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 1,650.000(............ 743871 ....... XXX
229899109 . | CULLEN FROST BANKERS ORD ..........oooviviiiiiiiiiiiiie [ .. 05/23/2023 .. |UBS SECURITIESLLC ...........ooooviiii |, 395.000(............ 41,114 ... XXX o |
23204G100 .| CUSTOMERS BANCORP ORD ........oiviiiieiiiiiieieeieieee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, .......ooovvi | e 25.000(............... 764(....... XXX o |
23257D103 .| CYMABAY THERAPEUTICS ORD .......covviiiiiiiieieeee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 2,685.000|............ 21,683]....... XXX
23282W605 [ CYTOKINETICS ORD ......oovviiiiiieiiiieeeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovvi | e 65.000|............. 2173 ... XXX o |
23285D109 .| CYTEKBIOSCIENCES ORD .......oovviiiiiiiiece e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 645.000............. 5226 |....... XXX
23331A109 . [DRHORTON ORD .....ovviiiioi e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 1,515.000(.......... 184,869 |....... XXX o |
233331107 . [DTEENERGY ORD .......ooviiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 6,770.000.......... 741,032(....... XXX
23345J104 . | DICE THERAPEUTICS ORD ............oiiiiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ............ooo |, 815.000............ 28,737]....... XXX oo |
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23345M107 .[ DT MIDSTREAM ORD ......ooiviiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovein| v 10,390.000.......... 490,480 ....... XXX |
235851102 . [ DANAHER ORD .......oooiiiiiiiiii e [ .. 05/23/2023 .. [MORGAN STANLEY CO .........oooooiviiii e, 945.000.......... 220,252 ....... XXX |
237194105 . | DARDEN RESTAURANTS ORD .........oiviiiiiiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooovii | 320.000(............ 51,845|....... XXX
237266101 . | DARLING INGREDIENTS ORD ........ovviiiiiiiiiece e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........oovvviii | 400.000(............ 24232 ....... XXX |
23804L103 . [ DATADOG CLAORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooevvvi | v 300.000(............ 29,502]....... XXX |
23954D109 .| DAY ONE BIOPHARMACEUTICALS ORD ..........ooovviiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | e, 780.000............. 9,688|....... XXX |
244199105 . [DEERE ORD .........oiiiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......coovvivi | v 185.000|............ 66,689 ....... XXX |
24477E103 . | DEFINITIVE HEALTHCARE CLAORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovvviiii | 1,780.000(............ 18,949 (....... XXX
247361702 . [ DELTAAIRLINES ORD ......oiiviiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 7,990.000].......... 372,734 |....... XXX |
24823R105 .| DENALI THERAPEUTICS ORD .......ooiviiiiiiieeieeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | e 90.000(............. 2,686....... XXX |
25058X105 . [ DESKTOP METAL CLAORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 2,025.000|............. 3,700(....... XXX |
25179M103 .[ DEVON ENERGY ORD ..ot [ .. 05/23/2023 .. |MORGAN STANLEY CO ..........ocoooviiiii | 13,965.000.......... 692,322....... XXX o |
252131107 . [DEXCOM ORD ......viiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 965.000(.......... 116,406 | ....... XXX |
25264R207 .| DIAMOND HILL INVESTMENT GRP CLAORD .........ocoovieiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v, 295.000(............ 48,486 |....... XXX o |
25271C201 .| DIAMOND OFFSHORE DRILLINGORD .........oooviviiiiieiiiei [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | 2,555.000|............ 31,926 ....... XXX o |
25278X109 . | DIAMONDBACK ENERGY ORD ..........ivviiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii | 915.000(.......... 117,486 ....... XXX |
253393102 . [ DICKS SPORTING ORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivin | v 875.000(.......... 109,010 ....... XXX |
253868103 . [ DIGITALREALTY REITORD .........iiviiiiiiiiie e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 420.000(............ 43,286 ....... XXX |
25402D102 .| DIGITALOCEAN HOLDINGS ORD .........oviiiiiiiiiieiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiiiii ] e 40.000|............. 1,591 ....... XXX |
I'») 254423106 . | DINE BRANDS GLOBAL ORD .........iiviiiiiiiiiiieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvei | v 585.000............ 38,913 ....... XXX
m 254543101 . [DIODES ORD ......o0viiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | i, 535.000............ 48,0771 ....... XXX |
g 254687106 . [ WALT DISNEY ORD ........oiiiiiiiiiiiiee e [ .. 05/23/2023 .. |UBS SECURITIESLLC ..o 710.000............ 65,154 |....... XXX |
P 254709108 . | DISCOVER FINANCIAL SERVICES ORD .........coovviviiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovee | 6,840.000.......... 698,994 |....... XXX
256086109 . [DOCGO ORD .......iviiiieiie e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,295.000............ 11,947 (... XXX o |
256746108 . [ DOLLARTREE ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiii | 720.000(.......... 105,045]....... XXX |
25746U109 .| DOMINION ENERGY ORD ........oooiiiiiiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveiv| v 12,030.000.......... 632,731|....... XXX
257554105 . [DOMO CLBORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 130.000|............. 1,942 ....... XXX o |
257701201 . [ DONEGAL GROUP CLAORD ..........oiiiiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,600.000(............ 22,860 ....... XXX
25809K105 . [ DOORDASH CLAORD ......o.oviiiiiieiieieeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 175.000|............ 13,375(....... XXX o |
25960R105 .| DOUGLAS DYNAMICS ORD ......ooiviiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,810.000(............ 543471 ....... XXX
260003108 . [DOVERORD ... oot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,550.000(.......... 215,951 ....... XXX o |
260557103 . [DOW ORD ..ot [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........oooovvi| v 21,790.000........ 1,132,603 |....... XXX |
26142V105 . [ DRAFTKINGS CLAORD ... [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 1,475.000(............ 37,871 ....... XXX
26154D100 .| DREAM FINDERSHOMES CLAORD ........oooviviiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvin | v, 310.000............. 7,375 ....... XXX o |
26441C204 .[DUKEENERGY ORD .........oooviiiiiiieiiie e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 8,825.000.......... 786,974 |....... XXX
26603R106 .| DUOLINGO CLAORD .......iiiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvivi | v 160.000|............ 22,848 ....... XXX |
26614N102 .| DUPONT DE NEMOURS ORD ........oovviiiiiiic e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovvviiiii | 8,585.000.......... 584,487 |....... XXX
26622P107 . [ DOXIMITY CLAORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 595.000............ 19,884 |....... XXX
267475101 . [DYCOM INDUSTRIES ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvii | v 200.000............ 22,024)....... XXX |
268150109 . [ DYNATRACE ORD ........oviiiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 1,610.000(............ 80,514 ....... XXX
26818M108 .| DYNE THERAPEUTICS ORD ........covviiiiiiieeeeeeee [ .. 06/28/2023 .. |Various .............cccooeiiiiiii 1,320.000............ 14,427 (... XXX o |
26856L103 . [ ELF BEAUTY ORD .......cooviiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v, 505.000............ 55,984 | ....... XXX
268603107 . | EL POLLO LOCO HOLDINGS ORD ..........oovviiieiiiiiiei [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 10.000 ..o 95|....... XXX
26875P101 .| EOG RESOURCES ORD ........oooviiiiiiiiiiieieeeeeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 6,075.000].......... 674,261 1....... XXX o |
26884L109 . [EQTORD ...\t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | 760.000............ 30,282 ....... XXX
26886C107 .[EQRXORD .....covviiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 2,065.000|............. 3,897 (... XXX o |
277432100 . [ EASTMAN CHEMICAL ORD ..o [ .. 05/23/2023 .. [MORGAN STANLEY CO ........cooovviiii [ 1,495.000.......... 123,645|....... XXX
278642103 . [EBAY ORD ... .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovei | 4,035.000.......... 176,664 | ....... XXX o |
278715206 . [EBIX ORD ......oiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o 135.000|............. 3,735(....... XXX o |
28035Q102 .| EDGEWELL PERSONAL CARE ORD ........ooovviiiiiieiii s [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v, 515.000............ 21,827 ....... XXX
281020107 . [ EDISON INTERNATIONAL ORD ........oiviiiiiiiiiiiieee [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 1,995.000(.......... 1358111 ....... XXX o |
28176E108 . | EDWARDS LIFESCIENCES ORD ........ooovviiiiiiiiiee [ .. 06/28/2023 .. [MORGAN STANLEY CO .........cooooiiiii 85.000(............. 7,667 (....... XXX
282559103 . [BIBIO ORD ......ovviiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovven | 3,140.000|............ 58,157 ....... XXX o |
282914100 . [BX8 ORD .....ovuiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,090.000(............. 44421 ... XXX
28852N109 .| ELLINGTON FINANCIAL ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ... |, 705.000............. 9,754 |....... XXX oo |




sTaTeMENT As oF June 30, 2023 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

29082K105 . [ EMBECTA ORD .....ovoiiiiei e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,400.000(............ 40,156 ....... XXX |
291011104 . [EMERSON ELECTRIC ORD ........ooovviiiiiiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiviii | 5,055.000].......... 452,273 ....... XXX |
29109X106 . [ ASPEN TECHNOLOGY ORD ......ouiviiiiiiieiecece e[ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiiii | 160.000|............ 26,1981 ....... XXX
292218104 . [ EMPLOYERS HOLDINGS ORD .........ooviiiiiiieiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 4,250.000(.......... 156,198 ....... XXX |
29249E109 . [ ENACT HOLDINGS ORD ........oiiiieiiiiieiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvi | v 815.000............ 19,864 |....... XXX |
292562105 . [ENCORE WIRE ORD .........oovviiiiiiieiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 290.000(............ 51,325 ....... XXX |
29261A100 . [ ENCOMPASS HEALTHORD ........ooiviiiiiiiiieee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovivi | v 940.000(............ 62,810]....... XXX |
292704100 . [ENERGY RECOVERY ORD .........oiiviiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 945.000............ 26,433]....... XXX
29275Y102 . [ENERSYS ORD ......oooviiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o | v 45.000|............. 3,858|....... XXX |
29280W109 [ ENERGY VAULT HOLDINGS ORD ........oovvviiiiiiiieiiie [ .. 06/28/2023 .. |Various .............c.ccoeviiiiiiii 240.000............... 622(....... XXX |
29283F103 . [ENGAGESMART ORD ..ottt [ .. 06/28/2023 .. |UBS SECURITIESLLC .........oooviiiiii ] e 65.000|............. 1,215]....... XXX |
29332G102 .[ENHABIT ORD ...t [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 115.000|............. 1,362 ....... XXX o |
29357K103 . [ ENOVA INTERNATIONAL ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 380.000(............ 19,738 |....... XXX |
29358P101 . [ENSIGN GROUP ORD .........ooivviiiiiieiieiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovin | v, 330.000(............ 31,026 ....... XXX o |
293594107 . [ENOVIXORD ......oiiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,500.000(............ 18,200 ....... XXX o |
29362U104 .[ENTEGRIS ORD .......oiiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,260.000(.......... 136,092 ....... XXX |
29364G103 .[ENTERGY ORD ..o [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|..cocovnnens 95.000(............. 9,09....... XXX |
293712105 . | ENTERPRISE FINANCIAL SERVICES ORD ...........oviviiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 25.000)............. 1,031 ....... XXX |
29415F104 . [ENVISTAHOLDINGS ORD .......oviiiiiiiiieieiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC .........coooiiiiii ] e 20.000(............... 675(....... XXX |
I'») 29444U700 . [ EQUINIXREITORD .........oiiiiiei e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | 195.000.......... 149,551 ....... XXX
m 29452E101 . [ EQUITABLE HOLDINGS ORD .........ivviiiiiiiiiieiee [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 8,490.000.......... 215863 |....... XXX |
g 294600101 . [ EQUITRANS MIDSTREAM ORD ........ooiviiiiiiiiiiiieeee [ .. 06/28/2023 .. |UBS SECURITIESLLC .........coooiiiii ] e 85.000|............... 97(....... XXX |
o 294761107 . [ EQUITY RESIDENTIALREITORD .......ooviiiiiiiiiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviiii | 3,885.000.......... 250,643 |....... XXX
29479A108 . [ERASCA ORD ... ..ot L .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 145.000|............... 389(....... XXX o |
296315104 . [ ESCO TECHNOLOGIES ORD .......ovviiiiiiiiieieie e[ .. 06/28/2023 .. |UBS SECURITIESLLC ..........ooovviii | e, 120.000|............ 12,458 |....... XXX |
297602104 . | ETHAN ALLEN INTERIORS ORD ..........ooiviiiiiieii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,520.000|............ 99,5651 ....... XXX
29786A106 . [ETSY ORD .....ovviiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o 475.000(............ 41,366 ....... XXX o |
29977A105 . [ EVERCORE CLAORD ...t L .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviiii | e, 750.000............ 82,602 ....... XXX
30041R108 .| EVERQUOTE CLAORD .........oovviiiiiiiiiiieeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvi | v 145.000|............... 935(....... XXX o |
30049H102 .| EVOLV TECHNOLOGIES HOLDINGS CLAORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,740.000|............ 20,795 ....... XXX
30050B101 . | EVOLENT HEALTHCLAORD ..o [ .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,360.000............ 41,783 ]....... XXX o |
30063P105 . | EXACT SCIENCES ORD .......coovviiiiiiiiiiiieieeieeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvin | v 290.000(............ 27,352 ....... XXX |
30190A104 . | F&G ANNUITIES AND LIFEORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 785.000............ 16,377 |....... XXX
30212W100 | EXP WORLD HOLDINGS ORD .........cocvviiiiiieiiiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvvin | v, 325.000(............. 6,652]....... XXX o |
302130109 . | EXPEDITORS INTERNATIONAL OF WASNORD ........ooooviviii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 1,745.000.......... 200,651 1....... XXX
30214U102 .| EXPONENT ORD ..o [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........oovvvei | e 20.000|............. 1,803]....... XXX |
302257102 . | EXTRA SPACE STORAGE REITORD ........oioviiiiiiiiiie [ .. 06/28/2023 .. |Various ............c.ccooeiiiiiiiii | 25.000)............. 3690]....... XXX
30231G102 .| EXXONMOBIL ORD ......oiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 5,335.000.......... 562,392 ....... XXX
302492103 . [FLYWIRE ORD .........ooiiiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiii | 1,795.000............ 54,8381 ....... XXX |
30260D103 .| FIGS CLAORD .......ooiiiiiiiiiei e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,155.000|............ 24986 ....... XXX
30303M102 .| METAPLATFORMS CLAORD .......ooiiiiiiei e [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 480.000(.......... 119,364 | ....... XXX o |
311642102 . | FARO TECHNOLOGIES ORD .........ovviiiiiiiiieiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii |, 285.000(............. 4492(....... XXX
31188V100 . [FASTLY CLAORD ..ot .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,815.000|............ 43479....... XXX
311900104 . [ FASTENALORD .........ooiiiiiiiiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 4,150.000.......... 240,598 |....... XXX o |
313148306 . | FEDERAL AGRICULTUR MORTGAGE CLCORD ........coovviviiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 305.000(............ 42,931]....... XXX
313855108 . | FEDERAL SIGNALORD .......oviiiiiiiiieieeeeee [ .. 06/28/2023 .. |Various ............c.cooeiiiiiii 1,540.000(............ 93,534 |....... XXX o |
31428X106 . | FEDEXORD .......ooviiiiiiiiieie e L .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 810.000(.......... 184,378 ....... XXX
31620M106 .| FIDELITY NATIONAL INFORMATN SVCSORD .........coovvviiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 2,440.000].......... 136,135]....... XXX o |
31620R303 . | FIDELITY NATIONAL FINANCIAL ORD .........ooiviiiieieiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......coooovini | vvnnnes 10,845.000.......... 377222 ....... XXX o |
31847R102 .| FIRST AMERICAN FINANCIAL ORD ..........oiiiiiiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 4,445000(.......... 24379 |....... XXX
318910106 . | FIRSTBANCORP ORD .......covvviiiiiieiiieieieeeeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........cooovven | 1,525.000............ 48,938]....... XXX o |
319829107 . | FIRST COMMONWEALTH FINANCIAL ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 90.000............. 1,165]....... XXX
32020R109 . | FIRST FINANCIAL BANKSHARES ORD ..........oovivviiieiiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........cooovven | 1,990.000(............ 56,2411 ....... XXX o |
32054K103 . | FIRST INDUSTRIAL REALTY TRUSTORD .........oiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........coovve | 1,840.000(............ 95,0141 ....... XXX
336433107 . |[FIRSTSOLARORD ..........cooviiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ............ooo |, 135.000|............ 271121 ... XXX oo |
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33768G107 .| FIRSTCASH HOLDINGS ORD ... [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovviiiii | 320.000(............ 29,506 ....... XXX |
337932107 . | FIRSTENERGY ORD ..o [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ccovven | 4,765.000(.......... 182,630 ....... XXX |
33813J106 . [FISKER CLAORD .......oiiviiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvein | v 720.000............. 3775 ... XXX
338307101 . [FIVEQORD ...t L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 190.000|............ 14,939(....... XXX |
343498101 . |[FLOWERS FOODS ORD ........oviiiiiiiiiieiiiieeeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coovven | 4,160.000(.......... 107,374 ....... XXX |
34354P105 . | FLOWSERVE ORD ..........oiiiiiiiiiiiii e[ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,610.000].......... 124195 ....... XXX |
34379V103 . | FLUENCE ENERGY CLAORD .......oooioiiiieii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvin | v, 520.000(............ 11,904 |....... XXX |
345370860 . [FORDMOTOR ORD .......oviiioiiiii e [ .. 06/28/2023 .. |MORGAN STANLEY CO ..........oooooviiii | 22,070.000 | .......... 325654 |....... XXX
346375108 . | FORMFACTOR ORD ........ooiiiiiiiiiiiiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 1,000.000(............ 32,391 ....... XXX |
34959E109 . [ FORTINET ORD ....oovviiiiiiie e [ .. 06/28/2023 .. |Various .............cccooeiiiiii 1,340.000............ 95,9741 ....... XXX |
34964C106 .| FORTUNE BRANDS INNOVATIONS ORD ........ooiviiiieiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 930.000(............ 58,463 |....... XXX |
349853101 . [FORWARD AIRORD .......ooiviiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvi | v, 125.000............ 12,333 (... XXX o |
35086T109 . | FOUR CORNERS PROPERTY ORD .........covviviiiiieiieiiieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 3,365.000|............ 86,614 ....... XXX |
35104E100 . | 4D MOLECULAR THERAPEUTICSORD ..........coooiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ocoovie | e 65.000]............. 1,196 ....... XXX o |
35138V102 . | FOX FACTORY HOLDING ORD ........c.oiviiiieiiiiiieieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvin | v 545.000............ 56,432 ....... XXX o |
353514102 . | FRANKLIN ELECTRIC ORD ........oiiviiiiiiiieieee [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 585.000............ 58,606 | ....... XXX |
354613101 . | FRANKLIN RESOURCES ORD ... [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 12,105.000.......... 297,954 |....... XXX |
35671D857 .| FREEPORT MCMORAN ORD .........ovviiiiiiiiiiiee [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 3,510.000].......... 132,288 ....... XXX |
358054104 . | FRESHWORKS CLAORD ........oooviiiiiiieiiiii [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 7,355.000.......... 126,032]....... XXX |
I'») 35909R108 .| FRONTIER GROUP HOLDINGS ORD ...........oovviiiiiieiie [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|c.cooevnnen. 35.000(............... 336(....... XXX
m 35952H601 . | FUELCELL ENERGY ORD ... [ .. 05/23/2023 .. |UBS SECURITIESLLC .........oooviiiii ] e 65.000(............... 149 ... XXX |
g 361008105 . [FUNKO CLAORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvin | v 260.000(............. 2,789|....... XXX |
o 361448103 . | GATXORD .....oiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 450.000............ 51,742 ....... XXX
36251C103 .| GMS ORD ...\ttt [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii |, 415.000............ 29191 ....... XXX o |
36262G101 .| GXO LOGISTICS ORD ..o [ .. 06/28/2023 .. | JP MORGAN SECURITIESLLC ..........ocooi| v, 545.000............ 33,510 ....... XXX |
36266G107 .| GE HEALTHCARE TECHNOLOGIESORD ..........cooviviiiiiii [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 3,015.000].......... 23539%|....... XXX
363576109 . | ARTHUR J GALLAGHER ORD ..........ooooviiiiiiiiiiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 275.000(............ 56,8191 ....... XXX o |
368736104 . | GENERAC HOLDINGS ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvoi | i 505.000............ 748391 ....... XXX
369550108 . | GENERAL DYNAMICS ORD .......covviiiiiiiiiiiieieeeee [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooovviiiii [ 2,125.000].......... 4472181 ....... XXX o |
369604301 . | GENERAL ELECTRICORD .........oovoiiiiiieiiiieiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvii |, 495.000............ 50,3431 ....... XXX
370334104 . | GENERAL MILLS ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,770.000(.......... 151,287 ....... XXX o |
37148K100 . | GENERATIONBIO ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovoviei | v 25.000(............... 106]....... XXX |
372460105 . | GENUINE PARTS ORD .......ooiiiiiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovee | 2,215.000.......... 355,448 ....... XXX
374163103 . [GERON ORD .......uiviiiii e [ .. 06/28/2023 .. |Various .............c.cooeiiiiiii 2,735.000|............. 8,494 |....... XXX o |
375558103 . | GILEAD SCIENCES ORD ........oivviiiiiiiieeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii| i 11,370.000|.......... 895.275(....... XXX
37637K108 . | GITLABCLAORD .......ooiiiiiiiiiieee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooevivi | v 435.000............ 21616]....... XXX |
376549101 . | GLADSTONE LAND REITORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi |, 600.000(............. 9,682(....... XXX
377322102 . | GLAUKOS ORD ......oooiiiiiei e L .. 05/23/2023 .. [MORGAN STANLEY CO .........oooooiiiiii 25.000)............. 1,486 ....... XXX
37892E102 . | GLOBAL INDUSTRIAL ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v 255.000(............. 7,055(....... XXX |
38046C109 .| GOGO ORD .......ovviiiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | i, 480.000(............. 8,028|....... XXX
382550101 . | GOODYEAR TIREAND RUBBERORD ..........ooovvviiiiieiiii [ .. 06/28/2023 .. |Various .............cccooeiiiiiii 4,265.000(............ 58,762 ....... XXX o |
38267D109 .| GOOSEHEAD INSURANCE CLAORD .......oivviiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 65.000|............. 4,045(....... XXX
383082104 . | GORMAN RUPP ORD .........oivviiiiiiiieii e [ .. 06/28/2023 .. |UBS SECURITIESLLC .........ocooviiiiii ] i 65.000|............. 1,815]....... XXX
384109104 . [GRACO ORD ......vuiiiiiei e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 2,420.000].......... 205617 ....... XXX o |
387328107 . | GRANITE CONSTRUCTION ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 455.000(............ 16,936 |....... XXX
392709101 . | GREEN BRICK PARTNERS ORD .........cooviiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v 300.000(............ 15,501 |....... XXX o |
397624107 . |GREIFCLAORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,415.000(............ 89,347 ....... XXX
398433102 . [GRIFFON ORD ........c.oiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v, 830.000(............ 26919]....... XXX o |
40131M109 .| GUARDANT HEALTHORD .........ooiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 3,225.000].......... 118,004 | ....... XXX o |
401617105 . [GUESS ORD ..ottt .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 890.000(............ 15,587 |....... XXX
40171V100 . | GUIDEWIRE SOFTWARE ORD ..........coviiiiiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooooven | 1,015.000............ 76,6311 ....... XXX o |
403949100 . [ HF SINCLAIR ORD ..ottt [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 305.000(............ 12917(....... XXX
404030108 . [ H AND E EQUIPMENT SERVICES ORD ........cooviiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,550.000............ 59,122 ....... XXX o |
40412C101 .[HCAHEALTHCARE ORD .........ccooviiiiiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,630.000(.......... 436,454 ....... XXX
404251100 . [HNIORD ... L .. 06/05/2023 .. |NATIONAL FINL SVCS CORP, ................. | .. 10,019.699|.......... 267,992|....... XXX oo |
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404341105 . [HP ORD ....ovviiie e L .. 05/23/2023 .. |UBS SECURITIESLLC ...........ooovviiii ] 11,690.000.......... 356,843 |....... XXX |
404609109 . [HACKETT GROUP ORD ..........oiiiiiiiiiiiiiiiiieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccovven | 1,325.000............ 26,312 ....... XXX |
405024100 . [ HAEMONETICS ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvii |, 125.000|............ 10,515(....... XXX
406216101 . [ HALLIBURTON ORD ..ot [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 6,640.000.......... 200,299 ....... XXX |
407497106 . | HAMILTON LANE CLAORD .......oiviiiiiieeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvi | v 255.000(............ 17,303 |....... XXX |
41068X100 . | HANNON ARMSTRONG SUSTINFRCAPORD ..........ccoooviiiii .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvii | i, 965.000............ 23,716 ....... XXX |
410867105 . | HANOVER INSURANCE GROUP ORD .........ccoovviiiiiiiiiiieii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovivin | v 655.000(............ 76,853 ....... XXX |
412822108 . [ HARLEY DAVIDSON ORD .........oiiiiiiiiiiieiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvei | i, 100.000|............. 3,281|....... XXX
413160102 . [HARMONIC ORD .........oiiiiiiiii i [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviiiii | 1,015.000(............ 16,327 |....... XXX |
415858109 . [HARROW HEALTHORD ........oooviviiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 650.000(............ 11,554 |....... XXX |
416515104 . | HARTFORD FINANCIAL SERVICES GRUP ORD ...........oovvvveiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,435.000(.......... 102,582 ....... XXX |
418056107 . [HASBRO ORD ...\t [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | 1,205.000............ 759401 ....... XXX o |
418100103 . [HASHICORP CLAORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oovvviiii | e, 880.000(............ 22,823]....... XXX |
419596101 . | HAVERTY FURNITURE COMPANIES ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 2,330.000|............ 61,592]|....... XXX o |
420877201 . [ HAYNES INTERNATIONAL ORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooevivi | v 485.000(............ 22,069]....... XXX o |
42225T107 . [HEALTH CATALYSTORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 360.000............. 4336(....... XXX |
42226A107 . [HEALTHEQUITY ORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v 330.000(............ 20,332]....... XXX |
42226K105 . | HEALTHCARE REALTY TRUSTCLAORD ........ooioiiiieii .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvieii | 900.000(............ 16,618|....... XXX |
422704106 . [HECLAMINING ORD .......oooviiiiiii e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 2,700.000|............ 13,600....... XXX |
I'») 422806208 . [HEICOCLAORD .........viiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o |, 290.000(............ 40,493 ....... XXX
m 422819102 . | HEIDRICK STRUGGLES INTERNATIONALORD ..........coovviiiiiiiis [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | e, 550.000............ 14218 (... XXX |
g 42328H109 . [ HELIOS TECHNOLOGIES ORD ........oiviiiioiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o, 335.000(............ 21,4001 ....... XXX |
© 42330P107 . | HELIX ENERGY SOLUTIONS GROUP ORD ..........cccoviviiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | i 435.000(............. 3,088(....... XXX
427041104 . [HERC HOLDINGS ORD ........oiiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvvi | v 140.000............ 16,252 ....... XXX o |
42805E306 . [ HESKA ORD ...\ [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 55.000(............. 6,404 |....... XXX |
42824C109 .| HEWLETT PACKARD ENTERPRISEORD .........ccoviiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveiv| v 22,485.000(.......... 323,402]....... XXX
428291108 . [HEXCEL ORD ... i [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 195.000|............ 14311 ... XXX o |
431571108 . [ HILLENBRAND ORD .........iiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,650.000(............ 80,096 | ....... XXX
43157M102 .[HILLEVAXORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v, 510.000............. 8,563 |....... XXX o |
431636109 . [ HILLMAN SOLUTIONS ORD ........oiiviiiiiiieieeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,140.000|............ 18,886 |....... XXX
433000106 . [ HIMS HERSHEALTHCLAORD .......oooviiiiieiie [ .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, ........ccooven | 2,130.000|............ 18,061 ....... XXX o |
437076102 . [HOME DEPOT ORD ..o [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 2,120.000].......... 625279 |....... XXX |
438516106 . | HONEYWELL INTERNATIONAL ORD .........ooovvviiiiiiii [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooovviiiai 4,385.000(.......... 886,803 |....... XXX
440327104 . | HORACE MANN EDUCATORS ORD .........oiviviiiiiiiiiiieii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvi | v 865.000............ 28,072]....... XXX o |
440452100 . [HORMEL FOODS ORD .......ooviiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,635.000(............ 64,448 ....... XXX
441593100 . [ HOULIHAN LOKCLAORD .. ...oiiiiiieiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......coovvvi | v, 130.000............ 11419(....... XXX |
443201108 . [ HOWMET AEROSPACE ORD .......ovviiiiiiiiiieee e[ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiii | 2,620.000].......... 126,089 ....... XXX
443510607 . [HUBBELL ORD .........coiiiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 460.000(.......... 126,865 ....... XXX
443573100 . [HUBSPOT ORD .....oviiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii |, 100.000|............ 52,6411 ....... XXX |
444859102 . [HUMANA ORD .....oooiiiiii e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 130.000|............ 57,905]....... XXX
445658107 . | JB HUNT TRANSPORT SERVICES ORD ..........ooivviiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevivin | v 250.000(............ 44644 ....... XXX o |
446413106 . | HUNTINGTON INGALLS INDUSTRIESORD ........oooiviiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccooove | 1,195.000.......... 241,836 ....... XXX
448579102 . [HYATTHOTELS CLAORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 60.000|............. 6,532|....... XXX
449172105 . [ HYSTER YALE MATERIALHANDLG CLAORD .........oooooviiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvi | v 225.000(............ 11,89 ....... XXX o |
449585108 . [ IGMBIOSCIENCES ORD ..........oioviiiiiiieiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 280.000(............. 2,583 |....... XXX
44980X109 . [ IPGPHOTONICS ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | e 15.000(............. 2,018(....... XXX o |
450056106 . [ IRHYTHM TECHNOLOGIES ORD .........ooviiiiiiiiieiiieei e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 145.000|............ 14,647 (... XXX
45073V108 . [ ITTORD ... .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovvn | v, 855.000............ 68,7871 ....... XXX o |
45166A102 . [ IDEAYABIOSCIENCES ORD ........oiviiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovven | 1,205.000............ 28,071 ....... XXX o |
45167R104 [ IDEXORD .........oiiiiiiiiii i L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,090.000(.......... 228,639 ....... XXX
45168D104 .| IDEXX LABORATORIES ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovvi | e 50.000............ 24486 ....... XXX o |
45253H101 [ IMMUNOGEN ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 600.000|............ 11,337 ....... XXX
45256X103 . [ IMMUNITYBIO ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | 200.000............... 5311....... XXX o |
45258J102 . [ IMMUNOVANT ORD ..ot [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 355.000............. 6,814|....... XXX
453204109 . [ IMPINJ ORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ... |, 135.000|............ 11,169 ....... XXX oo |
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45332Y109 . [ INARIMEDICAL ORD .......ooviiioiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooviii | e, 280.000(............ 15,808 |....... XXX |
453836108 . [ INDEPENDENT BANKORD .........ooviiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 70.000(............. 3,397 (... XXX |
45569U101 .| INDIE SEMICONDUCTOR CLAORD .......oiivviiiiiiiiiei [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovve | 1,585.000(............ 15,038 (....... XXX
45687V106 . [ INGERSOLL RAND ORD .......iiiiiiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvii | 2,015.000].......... 128,528 ....... XXX |
457187102 . [ INGREDION ORD .........oviiiiiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 255.000(............ 26,655]....... XXX |
45720L107 . [ INHIBRXORD ......oooiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 80.000(............. 2,051(....... XXX |
457669307 . [ INSMED ORD ........oouiiiiiiie e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 190.000|............. 3820(....... XXX |
457730109 . [ INSPIRE MEDICAL SYSTEMS ORD .......oovviiieiiiiiieiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 85.000(............ 26,390 ....... XXX
45778Q107 [ INSPERITY ORD ......cooiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 850.000............ 95,9511 ....... XXX |
45784P101 . [ INSULET ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvvvin | v 155.000|............ 45633]....... XXX |
458140100 . [INTELORD ........oiiiiiiii e [ .. 06/28/2023 .. [MORGAN STANLEY CO .........oooooiiiii | 45.000|............. 1,508 ....... XXX |
45826H109 . [ INTEGER HOLDINGS ORD .......coovviiiiiiiiiieiieieeeeeee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | e, 210.000(............ 18,314 (... XXX o |
45826105 . [ INTELLIA THERAPEUTICS ORD .........oooviiiiiiieiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | e, 180.000|............. 7,533|....... XXX |
45827U109 [ INTAPP ORD ...t [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v, 175.000|............. 6,887 ....... XXX o |
458281108 . [ INTEGRAL AD SCIENCE HOLDING ORD ........oovvviiiiieee [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 2,310.000|............ 419471 ... XXX o |
458334109 . [ INTER PARFUMS ORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o | 835.000(.......... 10,7711 ... XXX |
45866F104 . [ INTERCONTINENTAL EXCHANGE ORD ........ccoooviviiiiiii [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ccoveen | 2,895.000].......... 312,350 ....... XXX |
459200101 . [ INTERNATIONAL BUSINESS MACHINES ORD .............oooviiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 9,985.000]........ 1,314,424 | ... XXX |
459506101 . [ INTERNATIONAL FLAVORS & FRAGRANSORD ..........ccoooiiviii [ .. 05/23/2023 .. |UBS SECURITIESLLC ..o 165.000|............ 13,79 |....... XXX |
(>} 460146103 . [ INTERNATIONAL PAPER ORD ........ooviiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovve | 7,255.000.......... 231,892(....... XXX
g 460690100 . [ INTERPUBLIC GROUP OF COMPANIESORD ...........ccoviiiiiiii [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 8,495.000.......... 329,058 ....... XXX |
S 46116X101 . [ INTRA CELLULAR THERAPIES ORD ..........ooiviiiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 410.000(............ 25518 ....... XXX |
= 46120E602 . [ INTUITIVE SURGICAL ORD ........ooviiiiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii | 650.000(.......... 213220 ....... XXX
i 46187W107 [ INVITATIONHOMES ORD .......oiviiiiiiiei e [ .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........coovver | 1,445.000(............ 49,381 ....... XXX o |
462221108 . [IONQORD ..ot L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 4,295.000(............ 56,816 ....... XXX |
462260100 . [ IOVANCE BIOTHERAPEUTICS ORD ........oovviiiiiiieiiee [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 3,800.000|............ 28,737 ....... XXX
46284V101 . [ IRON MOUNTAIN ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovven | 1,485.000............ 81,868 |....... XXX o |
465741106 . [ ITRON ORD ..ot .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 695.000............ 48,208 ]....... XXX
46578C108 .| IVANHOE ELECTRICORD .........oviiiiiiiice e ... C...[.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, .........oocovii|vevinnnnn. 220.000(............. 29%]|....... XXX o |
46583P102 . [ IVERICBIO ORD ..ot L .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 490.000(............ 19,069 ....... XXX
466032109 . [ J AND J SNACK FOODS ORD .......covvviiiiiiiiiieieiieieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........cccovvv | v, 380.000(............ 59,722 ....... XXX o |
46625H100 . [ JPMORGAN CHASE ORD .........oivviiiiiiiiiiiee [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 4,235.000(.......... 585,216 |....... XXX |
466313103 . [ JABILORD .....ooiiiiei e [ .. 06/28/2023 .. | JP MORGAN SECURITIESLLC .........cooovoi ] veviiinns 20.000|............. 2,087....... XXX
466367109 . [ JACKIN THEBOXORD .......ooviiiiiiiiiiiieieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvin | v, 780.000(............ 71,6841 ....... XXX o |
46817M107 .| JACKSON FINANCIAL CLAORD .........oooiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,270.000(............ 38,686 |....... XXX
470741105 . [ JAMF HOLDING ORD ...t [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiiii | 1,430.000............ 26,713 ....... XXX |
47233W109 | JEFFERIES FINANCIALGROUP ORD .........oovvviiiiiiieiieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvei | v, 585.000............ 19,367 ....... XXX
477839104 . | JOHN BEAN TECHNOLOGIESORD ..........coovviiiiiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | v, 120.000|............ 14,256 |....... XXX
48238T109 . [OPENLANE ORD ... [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovoiiiii | 130.000|............. 1,910 ....... XXX |
482480100 . [KLAORD ....oovtiii e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 355.000(.......... 168,379 ....... XXX
48251W104 [KKRAND COORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvin | v 245.000(............ 13,642(....... XXX o |
483007704 . [ KAISER ALUMINUM ORD .........cooviiiiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v, 410.000............ 28,693]....... XXX
48576A100 . | KARUNA THERAPEUTICS ORD ..........oviviiiieiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 240.000(............ 53,766 | ....... XXX
48576U106 .| KARYOPHARM THERAPEUTICS ORD ........oooiiiiiiiieiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvii | v 195.000 | ............... 371 XXX o |
48666K109 . [KBHOME ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,695.000(............ 87,463 |....... XXX
487836108 . [KELLOGG ORD ..........oiiiiiiiiiiieie e [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 7,265.000].......... 494,677 ....... XXX o |
489170100 . [ KENNAMETAL ORD ...t L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,190.000|............ 60,645 ....... XXX
492327101 . [ KEROS THERAPEUTICS ORD ........oooviiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........cocovvi | v 580.000(............ 23,739|....... XXX o |
493381103 . [ KEYSIGHT TECHNOLOGIES ORD ........oovviiieiiiiiieiiieieiee [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 195.000|............ 31,760 ....... XXX o |
493732101 . [KFORCE ORD ...ttt [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 895.000............ 542841 ...... XXX
494368103 . [ KIMBERLY CLARKORD ........ooviiiiiiiiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........cooovven | 7,130.000].......... 988,025 ....... XXX o |
49456B101 . | KINDERMORGAN CLP ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 46,550.000 | .......... 791,266 | ....... XXX
49803T300 . [ KITE REALTY GROUP REITORD .......oovviiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ccoovee | 6,115.000.......... 130,615]....... XXX o |
498894104 . [KNIFERIVERORD ..........coooiiiiiiiiiii e .. 06/01/2023 .. | NATIONAL FINL SVCS CORP, ........coooove | 2,516.250|............ 93,513 ....... XXX
50050N103 .| KONTOOR BRANDS ORD ..............ooviiiiiiiiaiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCSCORP, ................. | 3,600.000].......... 144,839 ....... XXX oo |
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500754106 . |KRAFTHEINZ ORD ..........coooiiiiiiiiiiei e [ .. 05/23/2023 .. |MORGAN STANLEY CO .........ooooovviiii | 16,600.000.......... 643,839(....... XXX |
50077B207 . | KRATOS DEFENSE AND SECURITY SOLSORD ........ccoovivviiiie .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 755.000............ 10,925(....... XXX |
50101L106 . | KRISPY KREME ORD ...........cooviiiiiiiiiieiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovvviii | 1,285.000(............ 19,038 (....... XXX
501044101 . [KROGER ORD ..ottt [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvii | 3,690.000].......... 173,340 ....... XXX |
501147102 . |KRYSTALBIOTECHORD .........coooiiiiiiiieiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coooeiiiii ] e 70.000(............. 8,153 |....... XXX |
501242101 . | KULICKE AND SOFFA INDUSTRIES ORD ...........ooiiiiiiiiiiiie ... C...[.. 05/23/2023 .. [NATIONAL FINL SVCS CORP, ..........ccooii|vevin. 130.000|............. 6,604|....... XXX |
50155Q100 .| KYNDRYL HOLDINGS ORD ..........ovivviiiiiiiiiieieiieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v 445.000(............. 5631|....... XXX |
501575104 . | KYMERA THERAPEUTICS ORD ..........cooviiiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,545.000(............ 39,825|....... XXX
50187T106 . [LGIHOMES ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 145.000|............ 19,073 |....... XXX |
502431109 . | L3HARRIS TECHNOLOGIES ORD .........cooviviiiiiiieiiie [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........coovven | 2,175.000].......... 401,707 ....... XXX |
505336107 . [LAZBOY ORD ...ttt [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,330.000(............ 359411 ....... XXX |
512816109 . | LAMAR ADVERTISING CLAREIT ..o [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 220.000(............ 21,368]....... XXX o |
513847103 . | LANCASTER COLONY ORD ........oviviiiiiiiiiiiiieiiiie [ .. 05/23/2023 .. [MORGAN STANLEY CO .........oooooiiiii | 20.000|............. 4147 (... XXX |
515098101 . [ LANDSTAR SYSTEMORD .........coooiiiiiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooveiiii |, 265.000(............ 51,005]....... XXX o |
516544103 . | LANTHEUS HOLDINGS ORD ..........ooiviiiiiiiiieieiiee [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 175.000|............ 17,334 (... XXX o |
518415104 . | LATTICE SEMICONDUCTOR ORD .........ocovvviiiiiiiiiiieiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | i, 215.000............ 19,693 |....... XXX |
518439104 . |ESTEE LAUDERCLAORD ........ooiviiiiiiiiii [ .. 05/23/2023 .. |UBS SECURITIESLLC ...........ooooviii | e, 355.000............ 69,594 |....... XXX |
518613203 . | LAUREATE EDUCATION ORD ........ooiiviiiieiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvve | 9,060.000].......... 111,646 | ....... XXX |
521865204 . [LEARORD .........cooiiiiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 870.000.......... 109,301 ....... XXX |
(>} 524660107 . |[LEGGETT & PLATTORD .........ooiviiiiiiiiiiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 8,050.000].......... 261,006 ....... XXX
g 525327102 . | LEIDOS HOLDINGS ORD .........cooviiiiiiiiiieieiee e [ .. 05/23/2023 .. [MORGAN STANLEY CO .........oooovviiii | 135.000|............ 10,986 |....... XXX |
S 525558201 . | LEMAITRE VASCULAR ORD .......oiiviiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 495.000(............ 32,920 ....... XXX |
o 52567D107 .| LEMONADE ORD ........oovmiiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovvviiii | e, 985.000............ 16,662....... XXX
- 526057104 . [LENNARCLAORD .........coooiiiiiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiiiii | 1,665.000(.......... 208,542 ....... XXX o |
528872302 . | LEXICON PHARMACEUTICALSORD ...........ccooviiiiiii [ .. 06/28/2023 .. |Various ...............coociiiiiiii 5,350.000|............ 13,607 |....... XXX |
531229854 . | LIBERTY MEDIA FORMULAONE SRS CORD ........ooovvviiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvioi | v, 525.000............ 39,331 ....... XXX
53223X107 . |LIFE STORAGE ORD ..........cooviiiiiiiiiieieee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovven | 1,445.000(.......... 189,803 ....... XXX o |
532275104 . | LIGHTWAVE LOGICORD ..........ccoviiiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 4,200.000(............ 30,156 | ....... XXX
53228F101 . | LIFESTANCE HEALTHGROUP ORD .........c.ovviieiiiii [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........cooovven | 4,400.000............ 39,3771 ... XXX o |
533900106 . | LINCOLN ELECTRIC HOLDINGS ORD ..........cocviiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | e 75.000............ 12,733 (... XXX
535219109 . | LINDBLAD EXPEDITIONS HOLDINGS ORD ..........ooovviiiiiiiie [ .. 06/28/2023 .. |Various ................coeeiieiiiii 945.000............. 9,566 |....... XXX o |
535555106 . [ LINDSAY ORD .......cooviiiiiiiieiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 175.000|............ 21,836]....... XXX |
535919500 . | LIONS GATE ENTERTAINMENT CLBORD ..........ooovviiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,225.000(............ 10,303 |....... XXX
538034109 . | LIVE NATION ENTERTAINMENT ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevivi | v 310.000............ 27487 ... XXX o |
53803X105 . | LIVE OAKBANCSHARES ORD ...........coooiiiiiiiiiii [ .. 06/28/2023 .. |Various ...............cooeeiiiiiiii 385.000(............. 9,129|....... XXX
538146101 . [ LIVEPERSON ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 230.000(............. 1,0441....... XXX |
53814L108 . [LIVENT ORD .......ooiiiiii e[ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 1,790.000............ 47,176 ....... XXX
53815P108 . | LIVERAMP HOLDINGS ORD .......ooiviiiiiiieeeee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovviiiii ] i 75.000(............. 2139(....... XXX
539830109 . | LOCKHEED MARTINORD ..........oiiviiiiiiieiieieeeeee [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ccoveen | 1,520.000(.......... 688,002 ....... XXX |
546347105 . | LOUISIANAPACIFICORD ........oooviiiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 835.000............ 61,460....... XXX
548661107 . | LOWE'S COMPANIES ORD ..........oviiiiiiiiiieiiieeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevivi | v, 405.000............ 90,091....... XXX o |
549498103 . [LUCID GROUP ORD .........cooviiiieiiiiiieiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 7,315.000|............ 47,0271 ....... XXX
550021109 . | LULULEMON ATHLETICAORD ..ot ... C...[.. 06/28/2023 .. [INATIONAL FINL SVCSCORP, ..........occcooi|veiininnnn. 25.000)............. 9,404 |....... XXX
550424105 . | LUMINAR TECHNOLOGIES CLAORD ........ooovvviieiiiii [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 3,580.000|............ 23,704]....... XXX o |
55083R104 .| LYELL IMMUNOPHARMA ORD ..........cooviiiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,040.000............. 3317 ... XXX
552676108 . [MDC HOLDINGS ORD ..........cooviiiiiiiieieiieeee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,965.000(............ 86,530 ....... XXX o |
552690109 . | MDU RESOURCES GROUP ORD .............oviviiiiiiiii [ .. 06/01/2023 .. | NATIONAL FINL SVCS CORP, ........ooovvvii| v 20,130.000.......... 507,897 |....... XXX
55272X607 . | MFAFINANCIAL ORD ........cooiiiiiiiiie e [ .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 1,090.000(............ 12413 (... XXX o |
552848103 . [MGIC INVESTMENT ORD .......ccoiviiiiiiiieeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovven | 2,835.000|............ 439771 ....... XXX o |
553058101 . [MITHOMES ORD ..........cooviiiiiiiiiii e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 60.000|............. 5176 |....... XXX
553498106 . [MSASAFETY ORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 200.000............ 34,056 |....... XXX o |
55354G100 .| MSCIORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 275.000(.......... 127,252 ....... XXX
55405W104 |[MYRGROUP ORD ..........ccoiiiiiiiiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooooiiiii ] e 35.000(............. 4732(....... XXX o |
55405Y100 . | MACOM TECHNOLOGY SOLUTIONS ORD .........occoovivviiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 35.000(............. 2181|....... XXX
556099109 . [ MACROGENICS ORD .............cccooiiiiiiiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..............coooiii | 215.000............. 1,128 ....... XXX oo |
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556269108 . | STEVEN MADDEN ORD ..........ooivviiiiiiiiiiiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,405.000|............ 75909 ....... XXX |
558256103 . | MADISON SQR GARDN ENRTMT CLAORD ........ooovoviiiiiiies [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v 445.000(............ 14,972|....... XXX |
558868105 . | MADRIGAL PHARMACEUTIORD .......oovviiiiiieie [ .. 06/28/2023 .. |Various ...............cooeiiiiiiiii 330.000(............ 93,1411 ....... XXX
56418H100 .| MANPOWERGROUP ORD ..........oooviiiiiiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 14,345.000........ 1,094,406 |....... XXX |
565788106 . | MARATHON DIGITAL HOLDINGS ORD ........cooviviiiieiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v, 655.000............. 8,629|....... XXX |
56585A102 . | MARATHON PETROLEUM ORD ..........ccoviiiiiiii [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 1,595.000(.......... 182,781 ....... XXX |
57142B104 . [MARQETACLAORD .......coooiiiiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 280.000(............. 1,351 ....... XXX |
573284106 . | MARTIN MARIETTAMATERIALS ORD ........oooooiiiii [ .. 06/28/2023 .. [MORGAN STANLEY CO .........ooovviiii |, 110.000 | ............ 49,935|....... XXX
573874104 . | MARVELL TECHNOLOGY ORD .........ooiiiiiiiiiiieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,680.000].......... 160,892|....... XXX |
574599106 . [MASCO ORD .......iviiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 440.000(............ 22494)....... XXX |
57667L107 . | MATCH GROUP ORD ...........ooiviiiiiiiieie e[ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .....o.ovvvivi |, 590.000(............ 24764 ....... XXX |
577096100 . [MATTERPORT CLAORD .........oooiiiiiiieiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooovviii | 4,510.000(............ 13,839(....... XXX o |
577128101 . | MATTHEWS INTERNATIONAL CLAORD ........ooviiieiii [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 905.000............ 36,929 ....... XXX |
57777K106 . [MAXCYTE ORD ..ot [ .. 06/28/2023 .. |Various ..o 995.000............. 4306....... XXX o |
577933104 . [MAXIMUS ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvin | v 760.000(............ 62,955 ....... XXX o |
580135101 . [MCDONALD'S ORD .......ouiiiiiieiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 4,190.000{........ 1,201,252 ....... XXX |
58155Q103 .| MCKESSON ORD ........cooviiiiiiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovivi | v 340.000.......... 133,669 ....... XXX |
58933Y105 . [MERCK & COORD ........oiviiiiiieiiiiiiei e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 11,635.0001........ 1,324,489 | ....... XXX |
589400100 . | MERCURY GENERALORD ..........ccooviiiiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovii | v 15.000(........ooonees 4701....... XXX |
(>} 589889104 . | MERIT MEDICAL SYSTEMS ORD ........oooviiiiiiiiieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v, 620.000(............ 51,060 ....... XXX
g 59001A102 . |MERITAGE HOMES ORD ............oiiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 310.000............ 35,663 |....... XXX |
S 59045L106 . | MERSANA THERAPEUTICS ORD ..........oooviiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 150.000|............. 1,147 XXX |
- 59100U108 .| PATHWARD FINANCIAL ORD ..........oooiiiiiiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvei | v, 130.000|............. 6,117 |....... XXX
n 59156R108 . |[METLIFE ORD ........ocoviiiiiiii e [ .. 06/28/2023 .. [MORGAN STANLEY CO ..........oooooviiiii | 12,680.000.......... 694,807 |....... XXX o |
592688105 . [METTLER TOLEDO ORD ........covviiiiiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 35.000............ 44504 ....... XXX |
594960304 . [ MICROVISION ORD .........ooviiiiiieii e[ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | i 845.000(............. 3,040....... XXX
594972408 . | MICROSTRATEGY CLAORD .........oiiiiiiiiiieie [ .. 06/28/2023 .. |UBS SECURITIESLLC .........coooiiiii ] e 25.000)............. 8,145|....... XXX o |
595112103 . | MICRON TECHNOLOGY ORD .........ooiiiiiiiiiiiiiieie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 2,885.000].......... 192,099 ....... XXX
595224103 . | MID AMERICA APT COMMUNITIREITORD .......ooooviiivii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 205.000(............ 30,709 ....... XXX o |
600544100 . [ MILLERKNOLL ORD ........ooiiviiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o | 580.000............. 9,069....... XXX
602496101 . [ MIMEDX GROUP ORD ........coooviiiiiiiii e [ .. 06/28/2023 .. |Various ...............ccociieiiii 2,205.000|............ 14,025(....... XXX o |
603693102 . | MINK THERAPEUTICS ORD ........oviiiiiiiiiiieieie e [ .. 04/26/2023 .. | STOCK DIVIDENDS DTC ELIGIBLE BROKER |............ 56.721|............... 116]....... XXX |
60468T105 . | MIRATI THERAPEUTICS ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | 235.000(............. 8,691|....... XXX
604749101 . | MIRUM PHARMACEUTICALS ORD .........oivieiii i [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvivin | v 225.000(............. 5727 |....... XXX o |
60770K107 . [MODERNA ORD ........ooviiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiei | 275.000............ 33,576 ....... XXX
607828100 . | MODINE MANUFACTURING ORD ..........ooivviiieiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvvi | v 510.000............ 16,755(....... XXX |
60786M105 .[ MOELISCLAORD ..........oiiiiiiiiiii e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovve | 1,485.000(............ 65,259 ....... XXX
60871R209 .| MOLSON COORS BEVERAGE COMPACLBORD ..........ooovvviiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 935.000............ 58,040 ....... XXX
610236101 . [MONRO ORD ...ttt [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ccoveen | 1,385.000............ 60,059]....... XXX |
615394202 . [MOOG CLAORD ..ottt [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 400.000............ 41,89 ....... XXX
617446448 . [MORGAN STANLEY ORD .........coiiiiiiiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovven | 6,290.000].......... 527,330 ....... XXX o |
61775R105 .| MORPHIC HOLDING ORD ........coviiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v, 160.000|............. 9,087 |....... XXX
620076307 . [ MOTOROLA SOLUTIONS ORD ... [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 550.000.......... 156,988 ....... XXX
624756102 . [ MUELLER INDUSTRIES ORD .......coovviiiiiiiiiiieiiiieiieei [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ccooven | 2,645.000].......... 206,847 |....... XXX o |
624758108 . | MUELLER WATER PRODUCTS SERAORD .........oovvvviiiiiii [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 1,575.000(............ 24,862|....... XXX
62548M100 .| MULTIPLAN CLAORD ......cooiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v 265.000............... 59 ....... XXX o |
628464109 . [MYERS INDUSTRIES ORD .........oivviiiiiiiiieie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 1,595.000(............ 31,729 ... XXX
628554104 . [MYRIAD GENETICS ORD ........ooiviiiiiiiiiiiiieee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovin | v 690.000(............ 15,850 ....... XXX o |
62878D100 .[NABLEORD ..ottt [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 745.000(............ 10,719 (....... XXX o |
63009R109 .| NANOSTRING TECHNOLOGIES ORD .......cooviiiiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,060.000|............. 41901(....... XXX
630402105 . | NAPCO SECURITY TECHNOLOGIES ORD ........ocoiviiiiiiiieieis [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 935.000............ 33,2721 ....... XXX o |
632307104 . [NATERAORD ...ttt L .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovvviii | 220.000(............ 11,285(....... XXX
633707104 . | NATIONAL BANK HOLDINGS CLAORD .......coovviiiiiiiiieiiie [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 580.000(............ 18,288 |....... XXX o |
635906100 . | NATIONAL HEALTHCARE ORD .........oovviiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvei |, 885.000............ 53,068 | ....... XXX
63633D104 .| NATIONAL HEALTH INVESTORS REITORD ..o .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ............ooo |, 240.000............ 12,572|....... XXX oo |
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636518102 . | NATIONAL INSTRUMENTS ORD ......ooiviiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovve | 3,270.000.......... 187,941 ....... XXX |
637870106 . | NATIONAL STORAGE AFFILIATES ORD ........ooovvviiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 795.000(............ 27,261 ....... XXX |
638517102 . | NATIONAL WESTERN LIFE GROUP CLAORD ..........ooooviiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o | v 10.000............. 3,851|....... XXX
63938C108 . [NAVIENT ORD .....oooiitiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,415.000(............ 20777 ... XXX |
63942X106 . | NAVITAS SEMICONDUCTOR ORD ..o [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooovviiii | 8,340.000|............ 81,3611 ....... XXX |
640491106 . [NEOGEN ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,490.000|............ 53,576 ....... XXX |
64049M209 .| NEOGENOMICS ORD .......covviiiiieiieeie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiviiii | 1,280.000(............ 21,393]....... XXX |
64082B102 . [NERDWALLET CLAORD .......oooiiiiiiiiiiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 510.000............. 5057 |....... XXX
64110L106 . [NETFLIXORD ..ot [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 300.000{.......... 107,954 | ....... XXX |
64157F103 . [NEVROORD .......ooiiiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 175.000|............. 45311....... XXX |
646025106 . [ NJ RESOURCES ORD ........oivviiiiiieieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 6,065.000.......... 301,004 ....... XXX |
64829B100 . [NEW RELIC ORD .........coovviiiiiiieiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovivii | v 655.000............ 43137]....... XXX o |
649604840 . [ NEW YORKMORTGAGE REITORD ........viviiiiiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 4,270.000(............ 42,339|....... XXX |
650111107 . [NEW YORKTIMES CLAORD ........coooiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 620.000(............ 24,554 ... XXX o |
651639106 . [ NEWMONT ORD ......oviiioiii e [ .. 05/23/2023 .. |UBS SECURITIESLLC ..o e, 970.000(............ 41303]....... XXX o |
65290C105 . | NEXTIER OILFIELD SOLUTIONS ORD .......ooiviiiiiiiieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 3,485.000|............ 30,735]....... XXX |
65290E101 . [NEXTRACKER CLAORD .......coiiiiiiiiiiiiieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........cooovovin | v 765.000(............ 29975|....... XXX |
65339F101 . [NEXTERAENERGY ORD .........oooiiiiiiiii e [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........| ....... 11,500.000|.......... 860,091 1....... XXX |
65341D102 .| NEXPOINT RESIDENTIALORD ..........oooiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ..o | e 75.000(............. 3,347 ... XXX |
(>} 65345M108 .| NEXTDOOR HOLDINGS CLAORD ..o [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovvviiiii | 6,090.000|............ 19,826 |....... XXX
g 654106103 . [NIKECLBORD .....cooviiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovee | 4,040.000(.......... 456,518 ....... XXX |
S 654110105 . [NIKOLAORD ......oiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........coovvee | 3,425.000|............. 4,022(....... XXX |
- 65443P102 . [908 DEVICES ORD .......oiviiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvoi |, 360.000(............. 2495(....... XXX
w 655844108 . [ NORFOLK SOUTHERN ORD .........coovviiiiiiiiieiieee [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooovviiie [ 1,440.000(.......... 320,862 ....... XXX o |
665531307 . [NORTHERN OILAND GASORD .........oooviiiiiiii [ .. 05/23/2023 .. |UBS SECURITIESLLC ...........ooovviii | 1,010.000............ 32,159 ....... XXX |
665859104 . [NORTHERN TRUST ORD ........oivviiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 5,900.000].......... 433,817 ....... XXX
666807102 . [ NORTHROP GRUMMAN ORD ...........oviiieiiiiieiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 355.000(.......... 167,277 ....... XXX o |
66765N105 .| NORTHWEST NATURAL HOLDING COMPANORD ........ooooviviii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovee | 1,195.000(............ 50,7141 ....... XXX
668074305 . [NORTHWESTERN ORD .......ooviiiiiiiiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ocoovvii | vvnnnes 10,675.000.......... 618,251|....... XXX o |
670002401 . [NOVAVAX ORD ....oviiii e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,725.000|............ 20,551 ....... XXX
67000B104 . [NOVANTAORD .....o.viiiiioi e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovi | v 530.000(............ 94,466 | ....... XXX o |
67018T105 . [ NU SKIN ENTERPRISES CLAORD .......ooiviviiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coovvee | 4,455.000(.......... 156,874 ....... XXX |
670346105 . [NUCORORD .......ooviiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | 735.000(.......... 100,638 ....... XXX
67059N108 . [NUTANIXCLAORD ......oiviiiiiie e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 495.000(............ 13,402....... XXX o |
670703107 . [NUVALENT CLAORD ...t [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 305.000(............ 12,721|....... XXX
670837103 . [OGE ENERGY ORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coovvee | 4,125.000(.......... 149,118 ....... XXX |
67098H104 .[{OTGLASS ORD ........oviiiiiiiiiieie e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 1,615.000(............ 33,368 | ....... XXX
67103H107 .{ O REILLY AUTOMOTIVE ORD ... [ .. 05/23/2023 .. |UBS SECURITIESLLC .........ccooviiiii ] 50.000(............ 45725|....... XXX
67103X102 . [OFGBANCORP ORD .........oiviiiiiiiiiieiiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovivi | v 100.000|............. 2,502....... XXX |
675232102 . | OCEANEERING INTERNATIONALORD .........ooovvviiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 995.000(............ 17,766 | ....... XXX
679295105 . [OKTACLAORD .....oiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v 485.000............ 33,7441 ....... XXX o |
679580100 . | OLD DOMINION FREIGHTLINEORD .........cooviiiiiiiiee [ .. 06/28/2023 .. |Various ...............coooiiiiiii 315.000(.......... 112,167 ....... XXX
680223104 . | OLD REPUBLIC INTERNATIONAL ORD ..ot [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, .......cooovvvini| v 16,700.000|.......... 419,264 ....... XXX
680665205 . [OLINORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v 765.000............ 38,298 | ....... XXX o |
68134L109 . [OLO CLAORD ....oviiiii e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 730.000............. 47110 XXX
68162K106 . [ OLYMPIC STEELORD .. ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 165.000|............. 7,395 (... XXX o |
681919106 . [ OMNICOM GROUP ORD ..........covviiiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 6,295.000.......... 579,411|....... XXX
68213N109 . [ OMNICELL ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | e, 245.000(............ 17,255(....... XXX o |
682189105 . | ON SEMICONDUCTOR ORD ........ooviiiiiiiiiiiiiieiieiee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, .......ooovveen | 3,335.000].......... 303,935(....... XXX o |
68218J103 . [OMNIABORD ...ttt [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 815.000............. 3874|....... XXX
68235P108 . [ONE GAS ORD .........iiviiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 595.000(............ 45445|....... XXX o |
682680103 . [ONEOK ORD ......0oiiii e [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooovviiia 6,485.000.......... 391,308 ....... XXX
68268W103 | ONEMAIN HOLDINGS ORD ... [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 4,500.000.......... 193,615]....... XXX o |
68287N100 . [ ONESPAN ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,310.000|............ 18,995(....... XXX
683344105 . [ ONTO INNOVATION ORD ..........cooviiiiiieiiia [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ................. | 1,025.000(.......... 115,271 ....... XXX oo |
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68339B104 . [ON24 ORD ... ..ottt L .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovveii| v 12,510.000............ 91,908 ....... XXX |
683712103 . | OPENDOOR TECHNOLOGIES ORD ..........covvviiviiiiiiiieiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvei | evnnnns 15,845.000(............ 63,508 ]....... XXX |
68389X105 . [ ORACLE ORD ...\t [ .. 06/28/2023 .. |Various ...............coooiiiiiii 2,640.000].......... 303,533 |....... XXX
68401U204 [ OPTIMIZERX ORD .......iiiii i [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 80.000(............. 1131 ... XXX |
68404L201 . [ OPTION CARE HEALTHORD .........oooiiiiiiiiiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii | 770.000(............ 24,036]....... XXX |
68752L100 . [ ORTHOPEDIATRICS ORD ..........oiviiiieiiiiieeee [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.coceivni 85.000(............. 3570(....... XXX |
687793109 . [ OSCARHEALTHCLAORD .....ooiiiiiii e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 3,340.000|............ 27,310 ....... XXX |
688239201 . [ OSHKOSH ORD .......iviiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 1,205.000(.......... 100,134 ....... XXX
68902V107 . [ OTISWORLDWIDE ORD ... [ .. 06/28/2023 .. |Various ...............cooviiiiiiii 220.000(............ 19,082....... XXX |
68989M202 .[ OUSTER CLAORD .....covviiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......coovvvvi | v 550.000............. 3,651|....... XXX |
690145107 . [ OUTSET MEDICAL ORD ........oiiviiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coooviii |, 775.000............ 17,167 |....... XXX |
690732102 . [ OWENS & MINORORD .......ooviiiieiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o 565.000............ 10,845(....... XXX o |
690742101 . [ OWENS CORNING ORD ...t [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | i, 230.000(............ 24,868 ....... XXX |
691497309 . [ OXFORD INDS ORD ......ovviiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 950.000(............ 90,928 ....... XXX o |
69318G106 .| PBF ENERGY CLAORD .......ccoiiiiiiiiiiiiieee [ .. 06/28/2023 .. |Various ............cocoviviiiiiii 1,170.000............ 47,982 ....... XXX o |
693282105 . [ PDF SOLUTIONS ORD .....oiviiiie e [ .. 06/28/2023 .. |Various .............occooeiiiiiiiii 330.000(............ 14274 (... XXX |
69331C108 . [PG&E ORD ...\t [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovven | 1,155.000(............ 19,532(....... XXX |
69336V101 . [ PGT INNOVATIONS ORD .......ooviiiiiieiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvii | e, 135.000|............. 3,857 (... XXX |
693475105 . | PNC FINANCIAL SERVICES GROUP ORD ..........ooovviiiiiiiie [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooovviiiii [ 4,615.000(.......... 568,663 |....... XXX |
(>} 69349H107 .| PNM RESOURCES ORD ...t [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 2,430.000].......... 109,473 ....... XXX
g 693506107 . [ PPG INDUSTRIES ORD ........oivviiiiieiiiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviiii | 1,960.000(.......... 279,938 ....... XXX |
S 69351T106 . [PPLORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovii| v 28,165.000.......... 758,692 ....... XXX |
BN 69366J200 . | PTC THERAPEUTICS ORD ........oiiviiiieiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........ooovviiii | 115.000|............. 4746(....... XXX
> 693718108 . [PACCARORD ...t L .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........coovver | 2,600.000].......... 209,732....... XXX o |
69404D108 . | PACIFIC BIOSCIENCES OF CALIFRNIAORD ........ccoovviiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 4,235.000(............ 547371 ....... XXX |
695127100 . [ PACIRABIOSCIENCES ORD ..........oiiviiiiiiiiiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 150.000 | ............. 6,002....... XXX
695156109 . | PACKAGING CORP OF AMERICAORD .......ooovvviiieiiiieii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovveen | 2,180.000].......... 278,894 |....... XXX o |
69553P100 . [ PAGERDUTY ORD ......ouiiiiiieiiiiie e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 1,840.000(............ 4359 ....... XXX
69608A108 . | PALANTIR TECHNOLOGIES CLAORD .......vivieiiiieiiiee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........cooovven | 3,375.000|............ 51,335 ....... XXX o |
697435105 . | PALO ALTONETWORKS ORD ........ooivviiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi | v 100.000|............ 19,066 |....... XXX
698884103 . [ PAR TECHNOLOGY ORD .......covviiiiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovvn | v, 345.000(............ 11,450 (....... XXX o |
701094104 . | PARKER HANNIFIN ORD ........o.ooiviiiiiiieieee [ .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, ........coovven | 1,060.000.......... 404,960 ....... XXX |
703481101 . | PATTERSON UTIENERGY ORD ........oooviiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 40.000(............... 4341 ... XXX
704326107 . [PAYCHEX ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiviiii | 3,530.000].......... 388,920 ....... XXX o |
70451X104 . | PAYONEER GLOBAL ORD ........ooviiiiiiiiieiiiieiei e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 4,435.000(............ 21,217 ... XXX
704551100 . | PEABODY ENERGY ORD .......cooviiiiiiiiiiiieeee [ .. 06/28/2023 .. |Various ...............ccoeiiiiiiii 405.000(............. 8422|....... XXX |
70614W100 | PELOTON INTERACTIVE ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 105.000 | ............... 762(....... XXX
709317103 . | PENNYMAC MORTGAGE INVESTREITORD .......ooovvviiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 2,440.000|............ 32,880 ....... XXX
70975L107 . [PENUMBRAORD ..ot [ .. 06/28/2023 .. |Various ...............cooeeiiiiiiii 130.000|............ 42,615]....... XXX |
713448108 . [PEPSICOORD .........iiiiii it [ .. 05/23/2023 .. [MORGAN STANLEY CO ........cooovviiii [ 6,635.000]........ 1,235,639 (....... XXX
71367G102 .| PERELLA WEINBERG PARTNERS CLAORD .......ooooviiiiiii [ .. 05/23/2023 .. | NATIONAL FINLSVCS CORP, ........ooovvee | 6,665.000|............ 54,836|....... XXX o |
71377A103 . | PERFORMANCE FOOD GROUP ORD ..o [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 285.000(............ 16,054 |....... XXX
714046109 . [REVVITY ORD ....ooviiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii | e, 295.000............ 34450 ....... XXX
71424F105 . | PERMIAN RESOURCES CLAORD ......ooiviviiieiiieeeee [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 8,725.000|............ 91,168 | ....... XXX o |
717081103 . [PFIZERORD .......oiiiiiii e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 6,275.000.......... 227,880 ....... XXX
71722W107 | PHATHOM PHARMACEUTICALS ORD .........ooiiviiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | 1,010.000(............ 13270 1....... XXX o |
718172109 . | PHILIP MORRIS INTERNATIONALORD ........ooviiieiii [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviii | 1,430.000(.......... 133,312 ....... XXX
71944F106 . |[PHREESIAORD ..........cooiiiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovin | v 955.000............ 29,0991 ....... XXX o |
72016P105 . | PIEDMONT LITHIUM ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 225.000(............ 12,993 (... XXX o |
723484101 . |[PINNACLEWESTORD ........oviiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,045.000(............ 84117 ....... XXX
723787107 . | PIONEER NATURAL RESOURCE ORD ..........viviiiieiieeie [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 1,705.000(.......... 363,977 |....... XXX o |
729139105 . | PLIANT THERAPEUTICS ORD .......ooviiiiiiiiiiiiieee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiiii | 1,360.000(............ 25773 ....... XXX
72919P202 . |PLUGPOWER ORD ..........oiiiiiiiiiei e [ .. 06/28/2023 .. |Various .............c.cooeiiiiiii 1,705.000............ 15,900 ....... XXX o |
731068102 . | POLARIS INDUSTRIES ORD .......oviiviiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........cooovve | 1,210.000(.......... 128,881]....... XXX
73278L105 . [POOL ORD ... [ .. 06/28/2023 .. [NATIONAL FINL SVCS CORP, ..o | 90.000(............ 33,3771 ....... XXX oo |
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73642K106 . |PORTILLOS CLAORD ..ot L .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 100.000|............. 2173 ... XXX |
736508847 . | PORTLAND GENERAL ELECTRICORD ........coovviiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvii | vvnnnns 21,525.000]........ 1,064,786 | ....... XXX |
737630103 . | POTLATCHDELTIC ORD ........oviviiiiiiiiiceie e [ .. 06/28/2023 .. |Various ...............cooeiiiiiiiii 335.000(............ 16,456 |....... XXX
739276103 . | POWER INTEGRATIONS ORD .......ooiviiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvviii | v 20.000|............. 1,761 ... XXX |
74051N102 . |PREMIERCLAORD ........oiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coovven | 2,005.000............ 53,1971 ....... XXX |
741447108 . [ TROWE PRICE GROUP ORD .........oovviiieiiiiiieieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 6,320.000.......... 676,858 |....... XXX |
741511109 . | PRICESMART ORD .........oiiiiiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o 310.000............ 22,742 ....... XXX |
74167P108 . | PRIMOWATER ORD .........oviiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvii | v 705.000(............. 9,738|....... XXX
74251V102 . | PRINCIPAL FINANCIALGROUP ORD .........oovoiiieiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 5,785.000.......... 409,388 | ....... XXX |
742718109 . |PROCTER & GAMBLE ORD .........cooviiiiiiiiiee [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|....... 10,860.000........ 1,625,585 ....... XXX |
74275K108 . | PROCORE TECHNOLOGIES ORD ........covviiiiiiiieiiie s [ .. 06/28/2023 .. |Various ..............ccoovviiiiiiii 330.000(............ 20,575 ....... XXX |
74276L105 . | PROCEPT BIOROBOTICS ORD ........ovviiieiiieieee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | e 20.000(............... 691(....... XXX o |
74319R101 .| PROG HOLDINGS ORD .........iiiiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | e, 475.000............ 15319 (... XXX |
743312100 . | PROGRESS SOFTWARE ORD .........oovviiiiiiieiiiiiiieie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovovi | v 400.000(............ 23/453|....... XXX o |
743315103 . [PROGRESSIVE ORD ..........oiiiiiiiiiiiieieeee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 845.000(.......... 11,101 ... XXX o |
74340E103 . |[PROGYNY ORD ....oviiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 690.000(............ 26,139|....... XXX |
74340W103 |PROLOGIS REIT ...t [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 3,245.000].......... 401,940 ....... XXX |
74346Y103 . | PROS HOLDINGS ORD ..o [ .. 06/28/2023 .. |UBS SECURITIESLLC .........ooooviiiiii ] i 55.000(............. 1,6011....... XXX |
74349U108 .| PROMETHEUS BIOSCIENCES ORD ........oovviviiiieiiieee [ .. 05/23/2023 .. |UBS SECURITIESLLC ..o e, 370.000(............ 73,5401 ....... XXX |
(>} 74366E102 . | PROTAGONIST THERAPEUTICS ORD ..o [ .. 06/28/2023 .. |Various ...............cooeiiiiiiii 1,135.000(............ 30,854 |....... XXX
g 744573106 . | PUBLIC SERVICE ENTERPRISE GROUPORD .............oovviiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......coooveii| v 16,185.000.......... 992,351 1....... XXX |
S 745848101 . [PULMONX ORD ...t [ .. 06/28/2023 .. |Various ...............coeiiiiiiii 640.000(............. 8291|....... XXX |
= 745867101 . |[PULTEGROUP ORD ..........iiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei |, 110.000 | ............. 7226 |....... XXX
o 74623V103 . | PURECYCLE TECHNOLOGIES ORD .........oovvviieiiiiieiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiviiii | 1,070.000(............ 10,39 |....... XXX o |
747525103 . | QUALCOMM ORD ... .. 05/23/2023 .. |MORGAN STANLEY CO ........cooovvviiii [ 1,335.000(.......... 140,509 | ....... XXX |
747619104 . | QUANEX BUILDING PRODUCTS ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v 475.000............ 10,086 |....... XXX
74762E102 .| QUANTA SERVICES ORD .........ooiviiiiiiiieiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii |, 870.000.......... 168,741 ....... XXX o |
74765K105 . | QUANTUM SICLAORD ......oovviiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coooviiiii | 2,275.000|............. 3,851|....... XXX
74767V109 . | QUANTUMSCAPE CLAORD ...t [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooiviiii | 3,240.000|............ 23,508]....... XXX o |
74834L100 . | QUEST DIAGNOSTICS ORD ......ovviiiiieiieeeee e [ .. 05/23/2023 .. [MORGAN STANLEY CO .........ooooiviiii |, 320.000(............ 41,898]....... XXX
749660106 . [RPCORD ...ttt [ .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 5,430.000|............ 38,599 ....... XXX o |
74967R106 .| RMR GROUP CLAORD .......oiiiiiieeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovvee | 5,695.000].......... 131,746 | ....... XXX |
749685103 . [RPMORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 2,385.000.......... 200,511 ....... XXX
74982T103 . [RXOORD ...\ L .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 1,905.000............ 42,616]....... XXX o |
750236101 . | RADIAN GROUP ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 5,760.000.......... 147,704 | ....... XXX
750491102 . [RADNET ORD .....ovviiii e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovvee | 1,415.000(............ 46,944 ....... XXX |
750917106 . [RAMBUS ORD ......ouiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovve | 2,050.000].......... 120,421 ....... XXX
751212101 . |RALPHLAUREN CLAORD ...t [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | 215.000............ 23212 ....... XXX
75134P303 . | RAMACO RESOURCES ORD .........ovviiiiiiieiiiieeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v 500.000(............. 44921....... XXX |
75134P303 . | RAMACO RESOURCES CLAORD ........ivviiiiiiieie [ .. 06/22/2023 .. |Various ..............ccooiiiii 5,530.000|............ 42,874]....... XXX
75134P501 . | RAMACO RESOURCES CLBORD .......oviviiiiiiiieecieee [ .. 06/22/2023 .. | Various ...........ccoccoviiiii 1,106.000............ 15,692....... XXX o |
753422104 . [RAPID7 ORD ...t L .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii [ 2,245.000|............ 98,315 ....... XXX
75382E109 . | RAPT THERAPEUTICS ORD ..o [ .. 06/28/2023 .. |Various ..............ccooeeiiiiiiii 340.000(............. 6,963 |....... XXX
75574U101 .| READY CAPITALORD .........oooviiiiiiiiiiiei [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........oooovven | 3,097.917 ... 42,742 ....... XXX o |
75605Y106 . | ANYWHERE REAL ESTATEORD .........ooovviiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | 335.000(............. 2212 ... XXX
756109104 . | REALTY INCOME REITORD ..o [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 2,760.000].......... 167,547 ....... XXX o |
75615P103 . | REATA PHARMACEUTICALS CLAORD .......oovviiieiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 570.000............ 49,552 ....... XXX
75629V104 . | RECURSION PHARMACEUTICALS CLAORD ......ooviviiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 985.000............. 7422|....... XXX o |
75700L108 . | RED ROCKRESORTS CLAORD ......ooviiiiiiiiiiiieiieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovivi | v 660.000(............ 30,7181 ....... XXX o |
75737F108 . [REDFINORD ......oooiiiic e L .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii | 915.000............ 12,641(....... XXX
758750103 . [REGALREXNORD ORD ........ccovviiiiiiiieieeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 275.000(............ 35751 ....... XXX o |
75886F107 . | REGENERON PHARMACEUTICALS ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 370.000.......... 258,203 |....... XXX
75901B107 . |REGENXBIO ORD .........oviiiiiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | e 50.000(............. 1,011]....... XXX o |
759351604 . | REINSURANCE GROUP OF AMERORD ..........ccovviieiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........coovve | 1,325.000(.......... 184,156 | ....... XXX
759509102 . | RELIANCE STEELORD .........o.viiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ............ooo |, 350.000............ 85,356 |....... XXX oo |




sTaTeMENT As oF June 30, 2023 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

759916109 . [REPLIGEN ORD ..ottt [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | e 85.000(............ 11,745 ... XXX |
761152107 . [RESMED ORD .......oiviiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 435.000(............ 93,246 | ....... XXX |
76118Y104 . | RESIDEO TECHNOLOGIES ORD ..........covvviiiiiiiiiiiiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovvviiii | e, 235.000(............. 4076(....... XXX
761330109 . | REVANCE THERAPEUTICS ORD ..........cooviiiiiiiiiii [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 3,430.000].......... 104,749 ....... XXX |
76155X100 . | REVOLUTION MEDICINES ORD ..........viviiiiiiiiieiecee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvvi | v, 735.000(............ 19,708 |....... XXX |
76171L106 . | REYNOLDS CONSUMER PRODUCTS ORD .......oooviiiiiiiiieiei [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 2,020.000|............ 56,3791 ....... XXX |
762434105 . | RHYTHM PHARMACEUTICALS ORD .........oooviviiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 1,715.000 | ............ 31,300 ....... XXX |
766559603 . | RIGEL PHARMACEUTICALS ORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 2,135.000|............. 3,067 (....... XXX
766657102 . | RILEY EXPLORATION PERMIAN ORD ........oooviiiiiie [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 400.000(............ 14,260 ....... XXX |
76680R206 .| RINGCENTRAL CLAORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v, 180.000|............. 6,006....... XXX |
767292105 . | RIOT PLATFORMS ORD .......ovviiiiiiiiee e [ .. 06/28/2023 .. |Various ...............ccooeiiiiiii 1,185.000(............ 13,679(....... XXX |
767744105 . | RITCHIE BROS AUCTIONEERS ORD ........oivvviiieiiie ... C...[.. 03282023 .. [UBSSECURITIESLLC ..........coovviiiii |, 2,340.000].......... 130,491 ....... XXX o |
767744105 . | RITCHIE BROS AUCTIONEERS ORD ........oiviiiiiiieiiee [ .. 03/28/2023 .. |UBS SECURITIESLLC ..........oovvviiii | (2,340.000)|.......... (95,964) | ....... XXX |
770323103 . [ROBERTHALF INTORD .........oviiiiiieee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 3,580.000].......... 246,974 |....... XXX o |
770700102 . | ROBINHOOD MARKETS CLAORD .......oovviviiiiieieeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,685.000(............ 17,080 ....... XXX o |
773122106 . |[ROCKETLABUSAORD ........oviviiiiiiiee e[ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 825.000............. 48421....... XXX |
773903109 . | ROCKWELL AUTOMAT ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvin | v 565.000.......... 175,604 | ....... XXX |
775133101 . [ROGERS ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 180.000|............ 285771 ....... XXX |
77543R102 .|ROKU CLAORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 335.000............ 21,761 ... XXX |
(>} 775711104 . |[ROLLINS ORD ....oovvii i [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,115.000(............ 47,230 ....... XXX
g 77936F103 . |[ROVER GROUP CLAORD ........ooiiiiiiiiiiiieee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 470.000(............. 2,300]....... XXX |
S 780287108 . [ROYAL GOLD ORD ... [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovvvei | v 25.000)............. 2,786 ....... XXX |
= 781846209 . | RUSH ENTERPRISES CLAORD ........ooviiiiiiiiieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,060.000............ 64,506 ....... XXX
» 783332109 . | RUTHS HOSPITALITY GROUP ORD .......oovoiiii e [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........coooiiiiii | 1,940.000(............ 41565|....... XXX o |
78349D107 .| RXSIGHT ORD ...t [ .. 06/28/2023 .. |Various ...............coooiiiiiii 1,885.000(............ 49226 ....... XXX |
783754104 . |RYERSON HOLDING ORD ........oviiiiiieiiiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi |, 660.000|............ 23,637]....... XXX
78397Q109 .| SESAICLAORD .....ooviiiiiieie e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........coovvee | 1,080.000............. 2,735(....... XXX o |
78409V104 . | S&P GLOBAL ORD .........oviiiiiiiiiici e .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 525.000(.......... 190,151 ....... XXX
784117103 . | SEIINVESTMENTS ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v 680.000(............ 39416 ....... XXX o |
78440X887 .| SLGREEN RLTY REITORD .....0vviviiiiice e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,285.000(............ 36,620 ....... XXX
784541100 . [SMENERGY ORD .......oiiviiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ocoovvei | e 40.000|............. 1,228 ....... XXX o |
78473E103 . | SPX TECHNOLOGIES ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooevovin | v, 320.000(............ 254771 ....... XXX |
78648T100 . | SAFETY INSURANCE GROUP ORD .......oiviiiiiiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovee | 2,665.000.......... 196,482 ....... XXX
78667J108 . | SAGE THERAPEUTICS ORD .......oiviiiiiiiieee e [ .. 06/28/2023 .. |Various .............o.coeiiiiiii 330.000(............ 16,573 |....... XXX o |
790148100 . [STJOE ORD .....oovviiiiiie e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 15.000 (... 700(....... XXX
799566104 . | SANABIOTECHNOLOGY ORD .......oooviviiiiiiiiiiiieieee [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 2,215.000|............ 14,266 |....... XXX |
800422107 . | JOHN B SANFILIPPOAND SONORD ........oovviiiiiieiieii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,640.000(.......... 185,986 ....... XXX
803607100 . | SAREPTA THERAPEUTICS ORD ..........oviviiiiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvi | v 15.000(............. 2223|....... XXX
806857108 . | SCHLUMBERGER ORD ...........oiviiiiiiiiiee e [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 2,455.000].......... 112,882]....... XXX |
807066105 . | SCHOLASTIC ORD ...\t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 335.000(............ 12,89 |....... XXX
80706P103 . | SCHOLAR ROCKHOLDING ORD ..........ooviiviiiiiieieiieee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvvvi | v 920.000(............. 7,061(....... XXX o |
80810D103 .| SCHRODINGER ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 190.000 | ............. 8,426 |....... XXX
808513105 . | CHARLES SCHWAB ORD ..........cooiiiiiiieiiiieee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 8,685.000.......... 483,972 ....... XXX
811707801 . | SEACOAST BANKING OF FLORIDAORD ..........oovvviiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 580.000(............ 12,724 |....... XXX o |
81578P106 . [SEERCLAORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,415.000(............. 6,082....... XXX
816174301 . | SELECT WATER SOLUTIONS CLAORD .......coooviviiiiieiies [ .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........ccooven | 4,525.000(............ 35,266 | ....... XXX o |
816300107 . | SELECTIVE INSURANCE GROUP ORD ........covvvviiiiiiiei [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 975.000............ 93,620 ....... XXX
816851109 . [SEMPRAORD .........cooiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovei | 2,760.000.......... 404,580 ....... XXX o |
81686C104 .| SEMRUSH HOLDINGS CLAORD ........oooviiiiiiiiiiiiieie [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ccooven | 2,240.000|............ 20,807]....... XXX o |
81725T100 . | SENSIENT TECHORD .......cooiiiiiiiiii e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 935.000............ 64,857 |....... XXX
81730H109 .| SENTINELONE CLAORD .......ooiiiiiiiiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 2,125.000|............ 341791 ... XXX o |
81750R102 .| SERES THERAPEUTICS ORD .........oovviiiiiiiiieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,635.000 | ............. T472|....... XXX
81761L102 . | SERVICE PROPERTIES TRUSTORD ........oooviiiiiiiiieiees [ .. 06/28/2023 .. | JP MORGAN SECURITIESLLC ..........ooooi]veviiinnnns 70.000(............... 589(....... XXX o |
81768T108 . | SERVISFIRST BANCSHARES ORD ........covvviiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvein | v 570.000(............ 26,013]....... XXX
819047101 . | SHAKE SHACKCLAORD ..........oooooiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ... |, 240.000............ 18,438 |....... XXX oo |
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81948W104 | SHARECARE CLAORD .......oovviiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,015.000(............. 1,772 ... XXX |
824524109 . | SHIFT4 PAYMENTS CLAORD ........oiiiiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvin | v 565.000............ 36,282 ....... XXX |
824897104 . | SHOCKWAVE MEDICALORD ..........oooiiiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 50.000............ 13,723 |....... XXX
82489W107 | SHOALS TECHNOLOGIES GROUP CLAORD .......oovvvieiiies [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........ooovviii | e, 270.000............. 6,710 |....... XXX |
825690100 . | SHUTTERSTOCK ORD ........ooiviiiiiiiieiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........coovvee | 1,805.000(............ 95,9771 ....... XXX |
825698103 . | SHYFT GROUP ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 655.000............ 14277 (... XXX |
825704109 . [SIBONE ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooevvvin | v 610.000(............ 16,990 ....... XXX |
82657M105 .| SIGHT SCIENCES ORD .........cooviiiiiiiiieiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 20.000|.........co..n 181]....... XXX
826917106 . | SIGA TECHNOLOGIES ORD ..........ivviiiiiiiiieiee [ .. 05/10/2023 .. | NATIONAL FINL SVCS CORP, ........oooveii| v 43,070.000 | .......... 247.851|....... XXX |
826919102 . | SILICON LABORATORIES ORD ........covviiiiiiiiieiieieieee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvvi | v 290.000(............ 43909]....... XXX |
827048109 . | SILGAN HOLDINGS ORD .........ooiviiiiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 25.000)............. 1179 ... XXX |
82710M100 .| SILK ROAD MEDICAL ORD .......oiviiiioiieieeeeee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 100.000|............. 3282(....... XXX o |
82835W108 | ARS PHARMACEUTICALS ORD .........coovviiiiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,060.000|............. 6,982|....... XXX |
82900L102 . | SIMPLY GOOD FOODS ORD ........cevviieiiiiiieieiieieeceee [ .. 06/28/2023 .. |UBS SECURITIESLLC ........cooooviiiii ] e 70.000(............. 2,409(....... XXX o |
829073105 . | SIMPSON MANUF ORD ..........cooiiiiiiiiiiiiiee [ .. 06/28/2023 .. |Various .............o.ooeiiiiiiii 655.000............ 87,885]....... XXX o |
829242106 . | SINCLAIR BROADCAST GROUP CLAORD .........oovviiiiiiiii [ .. 06/01/2023 .. | NATIONAL FINL SVCS CORP, .......ooovvve | 2,380.000|............ 444421 ....... XXX |
82982T106 . [ SITIME ORD ... ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooevivi | v 175.000|............ 20,7371 ....... XXX |
830830105 . | SKYLINE CHAMPION ORD ..........coovviiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 100.000|............. 6,481|....... XXX |
830879102 . | SKYWEST ORD ..ottt [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 165.000|............. 6,542|....... XXX |
(>} 83088M102 .| SKYWORKS SOLUTIONS ORD .......oooviiiiiiiiieiicee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 3,265.000.......... 329,220 ....... XXX
g 830894108 . | SKYWATER TECHNOLOGY ORD ........oovoiviiiieiiiiieiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovee | 1,425.000(............ 13,09 ....... XXX |
S 831754106 . | SMITHWESSON BRANDS ORD ........oovviiiiiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v, 920.000............ 11476 |....... XXX |
o 831865209 . [AOSMITHORD ........oiiviiiiiiii e .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,365.000.......... 170,530 ....... XXX
~ 83193G107 .| SMARTRENT CLAORD .......cooviiiiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, .......oooovven | 3,780.000|............ 13511....... XXX o |
83200N103 .| SMARTSHEET CLAORD ..ot [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 1,415.000(............ 59,5291 ....... XXX |
832696405 . | JM SMUCKER ORD ........cooviiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 2,715.000.......... 393,799 (....... XXX
83406F102 . | SOFI TECHNOLOGIES ORD .......oviviiiiiiiiieeeeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, .......ooovveen | 2,825.000|............ 24976 ....... XXX o |
83444K105 . | SOMALOGIC CLAORD ......ooviiiiiiiiiiiiie e L .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 540.000............. 1,214 ....... XXX
835495102 . | SONOCO PRODUCTS ORD ......ooviiiieiieiiei e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........cooovven | 7,205.000].......... 418,451 ....... XXX o |
83570H108 .| SONOS ORD .......oviiviiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvi | v 55.000(............... 830(....... XXX
836100107 . | SOUNDHOUND AICLAORD .......o.viiiiiieiiieee [ .. 06/28/2023 .. | NATIONAL FINLSVCS CORP, ........ccoovev | 5,580.000|............ 26,232 ....... XXX o |
842587107 . | SOUTHERN ORD ........coovviiiiiiiiie e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|....... 14,185.000.......... 991,042....... XXX |
84265V105 . | SOUTHERN COPPER ORD ..........ccovvivieiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 3,880.000].......... 274313 | ... XXX
844741108 . | SOUTHWEST AIRLINESORD ..........oooiiiiiiiiiie [ .. 05/23/2023 .. |MORGAN STANLEY CO ........cooovviie [ 1,520.000............ 449401 ....... XXX o |
847215100 . | SPARTANNASH ORD .......ooiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 3,475.000|............ 83,596 | ....... XXX
848574109 . | SPIRIT AEROSYSTEMS HLDGS AORD .......ccovvviiiiiiieiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 365.000............ 10,584 |....... XXX |
84857L101 . [SPIRE ORD ...ttt [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 3,235.000].......... 221,320 ....... XXX
84860W300 | SPIRIT REALTY CAPITALREITORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | v, 735.000............ 29,062]....... XXX
848637104 . | SPLUNK ORD .......oooviiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooeiiiii ] e 55.000(............. 5725(....... XXX |
85205L107 . | SPRINGWORKS THERAPEUTICS ORD ........oovvvviieiiiiieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,180.000(............ 29,622 ....... XXX
85208T107 . | SPRINKLR CLAORD .......covviiiiiiieiiiee e [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 4,210.000(............ 58,842 ....... XXX o |
85209W109 | SPROUT SOCIAL CLAORD ......cooviiiiiiiieeee [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii |, 250.000(............ 11,683|....... XXX
85225A107 .| SQUARESPACE CLAORD .........oooviiiiiiiii L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 460.000(............ 13,806 (....... XXX
852312305 . | STAAR SURGICAL ORD ...t [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvini | v 300.000(............ 15,317 ... XXX o |
854231107 . | STANDEXINTLORD .........oioviiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 775.000(.......... 107,550 ....... XXX
854502101 . | STANLEY BLACK AND DECKER ORD .........c.ooviviviiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovovin | v, 415.000............ 34195 ....... XXX o |
85571B105 . | STARWOOD PROPERTY REIT ..ot [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 2,415.000|............ 46,719 ....... XXX
857477103 . | STATE STREETORD .......oooiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 2,190.000].......... 151,307 ....... XXX o |
858119100 . | STEEL DYNAMICS ORD .......iviiiiiiiiiieieeeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvivi | v, 725.000(............ 69,486 ....... XXX o |
858155203 . | STEELCASE CLAORD .........oiiviiiiiiiiie e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 9,550.000|............ 69,225|....... XXX
85859N102 .| STEMORD ...t [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevivin | v 185.000 | ............... 878|....... XXX o |
858927106 . | STELLAR BANCORP ORD ........oivviiiiiiiiiei e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 635.000............ 15690 ....... XXX
85914M107 .| STEPSTONE GROUP CLAORD ........oooviviiiiiiiiiiiii [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........cooovven | 4,180.000(............ 94,368 | ....... XXX o |
859241101 . | STERLING INFRASTRUCTURE ORD ..........coooviviiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v, 625.000(............ 33,634 ....... XXX
861025104 . | STOCK YARDS BANCORP ORD ...........oviviiiiiieiiii [ .. 05/23/2023 .. [NATIONAL FINL SVCS CORP, ..o | 95.000|............. 4,185(....... XXX oo |
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86150R107 .| STOKE THERAPEUTICS ORD .........ovviiiiiiieieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .....o.ovvvvei | v 520.000............. 5717 |....... XXX |
86272C103 .| STRATEGIC EDUCATION ORD ........ooiviiiiiiiieiiiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooevivi | v 930.000(............ 73,082 ....... XXX |
863667101 . [STRYKERORD .........cooiiiiiiiii i [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........coooiiiii | 110.000 | ............ 31,347 ... XXX
864159108 . [ STURMRUGER ORD ..........oooviiiiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 200.000(............ 10,602....... XXX |
86614U100 .| SUMMIT MATERIALS CLAORD .......oiiviiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovvee | 1,555.000(............ 57,626 ....... XXX |
86627R102 .| SUMMIT THERAPEUTICS ORD ..........ooovviiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,825.000(............. 47791....... XXX |
866683105 . | SUN COUNTRY AIRLINES HOLDINGS ORD ..........cocvivieiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovivi | v 765.000............ 16,353 |....... XXX |
867652406 . | SUNPOWER ORD .........0ooiiiiiiiiii e[ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvveii | v 750.000............. 7621(....... XXX
86800U104 .| SUPER MICRO COMPUTER ORD ..........oiieiiiiiieiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | v, 465.000(............ 98,498 | ....... XXX |
86881A100 . | SURGERY PARTNERS ORD ........coooviiiiiiiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o, 545.000(............ 24,288 ....... XXX |
87043Q108 .| SWEETGREEN CLAORD ..........oiiiiiiiiie e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 3,290.000|............ 37,690 ....... XXX |
871607107 . | SYNOPSYS ORD ... ..ouiiiiiiiiiiiec e [ .. 05/23/2023 .. |UBS SECURITIESLLC ..........coooiiiii ] e 40.000............ 15,882(....... XXX o |
87162W100 [ TD SYNNEX ORD ... .oootiiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvviei | v, 360.000(............ 32,703 ....... XXX |
87164F105 . | SYNDAX PHARMACEUTICALS ORD ........ooviviiiiiiiiiiiei [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovin | v, 230.000(............. 4878|....... XXX o |
87165B103 . | SYNCHRONY FINANCIALORD ........oooiviiiiiieii [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........cooovven | 2,765.000|............ 93,489 ....... XXX o |
871829107 . [SYSCO ORD .....oviiiiie e .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvi |, 500.000(............ 35402 ....... XXX |
87240R107 .| TFS FINANCIAL ORD .......ooviiiiiie e [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooooeii | v 37,840.000.......... 439,440 ....... XXX |
87265H109 .| TRIPOINTEHOMES ORD ........oooviiiiiiieiieee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 190.000 | ............. 6,146 |....... XXX |
872664104 . | TPICOMPOSITES ORD .......oovviiiiiiieiieeiceeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvin | v, 230.000(............. 229%|....... XXX |
(>} 87266M107 .| TPG RE FINANCE TRUSTORD ..........oooiiiiiiiiieiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvee | 1,460.000(............ 10,699 ....... XXX
g 874054109 . | TAKE TWO INTERACTIVE SOFTWARE ORD ........ooovviiieii s [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 1,645.000(.......... 238,122|....... XXX |
S 875372203 . | TANDEM DIABETES CAREORD ........cooviviiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooovii | 695.000(............ 18,143 |....... XXX |
- 87612G101 .| TARGARESOURCES ORD ........oovviiiiiieiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 135.000|............ 10,000{....... XXX
R 87615L107 . | TARGET HOSPITALITY ORD ..o [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovovii | e 95.000(............. 1,302 ....... XXX o |
87724P106 . | TAYLOR MORRISON HOME ORD ........oooiiiiiiiieie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 1,210.000(............ 57,766 | ....... XXX |
879360105 . [ TELEDYNE TECHORD .........cooviiiiiiiiiiieie [ .. 06/28/2023 .. |UBS SECURITIESLLC .........oooviiiiii ] e 95.000............ 38,039 ....... XXX
879369106 . | TELEFLEXORD ......civiii i [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 385.000(............ 90,409 ....... XXX o |
880257102 . | TENABLE HOLDINGS ORD .......ooiviiiiiiieiieee e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 1,125.000(............ 46,384 |....... XXX
88025U109 .| 10X GENOMICS CLAORD .........ooiiiiiiiiiiee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooviiiii | 215.000(............ 12,285(....... XXX o |
88033G407 .| TENET HEALTHCARE ORD .......oooviiiiiie e[ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 865.000............ 68,994 |....... XXX
880345103 . [ TENNANT ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovvei | v 60.000|............. 4650(....... XXX o |
880779103 . [TEREXCORP ... ...coiiiiiiiiiii e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v, 730.000(............ 35,020 ....... XXX |
880881107 . | TERNS PHARMACEUTICALS ORD ..........oooiiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,910.000(............ 16,571|....... XXX
88146M101 .| TERRENO REALTY REITORD .........cooiiiiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooveiii | 315.000............ 18,393 |....... XXX o |
88160R101 .| TESLAORD ...\t [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.ccocevnnees 50.000............ 12,790 ....... XXX
882508104 . | TEXAS INSTRUMENTS ORD .....oooviiiiiiiiiieieeece [ .. 06/28/2023 .. [MORGAN STANLEY CO ........cooovviiie [ 5,725.000].......... 999,216 |....... XXX |
882681109 . | TEXAS ROADHOUSE ORD .........ccovvviiiiiiiiiiiiiieiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,470.000].......... 273,807 ....... XXX
88322Q108 .| TG THERAPEUTICS ORD .........ooiviiiiiiieiii e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 3,950.000].......... 106,069 | ....... XXX
883394105 . [ TRADEDESK CLAORD .........oviviiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovoiiiii | 425.000(............ 33,354 ....... XXX |
88554D205 .| 3D SYSTEMS ORD .......oviiiiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 750.000(............. 7,388(....... XXX
88642R109 .| TIDEWATERORD .......cooiiiiiiiiie e[ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvvvi | v 550.000(............ 26,345|....... XXX o |
887389104 . [ TIMKEN ORD ........oooiiiiiiiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovvviiiii | 1,370.000(.......... 1224101 ....... XXX
888787108 . [TOASTCLAORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 970.000(............ 21,601)....... XXX
889478103 . [ TOLLBROTHERS ORD .......cooviiiiiiiiieiieeeeeeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovovii | e 85.000(............. 6,674|....... XXX o |
892356106 . | TRACTOR SUPPLY ORD .......oiviiiiiiiiiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 960.000.......... 209,801 1....... XXX
893641100 . | TRANSDIGM GROUP ORD ........oovviiiiiiiiieiei e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ..o | e 35.000............ 271413)....... XXX o |
89377M109 .| TRANSMEDICS GROUP ORD ..........ccoviiiiiiiiieie [ .. 06/28/2023 .. |Various ...............cooeiiiiiiii 505.000............ 38,065]....... XXX
894164102 . | TRAVEL LEISURE ORD .........oooiiiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovv | v 140.000|............. 5179|....... XXX o |
89417E109 . | TRAVELERS COMPANIES ORD .........cooviiiiiiiiiiiiieei [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v 900.000{.......... 162,930 ....... XXX o |
894557109 . | TREACE MEDICAL CONCEPTS ORD .......oiiviiieiiiieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 785.000............ 19,325(....... XXX
894650100 . [ TREDEGARORD .........oooviiiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ..o | e 65.000]............... 503(....... XXX o |
896239100 . [ TRIMBLE ORD .........oiiviiiiiieie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviii | e, 320.000(............ 16,712 ....... XXX
896288107 . | TRINET GROUP ORD .........cooviiiiiiiiiiiiiieieiieee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooeiiiii ] e 30.000(............. 2841|....... XXX o |
896522109 . | TRINITY INDUSTRIES ORD .......covvviiiiiiiiiieiei e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvein | v 600.000(............ 14,442 ... XXX
898202106 . [ TRUPANION ORD ...........oiiiiiiiiiiie .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ... |, 240.000............. 4935(....... XXX oo |
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90089L108 . | TUSIMPLE HOLDINGS CLAORD ........iivviiiiiieiie [ .. 06/28/2023 .. |Various ..............ccooeiieiiiii 2,315.000|............. 529 |....... XXX |
90138F102 . [ TWILIOCLAORD ......ooviiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooiiii | 195.000............ 12,475(....... XXX |
90138Q108 .| 23ANDME HOLDING CLAORD ........ooviiiiiiiiieie e [ .. 06/28/2023 .. |Various ...............cooeeiiiiiiii 795.000(............. 1,390 ....... XXX
90187B804 . | TWO HARBORS INVESTMENT ORD ........ooooiiieiiiiiiiiie [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiiii | 1,285.000(............ 17,599 (... XXX |
902494103 . [ TYSON FOODS CLAORD .......ooviiiiiiiiiiiiieieicee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooovivi | v 850.000(............ 43231]....... XXX |
902653104 . [UDRREITORD ........ooiiiiiiiiiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviiiii | 1,460.000(............ 61211]....... XXX |
902673102 . | UFP TECHNOLOGIES ORD .........oiivviiiiiieiieceeeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvivi | v 135.000............ 26,239 ....... XXX |
902681105 . [UGIORD ..ot L .. 05/23/2023 .. |UBS SECURITIESLLC ...........ooovvviiii | 1,120.000(............ 31,825|....... XXX
90278Q108 .| UFP INDUSTRIES ORD ........oiviiiiiiiiiece e [ .. 05/23/2023 .. [NATIONAL FINL SVCS CORP, ........oovvvii | v 25.000|............. 2,047 (....... XXX |
902973304 . [USBANCORP ORD ... [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooooviii | vvnnnes 14,085.000.......... 446,833 ....... XXX |
90353T100 . | UBER TECHNOLOGIES ORD .........ovvviiiiiiiieiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,850.000].......... 110,190 ....... XXX |
90364P105 . [UIPATHCLAORD ..ot [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......cooevivi | v 630.000(............ 10,578 |....... XXX o |
90385V107 . | ULTRA CLEAN HOLDINGS ORD ........oiviiiieiiieiieiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC .........ocoovviiiii ] i 30.000(............. 1,135 ....... XXX |
907818108 . [UNION PACIFIC ORD .........cooviiiiiiiiieiieeeeee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ccoovev | 1,435.000(.......... 282,009 ....... XXX o |
910047109 . | UNITED AIRLINES HOLDINGS ORD ........oooviiiiiiiiiiiieieie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvvi | v, 965.000............ 543421 ....... XXX o |
911312106 . | UNITED PARCEL SERVICECLBORD ..........ooovvviiiiiieiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 7,235.000]........ 1,267,288 |....... XXX |
911363109 . [UNITED RENTALORD .....ooooiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 430.000(.......... 185,244 |....... XXX |
912008109 . [USFOODS ORD .......oviiiiiiiiiieiie e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiii 1,495.000(............ 62,711]....... XXX |
912909108 . [USSTEELORD ..ot [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovvee | 1,065.000(............ 26,024....... XXX |
(>} 91324P102 . |UNITEDHEALTHGRP ORD .........oooviiiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,540.000(.......... 738,487 1....... XXX
g 91325V108 . [UNITIGROUP ORD ..........ciiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v 870.000(............. 3,982(....... XXX |
S 91332U101 . |UNITY SOFTWARE ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivi | v 300.000(............ 13,205(....... XXX |
- 91359V107 . | UNIVERSAL INSURANCE HOLDINGS ORD ........oovviiieiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oovvvii | v 60.000|............... 907 (....... XXX
© 913903100 . | UNIVERSAL HEALTH SERVICES CLBORD ........cooiiviiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooevvvi | v 120.000............ 18,689 (....... XXX o |
91529Y106 . [UNUM ORD ........oiiviiiiii i [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviii | 4,095.000(.......... 191,607 ....... XXX |
91680M107 .| UPSTART HOLDINGS ORD ..o [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 2,235.000|............ 76,785|....... XXX
91688F104 . [UPWORK ORD ........ooiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 240.000(............. 2223|....... XXX o |
91704F104 . | URBAN EDGE PROPERTIESORD ..........coovviiiiiiiiii [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvii | v, 225000 (............. 3,367 |....... XXX
918090101 . [UTZBRANDS CLAORD .........ooiviiiiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvi | v, 230.000(............. 3,753 |....... XXX o |
91823B109 . [ UWM HOLDINGS CLAORD ......coviiieiieie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii| v 26,010.000.......... 127,982 ....... XXX
922417100 . | VEECO INSTRUMENTS ORD ........oviiiiiiiiiieieiieee [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiii | e, 315.000............. 7867 |....... XXX o |
92243G108 .| VAXCYTEORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvei | e 50.000|............. 2482(....... XXX |
92259N104 .| VELO3D ORD ........ooiiiiiiiiiei e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 1,660.000(............. 3,339 (... XXX
92276F100 . [VENTASREITORD .........oooiiiiiiiiiiiie e [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 1,755.000 | ............ 81,459 ....... XXX o |
92332V107 . | VENTYXBIOSCIENCES ORD .........ccovvviiiiiiiiiiii [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 1,130.000(............ 37,1481 ....... XXX
92337F107 . |[VERACYTE ORD ......ccoviiiiiiiiiiiiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........oooviiii | e, 485.000............ 12,460 ....... XXX |
92343V104 . | VERIZON COMMUNICATIONS ORD .......ovviiiiiieiiiieiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvei |, 645.000(............ 23377 ....... XXX
923464108 . [VERICEL ORD .......iiviiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovviiii | 420.000(............ 15,316 ....... XXX
92347M100 .| VERITONE ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvii | v, 415.000(............. 1,701 ... XXX |
92537N108 .| VERTIVHOLDINGS CLAORD .........ooiiiiiiiiiiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 2,140.000|............ 49,9071 ....... XXX
92539P101 . | VERVE THERAPEUTICS ORD ........oovviiiiiiiiieiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 485.000(............. 8,936|....... XXX o |
926864106 . | VIKING THERAPEUTICS ORD .........oovvviiieiiiiieiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........oooovve | 3,635.000|............ 56,284 | ....... XXX
92719V100 . [VIMEO ORD ..ot [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,155.000 | ............. 4766 (....... XXX
92764N102 .| VIR BIOTECHNOLOGY ORD ........oooviiiiiiieiiiieeee [ .. 06/28/2023 .. |UBS SECURITIESLLC .........ocooviiiii ] e 65.000)............. 1,608]....... XXX o |
92766K106 . | VIRGIN GALACTIC HOLDINGS CLAORD ........ooovviiiiiiii [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coovvviii | e, 790.000(............. 3694 |....... XXX
92826C839 .| VISACLAORD ...t [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviii |, 790.000(.......... 179,386 | ....... XXX o |
92839U206 .| VISTEON ORD .......oiiiiiiiiieie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 215.000(............ 30,645|....... XXX
92846Q107 .| THE VITA COCO COMPANY ORD .........oovviiiiiiiiiiiiiiiei [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvin | v 145.000|............. 3,937 (... XXX o |
92847W103 |VITALFARMS ORD ........oiiiiiiiiiiiiieie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........coooiviii e 25.000(............... 294 (....... XXX o |
92852X103 . | VITESSE ENERGY ORD .......covviiiiiiiiiieceee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 3,425.000|............ 78,320 ....... XXX
929160109 . | VULCAN MATERIALS ORD .........ooiviiiiiiiiiee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvi | v 250.000(............ 55,235|....... XXX o |
92921W300 [VUZIXORD .....ouiiiiieii e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | 265.000............. 1,350 ....... XXX
929236107 . [WD-40 ORD ...t .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | e 45.000|............. 8,320(....... XXX o |
929328102 . [WSFS FINANCIAL ORD .......ooviiiiiii e [ .. 06/28/2023 .. |Various ...............ccoeeiiiiiiiii 120.000|............. 4208(....... XXX
929740108 . [WABTEC ORD ...........iiiiiiiiiiiiiiiiee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o 30.000|............. 3179(....... XXX oo |
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931142103 . [WALMART ORD ...ttt [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 1,550.000(.......... 240,755 ....... XXX |
934423104 . | WARNER BROS. DISCOVERY SRSAORD ........oovivviiiiiiiiiii [ .. 06/28/2023 .. |MORGAN STANLEY CO ..........oooooviiii| v 11,800.000.......... 146,267 | ....... XXX |
93627C101 .| WARRIORMET COAL .......ooviiiiiiieie e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | e 55.000(............. 2,092....... XXX
94106L109 . | WASTE MANAGEMENT ORD .........oioviiiiiie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,115.000.......... 181,503 ....... XXX |
942622200 . [WATSCO ORD ......oviiiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 560.000.......... 210,876 ....... XXX |
942749102 . | WATTS INDUSTRIES CLAORD .......ovviiiiiiiiieiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 210.000............ 34334 ... XXX |
947890109 . | WEBSTER FINANCIAL ORD ..o [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvvin | v, 390.000(............ 14,609 (....... XXX |
949746101 . |[WELLS FARGO ORD ........iiviiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | 6,655.000.......... 269,757 |....... XXX
95040Q104 .| WELLTOWER ORD ........coovviiiiiiii e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 2,565.000.......... 202,500 ....... XXX |
95058W100 [WENDYS ORD ... ..oviiiiiiiiiiie e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovini | evnnnns 16,240.000.......... 363,175(....... XXX |
950755108 . | WERNER ENTERPRISES ORD ........covvviiiiiiiieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvveii | 220.000(............. 9,718|....... XXX |
95082P105 . [WESCO INTLORD ..o [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvivin | v 200.000............ 32,004 ....... XXX o |
955306105 . | WEST PHARM SVC ORD .......ooviiiiiiieiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei | v, 490.000(.......... 180,814 ....... XXX |
958102105 . |[WESTERN DIGITALORD ........ooiviiiiiiiiiee e [ .. 06/28/2023 .. | NATIONAL FINL SVCS CORP, ........ccoovev | 2,305.000|............ 87,1141 ....... XXX o |
959802109 . [WESTERN UNION ORD .........oiiiiiiiiiiieiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovii|vvnnnes 51,555.000(.......... 624,486 |....... XXX o |
962166104 . | WEYERHAEUSER REIT ..o [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|........ 1,400.000(............ 46,292 ....... XXX |
969457100 . [WILLIAMS ORD ... [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........occovvi|vvnnnes 27,190.000|.......... 799,525 ....... XXX |
974155103 . [WINGSTOP ORD .........iiiiiiiiiiiiii e [ .. 05/23/2023 .. | CITIGROUP GLOBAL MARKETSINC. .........|.......... 600.000.......... 122,262 ....... XXX |
97717P104 . | WISDOMTREE ORD .......covviiiiiiiiieeeee e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 5,440.000|............ 37,2401 ....... XXX |
(>} 977852102 . |[WOLFSPEED ORD .........oiiiiiiiii e[ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | v 60.000|............. 3,260 ....... XXX
g 98138H101 .| WORKDAY CLAORD .........iiviiiiiiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvii | v, 700.000(.......... 156,311 ....... XXX |
S 981811102 . | WORTHINGTON INDS ORD .......ooiiiiiiiieieee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovven | 1,640.000(............ 95,8491 ....... XXX |
() 98262P101 . | WW INTERNATIONAL ORD ........oiiviiiiiiiie e [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiii 575.000............. 3797 ... XXX
i 98311A105 . | WYNDHAM HOTELS RESORTS ORD .......ovvviieiieieiiee [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........coooven | 1,670.000(.......... 115,252 ....... XXX o |
983134107 . [WYNNRESORTS ORD ........ooiviiiiiiiiiiiieieie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 475.000............ 48978 ....... XXX |
983793100 . [ XPO ORD ........otiiiiiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvvii | v, 465.000(............ 27,366 ....... XXX
98389B100 . [ XCELENERGY ORD ..o [ .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........oooovii | v 11,790.000.......... 777,345 ... XXX o |
98401F105 . [ XENCOR ORD ..ot [ .. 06/28/2023 .. |UBS SECURITIESLLC .........ooooviiiii ] e 65.000|............. 1,632 ....... XXX
98419M100 .| XYLEM ORD ... [ .. 05/24/2023 .. |Various ...............ccociiiiiii 2,727.000].......... 261,180 ....... XXX o |
98422X101 . | XPONENTIAL FITNESS CLAORD .........oooviiiiiiiie [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ..o | i 795.000............ 13,672(....... XXX
98585N106 .| YEXT ORD .....ovviiiiiii e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooveiii | 645.000............. 7,015(....... XXX o |
98585X104 . | YETIHOLDINGS ORD .....ooviiiiiiieieie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 125.000|............. 47511....... XXX |
988498101 . [YUMBRANDS ORD .........ooiiiiiiiiiiiiiee e [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooooovve | 3,005.000].......... 395,016 (....... XXX
989207105 . | ZEBRA TECHNOLOGIES CLAORD ......covvviiiiiiiieeee [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......coovvivi | v 265.000(............ 75,0831 ....... XXX o |
98954M200 .| ZILLOW GROUP CLC ORD .......iviiiiiiieiieieie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovviiii | 1,490.000(............ 78,032 ....... XXX
98956A105 . | ZETA GLOBAL HOLDINGS CLAORD ........oovvviiiieiiiiieieie [ .. 06/28/2023 .. |Various ............cocoveviiiiii 3,545.000|............ 30,404 | ....... XXX |
98956P102 . | ZIMMER BIOMET HOLDINGS ORD ........oovviiieiieiieieiees [ .. 06/28/2023 .. |Various ...............coocoiiiiii 1,195.000.......... 164,542 ....... XXX
98978V103 . | ZOETISCLAORD ....ooiiiiii e L .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,760.000(.......... 207478 |....... XXX
98980B103 . | ZIPRECRUITER CLAORD .........cooviiiiiiiiiiiiei [ .. 06/28/2023 .. | CITIGROUP GLOBAL MARKETS INC. .........|.......... 275.000(............. 4769(....... XXX |
98980F104 . | ZOOMINFO TECHNOLOGIES ORD .........oivviiieiiiiiieieie [ .. 06/28/2023 .. |UBS SECURITIESLLC ..........cooovvviii | 1,280.000(............ 32,724 | ....... XXX
98980L101 . | ZOOM VIDEO COMMUNICATIONS CLAORD ..o [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,030.000(............ 70,6141 ....... XXX o |
98985Y108 . | ZYMEWORKS ORD ..........ooviiiiiiiiieiie e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooovvviiiii | 2,000.000............ 17,051(....... XXX
GO01767105 .| ALKERMES ORD ...ttt ... C...[.. 06/28/2023 .. INATIONAL FINLSVCSCORP, ...............o.|oeeenn. 1,640.000............ 53,5381 ....... XXX
GO37AX101 [ AMBARELLAORD ......viiiiiiie e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......cooovvvi | v 295.000(............ 239471 ....... XXX o |
GO403H108 [AON CLAORD ...\ttt ... C...[..06/28/2023 .. IMORGAN STANLEY CO .........coovvviiinii [, 1,815.000.......... 603,688 ....... XXX
G0585R106 | ASSURED GUARANTY ORD ....ooviiiiiiiiie e ... C...[.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, .........cocvvei|vevinnnnn. 320.000(............ 17,439(....... XXX o |
G1110E107 |BIOHAVEN ORD ..o [ .. 06/28/2023 .. |Various ..............ccooeiiiiiiiii 835.000............ 17,949 (... XXX
G1151C101 [ACCENTURE CLAORD ...ttt ... C...[.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, .........ooovvei|vevnnnnnn. 870.000.......... 262,074 |....... XXX o |
G1466R173 |[BORRDRILLING ORD ...ttt oo D[l 06/28/2023 L. [VArOUS L. 3,215.000|............ 22,967 ....... XXX o |
G2143T103 .| CIMPRESS ORD ...t oo C [ 06/28/2023 L. [VAMOUS ... e 565.000............ 33175 ....... XXX
(525457105 .| CREDO TECHNOLOGY GROUP HOLDINGORD .........cccvviviiei, ... C...[..06/28/2023 .. [UBS SECURITIESLLC .............oooiviiiiii| oo 415.000(............. 7298|....... XXX o |
G29183103 .| EATON ORD ..o ... C...[.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, ..........ccooei|vevvnn. 925.000(.......... 180,0211....... XXX
G3198U102 [ESSENT GROUP ORD .....oovviiiiiiii e ... C...[.. 05/23/2023 .. [NATIONAL FINL SVCS CORP, ..........cccoei|vernnannn. 45.000|............. 2,004 ....... XXX o |
G3223R108 |EVERESTRE GROUP ORD .........iiviiiiiiieiii e ... C...[.. 05/23/2023 .. [NATIONAL FINL SVCSCORP, ..........ccoooi|vevin. 390.000(.......... 145,967 ....... XXX
G3323L100 .| FABRINET ORD ..o ... C...|.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, ................. | oo, 365.000............ 45845|....... XXX oo |
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G3421J106 . | FERGUSON PLC .....ooii e ... D...[..06/28/2023 .. [UBSSECURITIESLLC ..........coooviiiii |, 2,080.000].......... 319,749 (... XXX |
(36738105 .| FRESH DEL MONTE PRODUCE ORD ...........oovviiioiiiiiieiiee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ccovven | 3,115.000|............ 78,3871 ....... XXX |
639387108 .| GLOBALFOUNDRIES ORD .........civiiiiieiiiiieiee e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ovvvvei |, 160.000|............ 10,065 ....... XXX
639637205 .| GOLDEN OCEAN GROUP ORD ........oiviiiiiiiiiie e ... C...|.. 03282023 .. [NATIONAL FINL SVCS CORP, ............cooi| e 19,075.000.......... 176,524 | ....... XXX |
(539637205 .| GOLDEN OCEAN GROUP ORD .........coviiiieiiiiii e ... B...[.. 03/28/2023 .. INATIONAL FINLSVCSCORP, .................|..... (19,075.000) | .......... (17,044)....... XXX |
G4474Y214 | JANUS HENDERSON GROUP ORD ... ... C...|..06/28/2023 .. [NATIONAL FINL SVCS CORP, .............cooi | e 14,130.000|.......... 384,200 ....... XXX |
G4740B105 |ICHORHOLDINGS ORD ... ..vviveiiiii e [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ooovvii | e 15.000(........ooonees 5562(....... XXX |
G4863A108 |INTERNATIONAL GAME TECHNOLOGY ORD .......oooviviiiieii ... C...[.. 05/23/2023 .. INATIONAL FINLSVCSCORP, ...............o.|.oeeenn. 5,575.000].......... 139,169 ....... XXX
48833118 .| WEATHERFORD INTERNATIONAL ORD ... [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......ooovvve | 1,200.000............ 76,9411 ....... XXX |
G491BT108 [INVESCO ORD .....ovviiiiiieiei e [ .. 06/28/2023 .. |UBS SECURITIESLLC ...........ooooviiiii | 9,850.000].......... 162,382 ....... XXX |
651502105 .| JOHNSON CONTROLS INTERNATIONALORD .........oooviiiii, ... C...[.. 05/23/2023 .. INATIONAL FINL SVCSCORP, ..............coo|oeennn. 2,230.000].......... 138,200 ....... XXX |
G5960L103 .| MEDTRONIC ORD ...ttt ... C...[.. 05232023 .. [UBSSECURITIESLLC .........oooovviiiii |, 3,435.000].......... 306,060 ....... XXX o |
GBO95LT09 [ APTIVIORD ...t ... C...[..06/28/2023 .. [UBSSECURITIESLLC ............cooovviiiii| oo 425.000............ 42,898 ....... XXX |
G6331P104 | ALPHA AND OMEGA SEMICONDUCTORORD .........oovvviiiiiiine [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, ........ocoovvii | v 25.000(............... 79(....... XXX o |
665163100 .| JOBY AVIATION CLAORD ..o [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 4,135.000(............ 29,775 ....... XXX o |
665431127 .| NOBLE CORPORATION ORD .........ooiviiiiiiiiiiei [ .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oooovve | 1,740.000 | ............ 65,473|....... XXX |
G6683N103 | NUHOLDINGS CLAORD ...\ .. C .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........coovven | 9,445.000|............ 73,957 ....... XXX |
G6700G107 [NVENT ELECTRIC ORD .....oviiiiiiii e ... C...[..06/28/2023 .. [UBSSECURITIESLLC .........oooovviiiii |, 1,505.000(............ 76,334 ....... XXX |
G72800108 .| PROTHENA ORD .........iitiiiiiiiei e ... C...[.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, ..........ccooei|vevnnnnnn. 220.000(............ 15,382....... XXX |
(>} G76279101 .| ROIVANT SCIENCES ORD ..ot ... C...[..06/28/2023 .. INATIONAL FINLSVCSCORP, ...............o.|oeeenn. 1,080.000(............ 10,827 ....... XXX
g G7S00T104 [PENTAIRORD ......iiiiit i ... C...[..06/28/2023 .. [UBSSECURITIESLLC .........oooovviiiii |, 2,725.000.......... 169,319 ....... XXX |
S G7853R104 | PROKIDNEY CLAORD ......ooviiiiiiiiieeeee [ .. 06/28/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,085.000(............ 10,779 (... XXX |
() 685158106 .| STONECO CLA ORD .....iiiiiitiiii e ... C...[..06/28/2023 .. [UBSSECURITIESLLC .........ocoovviiiii |, 2,200.000............ 28,216 ....... XXX
- G87110105 .| TECHNIPFMC ORD ..ot .. C .. 06/28/2023 .. |NATIONAL FINL SVCS CORP, .......oovvvvin | v 315.000............. 5014|....... XXX o |
G8766E109 | TEXTAINER GROUP HOLDING ORD ........ooviiiiicieiie .. C .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, .......ooovovve | 1,690.000(............ 62,320 ....... XXX |
G8807B106 | THERAVANCE BIOPHARMA ORD .........cooviiiiiiie e .. C .. 06/28/2023 .. |Various ..............ccooeiiiiiii 1,080.000............ 11,554 |....... XXX
G8994E103 | TRANE TECHNOLOGIESORD ........ooviiiiiiiiiiie e .. C .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........ooevivin | v 515.000............ 86,532 ....... XXX o |
G9078F107 .| TRITON INTERNATIONAL ORD ..ot ... C...[.. 05/23/2023 .. [NATIONAL FINL SVCSCORP, ..........ccooii|vevin. 430.000............ 35,7471 ....... XXX
G9460G101 [ VALARIS ORD ...\t ... C...[.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, ..........ocovei|vevinnnnn. 235.000(............ 13,324 |....... XXX o |
598239109 .| XP CLAORD ...t ... C...[..06/28/2023 .. [UBSSECURITIESLLC .........ocooovviiiini |, 1,435.000(............ 32,898 ....... XXX
H1467J104 .| CHUBB ORD .........ccoiiiiiiiii i .. C .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovin | v, 965.000.......... 191,0181....... XXX o |
H2906T109 .| GARMIN ORD ... ..ottt .. C .. 05/23/2023 .. |NATIONAL FINLSVCS CORP, ........ooovven | 1,380.000(.......... 143,593 ....... XXX |
186817102 . | SPOTIFY TECHNOLOGY ORD ... .. C .. 06/28/2023 .. [MORGAN STANLEY CO .........ooooviiii |, 105.000|............ 16,863 |....... XXX
N14506104 .| ELASTIC ORD ..ottt .. C .. 06/28/2023 .. |UBS SECURITIESLLC ..o e, 290.000(............ 18,947 |....... XXX o |
N20944109 .| CNH INDUSTRIAL ORD .......oooiiii e ... C...[..06/28/2023 .. INATIONAL FINLSVCSCORP, ...............o.|oeeenn. 3,490.000|............ 491781 ....... XXX
N3144W105 | EXPRO GROUP HOLDINGS ORD ..........ooivoiiieiiiiieiieeee [ .. 06/28/2023 .. | JP MORGAN SECURITIESLLC ..........ocoo | vvvnnnn. 370.000(............. 6,195(....... XXX |
N53745100 .| LYONDELLBASELL INDUSTRIESCLAORD ..........coiiiiiiiiiiei ... C...[.. 05/23/2023 .. INATIONAL FINLSVCSCORP, .................|.oeeenn. 8,855.000.......... 805,950 ....... XXX
P73684113 .| ONESPAWORLD HOLDINGS ORD ..........cooviiiiiiiiiiiiiii ... C...[.. 06/28/2023 .. [NATIONAL FINL SVCS CORP, ..........ccoooi|vevnnn. 430.000(............. 4870(....... XXX
Y41053102 . [ INTERNATIONAL SEAWAYS ORD .......ooiviiiiiiiieie [ .. 05/23/2023 .. |NATIONAL FINL SVCS CORP, ........oooovii | evnnnns 13,880.000.......... 530,314 |....... XXX |
Y7388L103 . [ SAFE BULKERS ORD ........oiviiiii e ... C...[.. 05232023 .. IMORGAN STANLEY CO .........coovvviiinai [, 2,975.000|............ 11,024 |....... XXX
Y7542C130 .| SCORPIO TANKERS ORD .....\iiiiiiiiieii i ... C...|.. 05232023 .. IMORGAN STANLEYCO .......ccoovvvieiiii [, 865.000............ 41469]....... XXX oo i
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded .......................... XXX ..o 121,160,837 ....... XXX XXX ...
5989999997 Subtotal - ComMON StOCKS - PAIt 3 ... . .. i XXX | 121,160,837 |....... XXX oo XXX ...
5989999998 Summary Item from Part 5 for Common Stocks (N/A t0 QUATETlY) ... [ XXX .o | XXX .o XXX o] XXX .o XXX ...
5989999999 SUbtOtal - COMMON SHOCKS . ... ...ttt ettt et | XXX | 121,160,837 |....... XXX o i | XXX ..
5999999999 Subtotal - Preferred and Common StOCKS ... ... .. i XXX ..o ... 121,160,837 |....... XXX oo XXX ...
6009999999 Total - Bonds, Preferred and Common StOCKS ........ ... i XXX ..o ... 161,140,778 ....... XXX oo 362,010........ XXX ...
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Bonds - All Other Governments
MB8489SAF4 | QATAR, STATE OF (GOVERNMENT)| D | 04/23/2023 | Maturity @ 100.00 .......... Lo XXX o] ... 2,130,000 . 2,130,000 |...... 2,167,275|...... 2132879 ... ... (2879) ... (2879) [ ........... |...... 2,130,000 | ... 41,269 | 04/23/2023 | .. 1.DFE ..
0309999999 Subtotal - Bonds - All Other GOVEMMENLS . .. . ...\ et aeeeeiaeeeiann.. Lo XXX ... |.... 2,130,000 ...... 2,130,000 |...... 2,167,275 ...... 2132879 ... (2879 [ ..o | (2879 ... [l 2,130,000 | ... e 41,269 .. XXX . [... XXX...
Bonds - U.S. States, Territories and Possessions
041042ZP0 .| ARKANSAS ST ............oue. ... | 05/18/2023 | Stifel Nicolaus & Co. ........ cod XXX 41342 ... 440,000 | ....... 467,649 ....... 452,864 | ..o [ (826) | evveiei e (826) | evvvees et 452,039 ..o [ (10697) | ....... (10697) | ........ 8,213 | 06/01/2028 |.. 1.CFE ..
70914PUY6 . | PENNSYLVANIA US BANCORP INVESTMENTS
(COMMONWEALTHOF) ......... ... |05112/2023 [ INC. ..................... XXX 440,048 | ....... 440,000 | ....... 465600 | ....... 451425 ... | (659) [ ............. . (659) [ ........... |....... 450,766 | ............. |...... (10,718) | ....... (10,718) | ....... 10,267 | 10/15/2028 |.. 1.DFE ..
0509999999 Subtotal - Bonds - U.S. States, Territories and Possessions ....................ooovvn. o XXX 881,390 | ....... 880,000 |....... 933,250 | ....... 904,290 | ... e (1,485) [ ..o [ (1,485) [ ..o | oeens 902,805 | .. e (21,415) [ ....... (21,415) [ ....... 18480 .. XXX . [... XXX ...
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
181059TG1 . | CLARK CNTY NEV SCHDIST ..... ... |06/16/2023 | PERSHINGLLC ........... s XXX | 1,012,030 1,000,000 | ...... 1,055,110 [ ...... 1,018,055 | ..o | @73 [ | @737 [ | 1,015,318 06/15/2030 |.. 1.EFE ..
199492JU4 .| COLUMBUSOHIO .............. ... |05/10/2023 | PERSHING LLC ... coe XXX 351,313 | . . 350,000 [ ....... 370,276 | . . 359,028 | ... e . N . 358,448 | ... 02/15/2028 | .. 1.AFE ..
246199LH4 .| DELAWARE OHIO CITY SCHDIST .| ... [05/15/2023 | Stifel Nicolaus & Co. ........ s XXX |l 10,000 | .. 10,000 [........ 10,394 | . .. 10,139 | ... L. 10132] ... 12/01/2028 | .. 1.DFE ..
248866WN1 .| DENTONTEX .................. ... |05/12/2023 | MORGAN STANLEY CO .... | ... XXX ... [...... 250,833 | ....... 250,000 256,837 [ ....... 252,224 251,975 02/15/2026 | .. 1BFE ..
259363SNO0 . | DOUGLAS CNTY NEB SCH DIST
NOOBB ..........c..vvvvennn ... | 05/12/2023 | PERSHING LLC XXX 254168 | ....... 250,000 265391 ....... 257,940 257,491 12/01/2028 | .. 1.DFE ..
278173EV7 . | EATON OHIO CITY SCHDIST .....|... [05/08/2023 | MARKETAXESS XXX 750,735 | . . 750,000 | ....... 750,000 | . . 750,000 | ... 750,000 | .... 12/01/2025 | .. 1.CFE ..
338423PK6 . | FLAGSTAFFARIZ ............... ... | 05/22/2023 | PERSHING LLC XXX 201,352 | ....... 200,000 210494 | ....... 205,014 204,691 07/01/2028 |.. 1.CFE ..
345766NB1 . | FOREST HILLS OHIO LOC SCH
0 DIST ... ... | 05/12/2023 | Stifel Nicolaus & Co. ........ XXX 253320 ....... 250,000 |....... 266,650 | ....... 258,680 258,268 12/01/2029 | .. 1.CFE ..
m 372640GLO . | GEORGETOWN CNTY S C SCH FIRST TENNESSEE BANK
o DIST v ... |05/08/2023| BONDDIVI ............... s XXX | 1,085,551 [ ... 1,050,000 | ...... 1,128,196 | ...... 1,087,878 | ..o | @783) [ | (V2% ) T IR 1,085,096 [ ... [ 455 .. 455 03/01/2025 |.. 1.CFE ..
(3] 382604M29 . | GOOSE CREEK TEX CONS INDPT DEUTSCHE BANK
SCHDIST ..\ ... |05/22/2023 | SECURITIES, INC. ......... cod XXX 252,370 | ....... 250,000 | ....... 264549 | ....... 254,746 | ..o | (851) | e e (851) | e s 253895 | ..o | (1,525) | ........ (1,525) | ........ 7,722 02/15/2030 |.. 1.AFE ..
386138UR0 . | GRAND PRAIRIE TEX ... | 05/22/2023 | DEUTSCHE BANK

SECURITIES, INC. ......... cod XXX 418,565 |....... 415,000 | ....... 440,110 ....... 423183 | .o [ (1467) [ oo | e (1467) [ .o o A0718 | o [ (X1 (3151 [....... 12,819 | 02/15/2029 | .. 1.BFE ..
447711JK9 ..| HURON SD SCHDISTNO 02-2 ... | ... [05/10/2023 | Various .................. cod XXX 374553 | ....... 375,000 | ....... 389,940 [ ....... 379,205 | ..o | (799) | coveie [ (799) | oo et 378406 | ..o | (3,854) [ ........ (3,854) [ ........ 6,022 | 12/15/2024 |.. 1.EFE ..
46723MANO . | JACKSON COLLEGEMICH ....... ... | 05/12/2023 | RAYMOND JAMES &

ASSOCIATES ............. XXX 276,070 | ....... 275,000 | ....... 289,604 |....... 281250 ... |l (497) [ . [ (497) .o | 280,753 | ...l (4,683)[........ (4,683)[........ 5928 | 05/01/2027 |.. 1.CFE ..
481305DR8 . | JUDSON TEX INDPT SCHDIST ... | ... [05/22/2023 | PERSHINGLLC ........... Lo XXX 285,000 |....... 302,683 |....... 293503 ... (BOB) | Lo (BOB) | 292898 . (6,282) ] (6,282) [ L 9,247 | 02/01/2028 |.. 1.DFE ..
494656L41 .. | KING & SNOHOMISH CNTYS WASH

SCHDISTNO .................. ... |05/08/2023 | PERSHINGLLC ........... Lo XXX 250,000 264,761 256105 ... | BT | e BIT) | 285589 | (386) | (3,86 [ 4,389 | 12/01/2026 | .. 1BFE ..
52850CLJ2 . .| LEWISTON ME .. 05/08/2023 | WELLS FARGO SECURITIES | ... XXX ... . 440,000 | ....... 450,165 . . 440,971 | ... . .. 7,993 | 04/01/2024 |.. 1.DFE ..
586145F58 .. | MEMPHIS TENN . .| ... |04/01/2023 | Maturity @ 100.00 .......... Lo XXX . 750,000 | ....... 750,000 | . . 750,000 | ... . . 10,118 | 04/01/2023 |.. 1.CFE ..
676006QP7 . | ODESSATEX .................. ... |05/12/2023 | MORGAN STANLEY CO .... | ... XXX ... 370,000 389,665 375,287 | oo | BT [ e BT e e 374416 | (3,225) [ (3225) 10,442 | 03/01/2025 | .. 1.EFE ..
704083CHS5 . | PAWNEE CNTY KANS UNI SCH

DISTNO495FOR ............... ... | 05/10/2023 | NATIONAL FINL SVCS CORP,| ... XXX ... [...... 320,298 320,000 333,882 321,987 321,044 10/01/2027 | .. 1.CFE ..
718814X76 ..| PHOENIXARIZ .. .. .. |... |05/18/2023 | PERSHINGLLC ........... coo XXX | 225497 . . 225000 [....... 238,867 | . . 229816 | ... . 228807 ... 07/01/2026 |... 1.C ...
718814Y34 .| PHOENIXARIZ ................. ... |05/15/2023 | PERSHINGLLC ........... c XXX 25,045 25,000 26,541 25,613 25,551 07/01/2026 | .. 1BFE ..
725277JMO . | PITTSBURGH PASCHDIST ...... ... | 05/12/2023 | US BANCORP INVESTMENTS|

INC. ...l XXX 250,018 |....... 250,000 |....... 265671 ....... 256,210 255,621 09/01/2026 | .. 1.FFE ..
774829HVO . | ROCKY RIVER OHIO CITY SCHDIST ... | 05/12/2023 | RAYMOND JAMES &

ASSOCIATES ............. XXX 496,351 |....... 495,000 522171 ....... 499,600 [........ooon |oiiinn (1,836) [ ..o [ [ X1 [ P 497,764 12/01/2028 | .. 1.CFE ..
806075YF8 ..| SCARBOROUGHME ............ ... |05/12/2023 | PERSHING LLC ... e XXX 200,488 | . 200,000 | ....... 210,423 | . . 201,628 (... e .. [ . U 200,910 .... 11/01/2028 | .. 1.DFE ..
809554VM7 . | SCOTTCNTYMINN ............. ... | 05/22/2023 | Stifel Nicolaus & Co. ........ XXX 215,000 215,000 228,633 297300 ..o OT) e OT) 216,327 12/01/2027 | .. 1.AFE ..
815662JE2 .. | SEDGWICK CNTY KANS UNI SCH DEUTSCHE BANK

DISTNO262 ... ... |05/22/2023 | SECURITIES, INC. ......... cod XXX 251,335 250,000 262,269 253,362 | ..o | e (T [ T 252,592 09/01/2029 |.. 1EFE ..
818274WW8 | SEVIERVILLE TENN .. .| ... |05/12/2023| MORGAN STANLEY CO .... | ... XXX ... [...... 325978 |....... 325000 |....... 339,106 | ....... 331,218 | ......coooos |oeeee (B19) oo [ BI9) [ 330,899 | .... 06/01/2029 |.. 1.DFE ..
864813A26 ..| SUFFOLKVA .........o.ovvenn. ... | 05/18/2023 | DAVENPORT & CO OF

VIRGINIAINC ............. cod XXX 466,023 |....... 465,000 | ....... 489,566 | ....... A8 | (1315) [ e | e (1315) [ oo o 470,496 12/01/2024 | .. 1.AFE ..
901561GH7 . | TWIN FALLS CNTY IDAHO SCH FIRST TENNESSEE BANK

DISTNOATT ..\ ... |05/08/2023| BONDDIVI ............... cod XXX 252425 |....... 250,000 | ....... 263,732 ....... 253818 ..o | (T72) | e [ (T72) | e s 253,046 09/15/2028 | .. 1BFE ..
952718XF6 ..| WESTFARGOND .............. ... |05/10/2023 | PERSHINGLLC ........... XXX 302,019 |....... 300,000 |....... 319,523 | ....... 307468 |.............|........ (765) [ ... | (765) [ ........... |....... 306,703 05/01/2026 |.. 1.DFE ..
0709999999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions ... .. Lo XXX ... ]... 10,898,946 |..... 10,840,000 | ..... 11,355,208 | ..... 11,003,041 ... oo (23,690) [ .......ooveen [t (23,690) [ ........... |..... 10,979,351 | ..o | e (80,405) | ....... (80,405) | ...... 264,655 |.. XXX . [... XXX...
Bonds - U.S. Special Revenue, Special Assessment
015086MC2 . | ALEXANDRIA LAUTILSREV ...... ... |05/01/2023 | Call @ 100.00 ............. cod XXX 250,000 | ....... 250,000 | ....... 254,318 | ....... 250,299 | ..o | (299) | covvnie [ (299) | oo s 250,000 [ ..oviiiin | [ 5,000 | 05/01/2025 |.. 1.FFE ..
072024XG2 . | BAY AREA TOLL AUTH CALIF TOLL CORPORATE

BRDGREV ..........c.cvvvivnns ... |05/02/2023 | REORGANIZATIONS ....... s XXX | 2,894,871 L 3,290,000 | ...... 3,296,712 ...... 3,295,959 [ ....ooiiis [eiiinn, (254) | oo (254) | oo | 3295704 | ..o o (400,833) | ...... (400,833) | ....... 38,932 | 04/01/2030 |.. 1.CFE ..
088518KQ7 . | BEXAR CNTY TEX REV ... |05/15/2023 | PERSHINGLLC ........... cod XXX 373312 ....... 370,000 | ....... 393,850 [ ....... 376,379 | ..o | (1434) [ | (1434) [ oo o 374945 .o (1,634) [ ........ (1,634) [ ....... 11,141 | 08/15/2026 | .. 1.EFE ..
100216FF2 ..| BOSSIER CITY LAUTILSREV ..... ... | 05/10/2023 | FIRST TENNESSEE BANK

BONDDIVI ............... XXX 252875 |....... 250,000 | ....... 265394 | ....... 254355 ... ®70)| .o ®70)| .| 253485 | ... ©10)].......... ©10)]........ 6,111 10/01/2026 |.. 1EFE ..
143321KB2 . | CARMEL IND WTRWKSREV ... .. ... | 05/12/2023 | Various .................. XXX 999,953 | ...... 1,000,000 | ...... 1,031,243 [ ...... 1005294 | ... | (1,363) [ ............. [....... (1,363) [ ........... |...... 1,008,931 | ............. [....... (3,978) [ ........ (3,978) [ ....... 20,731| 05/01/2024 | .. 2BFE ..
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199098BK9 . | COLUMBUS-FRANKLIN CNTY OHIO RAYMOND JAMES &

FINAUTHRES ................. 05/08/2023 | ASSOCIATES ............. cod XXX 507,572 | ....... 510,000 507,935 [ ....... 509,853 | .. vviein | e B3 | B3 509,936 08/15/2023 |.. 1.DFE ..
212582CV0 . | CONWAY ARKELECREV ........|... [05/18/2023 | PERSHING LLC v [ XXX 440,502 | . . 440,000 | ....... 468,312]. 445,086 [ .. e (2084 [ e 2084 [ 442,982 | .... 12/01/2026 | .. 1.DFE ..
212610ECY . | CONWAY ARK WASTEWATERREV | ... [05/10/2023 | PERSHING LLC XXX e 250,575 | ....... 250,000 261,652 [ ....... 255,957 | .o | e (239 [ e (@39 [ 255,718 10/01/2030 |.. 1.EFE ..
230228AMO . | CULPEPER CNTY VA ECONOMIC DAVENPORT & CO OF

DEVAUTHLEASE .............. 05/12/2023 | VIRGINIAINC ............. XXX 251,858 |....... 250,000 |....... 265,687 | ....... 256118 ... @2 @2 255,491 06/01/2026 1.CFE .
299348BH4 . | EVANSVILLE IND LOC PUB IMPT

BDBK ..............ll ... |05/08/2023 | PERSHINGLLC ........... XXX 311,035 |....... 310,000 320,986 |....... 312023 | ..o (709 | (709 311,314 07/01/2024 1.EFE
3132DNV91 . | FH SD1540 - RMBS ... 06/01/2023 | Paydown coo] s XXX 159,802 | . . 159,802 |....... 161,100 | . . 161,080 | ... .. 159,802 | .... 08/01/2052 1A ..
31335BQL3 . | FH G61359 - RMBS ... 06/01/2023 | Paydown ... Lo XXX 17,900 | . .. 17900 |........ 17,855 . .. 17,852 ... L. 17900 ... 03/01/2048 1A ..
3133KJINES . | FHRA3089-RMBS ....... 06/01/2023 | Paydown ... Lo XXX . 38,720 | . .. 38720 |........ 40,774 . .. 40985 ... ... 387201 .... 07/01/2050 1A ..
3136AY2H5 . | FNA 2017-M14 A2-CMBS ........|... [06/01/2023 | Paydown .... Lo XXX . 97,906 | . .. 97,906 [........ 93,035]. .. 95874 (... ... 97908 .... 11/25/2027 1A ..
3136B1UGY . | FNR 2018-26 DH - CMO/RMBS ... | ... [06/01/2023 | Paydown .... Lo XXX . 28577 |. .. 28577 (........ 28720]. .. 28831... ... 28577 ... 06/25/2046 1A ..
3138ERYX2 . | FN AL9725 - RMBS 06/01/2023 | Paydown . ... Lo XXX . 46,111 L4611 45916 . .. 459121 ... KN PO 01/01/2047 1A ..
3138WHNF5 | FN AS7589-RMBS ... 06/01/2023 | Paydown . ... Lo XXX . 68,026 | . .. 68026 (........ 68505]. .. 68651 ... ... 6802].... 07/01/2046 1A ..
3140J76B6 .. | FN BM3565 - RMBS 06/01/2023 | Paydown . ... L XXX . 24,037 |. .. 24037 (........ 23320]. .. 232431 ... L. 24037 ... 10/01/2047 1A ..
3140J86V0 .. | FN BM4483 - RMBS 06/01/2023 | Paydown . ... L XXX .10,736 | . 10,736 | ........ 11,071]. Lo 11185 L .. 10,736 ... 09/01/2048 1A ..
3140J9MES . | FN BM4856 - RMBS 06/01/2023 | Paydown ... Lo XXX 18,277 L. 18277|........ 18843 . .. 19,064 | ... 18277 L 04/01/2047 1A ..
3140Q94H3 . | FN CA2623 - RMBS ... 06/01/2023 | Paydown ... Lo XXX 20,598 . 20598 (... . 21,035 . . 21,087 ... . 20598 .... 11/01/2048 1A ..
3140QDKP8 .| FN CA5701-RMBS ... 06/01/2023 | Paydown .. .. Lo XXX . 87,095 |. .. 87,005 ........ 91,906 |. .. 92452 ... L. 87005 ... 05/01/2050 1A ..
3140XHZ42 . | FN FS2562 - RMBS 06/01/2023 | Paydown . XXX ... 203,408 |....... 203,408 204,568 | ....... 204531 ..o (A2 (123 203,408 08/01/2052 1A ..
349242DF1 . | FORT WAYNE IND CMNTY SCH

BLDGCORP ................... ... |05/22/2023 | PERSHINGLLC ........... XXX 270,049 | ....... 270,000 | ....... 286,355 | ....... 273054 | ... (A (A 271,910 01/15/2024 1.BFE
376852DQ9 . | GLASGOW KY INDPT SCH DIST FIN RAYMOND JAMES &

CORPSCHB ..........c.ccuuens ... |05/08/2023 | ASSOCIATES ............. CXXX e 999,970 | ...... 1,000,000 | ...... 1,000,000 | ...... 1,000,000 1,000,000 04/01/2026 1.EFE
387883TE1 ..| GRANT CNTY WASH PUB UTIL

DISTNO2PRIES ............... ... |05/12/2023 | PERSHING LLC ... cod XXX 200,022 | . . 200,000 | ....... 202,998 | . 200,305 [ i e (226) [ e (226) [ 200,079 | ... 01/01/2026 1.DFE
4424354H3 .| HOUSTON TEX UTIL SYSREV ....|... [05/15/2023 | Maturity @ 100.00 .......... CXXX e 325,000 ....... 325,000 343,951 | ....... 326425 | ..o | (1A25) [ (1428 [ 325,000 05/15/2023 1.CFE
4552858J8 .. | INDIANAPOLIS IND LOC PUB IMPT

BDBK ..ot 05/15/2023 | MORGAN STANLEY CO ... [... XXX ... |...... 250,153 | ....... 250,000 | ....... 256,216 | ....... 250,303 | .. | e (192) [ e (192 e 250,111 08/01/2023 1.DFE
48526CAM9 . | KANSAS MUN ENERGY AGY PWR

PROJREV ..................... ... | 05/15/2023 | OPPENHEIMER & CO. INC. . XXX ... |.... 1,001,400 |...... 1,000,000 | ...... 1,042,448 | ...... 1,002,925 1,000,743 07/01/2026 2AFE
500296GQ5 . | KOKOMO-CENTER IND SCH BLDG

CORP ... ... |05/23/2023 | PERSHINGLLC ........... XXX 285,650 | ....... 285,000 |....... 305,049 |....... 201081 oo (A | (A 289,938 01/15/2025 1.BFE
507686QV8 . | LAKE CENTRAL IND MULTI-

DISTRICTSCHBLD ............. 05/23/2023 | PERSHINGLLC ........... XXX 250,570 | ....... 250,000 |....... 265,780 | ....... 255402 ... BOT) | BOT) 254,595 07/15/2025 1.BFE
546589YB2 . | LOUISVILLE & JEFFERSON CNTY JP MORGAN SECS INC., -

KYMETSWRD ................. ... |06/16/2023 | FIXED INCOME ........... cod XXX 448,637 |....... 440,000 | ....... 470,153 | ....... 456,973 | oo [ (9BT) e [ (OBT) e 456,016 05/15/2030 1.DFE
574482AL9 . .| MARYSVILLE OHIO SPL OBLIGREV/ ... [05/15/2023 | MORGAN STANLEYCO ... [... XXX ... |...... 295,327 | ....... 295,000 | ....... 309,681 [ ....... 299,408 | ..o | e (B36) [ | e (B3 [ e 298,872 12101/2025 1.EFE
59027BAX8 . | MERRILLVILLE IND REDEV AUTH

LEASERENTR ................. ... |05/08/2023 | PERSHINGLLC ........... cod XXX 249,683 | ....... 250,000 264,343 | ....... 254,553 | ..o | (BBY) [ e (BB [ 253,964 08/15/2025 1.FFE
60534TYB5 . | MISSISSIPPI DEV BK SPLOBLIG .. | ... [05/15/2023 | Stifel Nicolaus & Co. e XXX 251,328 | ....... 250,000 |....... 261,734 | ....... 252575 |...ooinii | oo (TBA) [ (TBA) | 251,821 04/01/2025 1.FFE
606341GM1 . | MISSOURI ST BRD PUB BLDGS

SPLOBLIG ..................... ... |05/15/2023 | PERSHINGLLC ........... XXX 249480 | ....... 250,000 |....... 262878 | ....... 254186 | ... (389 | (B89 [ 253,797 10/01/2026 1.BFE
613741GL5 . | MONTGOMERY CNTY VA JP MORGAN SECS INC., -

ECONOMIC DEVAUTHREV ...... ... | 05/08/2023 | FIXED INCOME ........... XXX 748470 | ....... 750,000 |....... 750,000 | ....... 750,000 | ..oooeeeiii | e 750,000 06/01/2023 1.DFE .
641667PZ7 .| NEW ALBANY FLOYD CNTY IND

SCHBLDGCORP ............... ... |05/10/2023 | WELLS FARGO SECURITIES | ... XXX ... [...... 250,725 | ....... 250,000 265623 | ....... 255103 | ... (B9B) | (B98) [ 254,405 07/15/2025 1.BFE
65887PNP6 . | NORTH DAKOTAPUB FINAUTH .. | ... [05/18/2023 | WELLS FARGO SECURITIES | ... XXX ... |...... 250,875 | . . 250,000 [ ....... 263,044 . 2255105 [ e (B38) [ e (B38) [ 254567 | ... 06/01/2026 1.DFE .
673588EN5 . | OAKLAND UNIVMICHREV ....... ... | 05/15/2023 | Maturity @ 100.00 . .... .. XXX...|.... 1,000,000 |. 1,000,000 | ...... 1,000,000 | . 1,000,000 | ... 1,000,000 | ... 05/15/2023 Lz
68285TAG4 . | ONSLOW CNTY N CLTD OBLIG .. 05/12/2023 | MORGAN STANLEY CO ... [... XXX ... |...... 290,873 | ....... 290,000 | ....... 299,056 | ....... 292,495 | .o | (366) [ e (366) [ 292,128 06/01/2025 1.DFE
708292GL5 . | PENNINGTON CNTY S D CTFS

PARTN ... 05/12/2023 | NATIONAL FINL SVCS CORP, [ ... XXX ... |...... 280,518 | ....... 280,000 | ....... 293913 [ ....... 282,361 .o | e (982) [ (04 [ 281,419 12101/2030 1.BFE
767169DX0 . | RIO RANCHO N MEX GROSS JP MORGAN SECS INC., -

RCPTSTAXREV ................ ... |05/08/2023 | FIXED INCOME ........... XXX e 748673 ....... 750,000 | ....... 750,000 | ....... 750,000 | ..o | e [ | [ 750,000 06/01/2023 1.DFE
773038DQ4 . | ROCKDALE CNTY GA WTR & SEW

AUTHREV ..................... ... | 05/08/2023 | Stifel Nicolaus & Co. ........ XXX 996,100 |...... 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..o e e e e 1,000,000 07/01/2025 1.CFE .
805091CL7 .| SAVANNAH VALLEY TENN UTIL

DISTHAMILTON ................ 06/01/2023 | Maturity @ 100.00 .......... XXX 500,000 |....... 500,000 |....... 509,335 | ....... 500,409 |........... |l (409) [ ... [ (409) [ ... |t 500,000 06/01/2023 1.CFE .
889379QP1 . | TOLEDO OHIO SEW SYSREV ... 05/22/2023 | JP MORGAN SECS INC., -

FIXEDINCOME ........... XXX 240235 | ....... 240,000 |....... 246,935 | ....... 241004 ...l (388) [ .. [ (K55 P I 241,516 11/15/2024 1.EFE
914026QN2 . | UNIVERSITY ALAGENREV ... ... 05/12/2023 | Stifel Nicolaus & Co. .. ...... cod XXX 440475 | ....... 440,000 | ....... 458223 ....... 44261 | (12T e e (12T oo o 441,334 10/01/2029 1.CFE
91417KE64 . | UNIVERSITY COLO ENTERPRISE FIRST TENNESSEE BANK

SYSREV ...t 05/08/2023 | BONDDIVI ............... XXX e 252,000 | ....... 250,000 | ....... 264,965 | ....... 253,606 | ... | (882) | ceveeis e (882) | eviees [ 252,724 06/01/2028 1.BFE
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9151154Y2 .| UNIVERSITY TEXAS PERMANENT
UNIVERSITYFU ................ 05/15/2023 | PERSHINGLLC ........... XXX 251,398 |....... 250,000 |....... 266,625 | ....... 258823 ... |l (@457) [ .o [ (@457) . | 258,366 | ............. | ..ill (6,969)[........ (6,969)[........ 8,750 | 07/01/2029 |.. 1.AFE ..
92818MPRS . | VIRGINIA ST RES AUTH CLEAN
WTRREV ................co... 05/23/2023 | PERSHINGLLC ........... XXX 140935 |....... 140,000 | ....... 147450 | ....... 142351 | ..o ). [ [CEX D [P I 141,860 ... il (925) [ .......... (925) [ ........ 3,142 | 11/01/2028 1C ...
946363LA4 . .| WAYNE TWP IND MARION CNTY
SCHBLDGCORP ............... 05/22/2023 | PERSHINGLLC ........... XXX 377,786 | ....... 375,000 |....... 402222 | ....... 386,966 |.............|....... (1,264) [ ... [ (1,264) [ ........... ..o 385702 | ............. ... (7916) [ ........ (7916) | ....... 12,833 | 07/15/2026 | .. 1BFE ..
952753DV0 . | WEST FARGONDWTR & SWRREV ... [05/12/2023 | WELLS FARGO SECURITIES | ... XXX ... |...... 144752 | ....... 145,000 | ....... 149,716 | ....... M5479 || U)o M) 145268 | ... | (516) | .......... (516) | ........ 2,930 | 11/01/2023 |.. 1.DFE ..
0909999999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment . ........................ COXXX ... [... 19,344,828 (... 19,716,193 | ..... 20,231,132 ..... 19,866,054 | ............. [...... (35220) | ..o [ (35220) | ..o | 19,830,833 [ ..........oo. |l (486,006) | ...... (486,006) | ...... 453,885 | .. XXX . . XXX ...
Bonds - Industrial and Miscellaneous (Unaffiligted)
03330AAA0 . | ANCHC3-RA-CDO ............. C | 04/28/2023 | Paydown ................. XXX 91924 91924 | o 92016 ... 95104 | L [ (B180) [ (B180) [ 91,924 01/28/2031 | .. 1.AFE ..
03765WBE7 .| APCF IV A2R - CDO .. ... | 06/28/2023 [ Paydown ...... ... XXX...|.... 1500000 (......1500,000|......1500,000 ......1,500,000 |..........c.. .o [ [ [ e 1,500,000 07/15/2030 |.. 1.CFE ..
037833AK6 . | APPLEINC ..................... .. | 05/03/2023 | Maturity @ 100.00 ... . XXX ... |.... 2000000 |......2000000|......1939,300|......1,997,396 | ............. [........2604 . ... .. ... f........2604f. . ......... |...... 2,000,000 05/03/2023 | .. 1BFE ..
05369AACS5 . | AVIATION CAPITAL GROUP LLC .. | ... [05/01/2023 | Maturity @ 100.00 . ... XXX...|.... 1,000,000 {......1,000000|....... 996,090 |....... 999723 | ............ | 277 i [ 2TT 1,000,000 05/01/2023 |.. 2.CFE ..
06738EBBO . | BARCLAYSPLC ................ C |05/11/2023 | Call @ 100.00 .. L. XXX ... |...... 385000 (....... 385000 .......385000.......385000 |.......cc....f.eiiiiiiiiii i [ [ 385,000 05/16/2024 | .. 2.AFE ..
12591KAD7 . | COMM 2013-CCRE12 A3-CMBS ..| ... |06/12/2023 [ Paydown ................. Lo XXX oo ...... 394878 (..., 394,878 |....... 399614 |....... 395140 |............. | (262) [ e (262) [ e 394,878 10/15/2046 | .. 1.AFE ..
126650CW8 .| CVSHEALTHCORP ............. ... |05/05/2023 | MORGAN STANLEY CO ... |... XXX ... c A48T 2312 2312 4,487,046 03/25/2025 | .. 2BFE ..
12667GL84 . | CWALT 2005-27 1A2 - CMO/RMBS .| ... |06/01/2023 | Paydown ................. Lo XXX c AT 4385 19T e (BB) [ e 140 4,495 08/25/2035 | .. 5BFE ..
14040HCD5 . | CAPITAL ONE FINANCIAL CORP .. | ... |04/06/2023 | Call @ 100.00 Lo XXX 1,699,269 | ...... 1,699,910 [ ..o [ TO o e TO e 1,699,979 05/11/2023 | .. 2.AFE ..
23245PAA9 . | CWALT 2006-0A22 A1-RMBS ....|... [06/26/2023 | Paydown ................. COXXX | 132432 L 132432 123,824 | ... 118,793 |........ 8438 ........ 5201 ... | 13839 L [ 132,432 02/25/2047 | .. 5BFE ..
233851DL5 . .| MERCEDES-BENZ FINANCE
NORTH AMERICALLC .... 05/04/2023 | Maturity @ 100.00 e XXX . 1,000,000 | . 1,000,000 | ....... 998,100 | . 999,865 [ ... e 135 [ e 135 [ 1,000,000 | ... 05/04/2023 |.. 1.GFE ..
24703TAD8 . | DELL INTERNATIONAL LLC ... | 05/05/2023 | Knight Execution & Clearing ..| ... XXX ... [...... 179,631 | . 175,000 [ ....... 187,143 ] . 180,690 [ ... e (BBT) [ e (BBT) e 180,153 | .... 06/15/2026 | .. 2BFE ..
3137G0AY5 . | STACR 2014-DN2 M3 - CMO/RMBS | ... |[05/25/2023 | Paydown ................. Lo XXX .20317 | .. 20317 |........ 22,606 | . L. 21703 ... L. 20317 ... 04/25/2024 | .. 1.AFE ..
3137G0AY5 . | STACR 2014-DN2 M3 - CMO/RMBS | ... |06/26/2023 | Paydown ...... XXX 1,741 . oMTAN| L 13,064 | . .. 12542 ... A 04/25/2024 |.... 1A ...
316773CZ1 . | FIFTH THIRD BANCORP ......... ... | 05/05/2023 | Maturity @ 100.00 ..........[... XXX ... . 1,925,000 |...... 1,925,000 |...... 1923768 | ...... 1924856 | ... | A A 1,925,000 05/05/2023 |.. 1.GFE ..
36168QAF1 . | GFL ENVIRONMENTALINC ...... C | 05/05/2023 | JP MORGAN SECS INC., -

FIXEDINCOME ........... Lo XXX . 2,128,781 2,120,625 ......2,082,563 | ....... 42041 | ... ... 4043 ... .. ... |.......46085(........... |...... 2,128,647 12/15/2026 | .. 3.CFE ..
36252TAS4 . | GSMS 2016-GS2 AAB-CMBS ... ... 06/01/2023 | Paydown ...... cod XXX 116,005 | . Lo112,964 | Lo 115,025 o e 980 | e 980 [ 116,005 ... 05/12/2049 | .. 1.AFE ..
404280BS7 . | HSBC HOLDINGS PLC ... C | 05/15/2023 | Call @ 100.00 Lo XXX 200,000 | . .. 200,000 | . . 200,000 .... 05/18/2024 | .. 1.GFE ..
40436KAC9 . | HLM 6-2015A1R - CDO ... C |05/05/2023 | Paydown ...... XXX 30,493 | . L. 30417 30493 .... 02/05/2031 | .. 1.AFE ..
46625HRL6 . | JPMORGAN CHASE & CO . ... |05/18/2023 | Maturity @ 100.00 ..........|... XXX ... . 1,500,000 1445295 [ ... 1,495,664 | . ... [ooi i 4336 e [ 4336 [ 1,500,000 05/18/2023 |.. 1.GFE ..
526057BZ6 ..| LENNARCORP ................. 05/05/2023 | BARCLAYS CAPITAL INC

FIXEDINC ... XXX 148,869 | ....... 150,000 144,041 ... 148,405 148,816 04/30/2024 | .. 2BFE ..
55821TAA5 . | MDPK XXXA-CDO ............. C | 04/17/2023 | Paydown . ... L XXX 17,792 . L ATT92 | 17515 L7571 L7792 04/15/2029 | .. 1.AFE ..
61691JAS3 ..| MSC 2017-H1 ASB-CMBS ....... .. | 06/01/2023 | Paydown . ... Lo XXX 112,619 | . . 112619 ....... 110,978 | . . 112,109 ... 112619 ... 06/17/2050 | .. 1.AFE ..
61763MAEO . | MSBAM 2014-C16 A4 -CMBS ...... .. | 05/01/2023 | Paydown ................. XXX 272513 | . L 272513 |....... 273,620 | . L212222 | e 290 s 290 e e 272513 | ... 06/17/2047 | .. 1.AFE ..
62947QBA5 . [NXPBV ................... C |05/05/2023 | Knight Execution & Clearing ..[... XXX ... [...... 367,743 | . . 370,000 |....... 369,893 | . 2369,997 | [ 369,998 | .... 03/01/2024 | .. 2BFE ..
664397AK2 . | EVERSOURCE ENERGY ... | 05/01/2023 | Maturity @ 100.00 ..........[... XXX oo 850,000 |....... 850,000 851,964 |....... 850,020 ... | 20) | 20D 850,000 05/01/2023 | .. 2AFE ..
668771AK4 . | GENDIGITALING ............... 05/05/2023 | BARCLAYS CAPITAL INC

FIXEDINC ................ XXX . 1,669,163 | ...... 1,665,000 |...... 1,664,253 | ...... 1,631,700 | .......82594 | .. ... 49 ] 32643 1,664,343 09/30/2027 |.. 3.CFE ..
67110DAN7 . | OCP 2016-11 1AR-CDO ......... C | 04/26/2023 | Paydown ... c XXX 48,863 | . .. 48863 [........ 49,009 . .. 50435 (... oo, 48863 ... 10/26/2030 | .. 1.AFE ..
67590GBG3 . | OCT17 177RRRATR-CDO ........|... 04/25/2023 | Paydown XXX 14,990 14,990 [ ........ 14,915 15,493 [ oo e (B03) | e (BO3) [ 14,990 01/27/2031 | .. 1.AFE ..
74166MAB2 . | PRIME SECURITY SERVICES

BORROWERLLC ....... 03/23/2023 | Call @ 100.00 .. cod XXX 596,000 | ....... 596,000 |....... 596,000 | ....... 596,000 |.......ccoouu |evriiiiiii [ v [ e [ 596,000 | .... 04/15/2024 | .. 3.CFE ..
760759AM2 . | REPUBLIC SERVICES INC 05/15/2023 | Maturity @ 100.00 . Lo XXX 202,000 | . . 202,000 | ....... 212,060 | . . 202,789 | ... .. 202,000 ... 05/15/2023 | .. 2.AFE ..
86359UAAT7 . | SASC 2006-OPT1 A1-RMBS ..... 06/26/2023 | Paydown ... L XXX . 14,731 . 14731 ... 14464 . . 14929 ... 14731 04/25/2036 | .. 1BFE ..
87901JAJ4 . .| TEGNAINC .................... 03/01/2023 | Adjustment ....... XXX . C(18,281) ... 18281 L [ [ 1828 03/15/2028 |.. 3.CFE ..
88947EANO . | TOLL BROTHERS FINANCE CORP 04/15/2023 | Maturity @ 100.00 . Lo XXX 150,000 150,000 .. 145499 . . 149683 | ... 150,000 04/15/2023 | .. 3.AFE ..
89169EAA7 . | TPMT 175 A1-CMO/RMBS ........ ... | 06/26/2023 | Paydown ...... LOXXX ... . 43545 43,545 ... 433041 . L 44204 | . 43,545 02/26/2057 | .. 1.AFE ..
89172YAC4 . | TPMT 2016-3 M1-CMO/RMBS ... | ... |06/01/2023 | Paydown .... Lo XXX 2,461 2,461 .. 2527 . 2,474 . 2,461 04/25/2056 | .. 1.AFE ..
89173UAA5 . | TPMT 2017-4 A1-RMBS ......... 06/01/2023 | Paydown .. .. . XXX ... 15,996 15,996 . 16,445 | . 16,323 15,996 06/25/2057 | .. 1.AFE ..
89175JAA8 . .| TPMT 176 A1 - CMO/RMBS . 06/01/2023 | Paydown ...... Lo XXX . 12,929 12,929 ... 12994 | . 12,954 12,929 10/25/2057 | .. 1.AFE ..
89190BAE9 . | GLOBAL PAYMENTSINC ........ 05/05/2023 | MARKETAXESS Lo XXX 449,415 450,000 . 449622 | . 449,968 449,995 06/01/2023 |.. 2.CFE ..
93362YABS . | WAMU 2006-AR5 12A - CMO/RMBS 06/01/2023 | Paydown ................. XXX 7324 | 7324 | A 6,642 ... BIT oo 165 i [ 882 7,324 06/25/2046 | .. 4.AFE ..
N55218AL0 . | LUKOIL INTERNATIONAL FINANCE

BV Lo D |10/26/2022 | EUROCLEAR BANK SAINV .| ... XXX ... [....coooooo [ | e | 04/24/2023 Lz
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) . oo XXX oo | 23794114 ..., 23,859,047 | ..... 23,645,744 | .....23,690,386 |...... 102,068 |....... 10,571 ... 112639 | ....oooooel | 23,803,025 .... B9 (B |LLLL BEYMT | XXX L [ XXX L.
2509999997 Subtotal - Bonds - Part4 .................ccoiiiiii... .. XXX...|...57,049278 |.....57,425240|..... 58,332,608 | .....57,596,649 [ ...... 102,068 (52,703) | ..o [ 49,365 ... [l 57,646,014 (596,736) | ...... (596,736) | .... 1,337,406 | .. XXX . [... XXX...
2509999998 Summary Item from Part 5 for Bonds (N/Ato Quarterly) ............................... co XXX XXX [ XXX XXX XXX COXXX L[ XXX XXX . XXX ... XXX Lo XXX XXX XXX L[ XXX XXX XXX [ XXX
2509999999 Subtotal - Bonds .............. ... ... XXX...|... 57049278 |..... 57425240 |..... 58,332,608 | .....57,596,649 |...... 102,068 | ...... (52,703) [ ............. |l 49365 |........... |..... 57,646,014 | .............|..... (596,736) | ...... (596,736) | .... 1,337,406 | .. XXX . |... XXX ...
4509999998 Summary Item from Part 5 for Preferred Stocks (N/A to Quarterly) ....................... COXXX L[ XXX CXXX ... L XXX ... L XXX XXX L[ XXX XXX . XXX ... XXX Lo XXX XXX XXX L[ XXX CXXX L[ XXX . XXX ...
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4509999999 Subtotal - Preferred Stocks ... Lo XXX o XXX e s e [ e e s e e LOXXX L s XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded
001055102 .. AFLACORD ................een. ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ... 3815000 ...... 251,929 ... XXX ... |....... 242493 | ... 242,493 LOXXX .
001084102 .. AGCOORD ............ .| ... |06/28/2023 | NATIONAL FINL SVCS CORP,| .... 2,800.000 | ...... 365,896 | .... XXX ... ..856,023| ... 356,023 | ... LOXXX .
00130H105 ..| THE AES CORPORATION ........|... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 8,305.000 |...... 172,386 |.... XXX ... 190459 | .o .. 190459 | .... LOXXX .
001744101 .. | AMN HEALTHCARE ORD ........ ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 250.000 | ....... 23,399 [.... XXX ... L 24177 25,705 L2877 LOXXX .
001817107 .. | AMARK PRECIOUS METALS ORD | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 750.000 | ....... 27,740 [.... XXX ... .. 209411 26,048 L.20941 . LOXXX.
00191U102 ..[ ASGNORD ...........c.ovnnnn. ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 510.000 | ....... 34992 |.... XXX ... ... 488451 . .. 41555 | ... ... 48845] . ... LOXXX.
00206R102 .| AT&TORD .................een ... |06/28/2023 | MORGAN STANLEY CO ... |.... 8,015. c XXX 141,043 | . 147,556 | ... 141,043 .. LOXXX.
002824100 .. | ABBOTT LABORATORIES ORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 7,170.000 | ...... 758,128 | ... XXX ... |....... 772,548 ]. L T87194 | ... 772,548 | ... LOXXX.
00287Y109 ..| ABBVIEORD ................... ... | 05/23/2023 | MORGAN STANLEY CO .... [.... 4,605.000...... 664,471 |.... XXX ... [....... 695,846 | ....... 223,830 695,846 L XXX
00288U106 ..| ABCELLERABIOLOGICSORD ....| C |[06/28/2023 | JP MORGAN SECURITIES
LLC oo ....8185.000]....... 53,997 ... XXX ... [ 95,667 | ........ 82914 | ... 12753 [ oo | [ 12753 95,667 L XXX
00402L107 .. | ACADEMY SPORTS AND
OUTDOORSORD ............... ... |03/28/2023 | NATIONAL FINL SVCS CORP, | ...\ [ e e XXX e e e e e e e L XXX
00404A109 . .| ACADIA HEALTHCARE COMPANY
ORD ..\t ... | 05/23/2023 | NATIONAL FINL SVCS CORP, co XXX [ 55,867 [ ... 65,033 | it (9,366) [ e [ (9,388) | [ 55,667 LOXXX .
004498101 .. | ACIWORLDWIDEORD ..........|... [05/23/2023 | NATIONAL FINL SVCS CORP, C XXX e . . 7,261 LOXXX .
(>} 00507V109 .| ACTIVISION BLIZZARD ORD ....... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ...... C XXX e 286,081 [ ....... 275,963 286,081 LOXXX .
m 00653Q102 . | ADAPTHEALTHORD ............ ... | 05/23/2023 | NATIONAL FINL SVCS CORP, C XXX e 5128 ......... 5478 [ ..o (350) e | [ (350) | [ 5,128 LOXXX.
[ =4 00724F101 ..| ADOBEORD ................... ... | 06/28/2023 | Various .................. XXX | 175233 L T0671 ... e N [ . oo 175233 L XXX
o 00751Y106 . .| ADVANCE AUTO PARTSORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ... L XXX . 584,635 | . . 214,664 | ... . 584,635 | .... LOXXX.
[3%) 007667100 ..| AECOMORD ................... ... | 06/28/2023 | Various .................. XXX 40492 | ... 40,492 L XXX
007903107 .. | ADVANCED MICRO DEVICES ORD | ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ XXX e 41846 | ........ 26,232 41,846 L XXX
007973100 .. | ADVANCED ENERGY INDUSTRIES
ORD ..\ttt ... |08/28/2023 | Adjustment ............... o [ Of oo XXX oow oo e Lo e e LOXXX .
00827B106 .| AFFIRM HOLDINGS CLAORD ....| ... [05/23/2023 | UBS SECURITIES LLC 1532 ... XXX ... .. 2,082]. L1015 | 1,087 L 1,067 | . LOXXX .
00846U101 ..| AGILENT TECHNOLOGIES ORD .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP, 42450 | ... XXX ... . 43512 L TAB3 L (1107) ] L(1,007) | LOXXX .
00847X104 .| AGIOS PHARMACEUTICALS ORD .| ... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... e 34364 L XXX L .. 22,706 .. 33134 (......(10429) ... (10,429) LOXXX .
009066101 .. | ARBNBCLAORD .............. ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 100.000 | ....... 10,933 ... XXX .o |ooieinins 9594 | ......... 8550 [........ 1044 [ oo 1,044 L XXX
009158106 .. | AIR PRODUCTS AND CHEMICALS
ORD ............cooiiiint. ... | 06/28/2023  Various .................. [...... 740.000 | ...... 214539 | ... XXX ... [...... 200,733 | ....... 28112 ...... (7379 [ oo e (7379 [ .cooooeiiis | 200,733 | ... 13,806 |........ 13,806 | ........ 2494 (.. XXX.
011642105 .. | ALARMCOM HOLDINGS ORD ... ... | 05/23/2023 | MORGAN STANLEYCO .... [...... 190.000 | ........ 9755 | ... XXX ... [........ 1978 ......... 9401 |........ 2577 | o [ 2577 | | MI78 | . (2223) [ ........ (2223) ..o XXX
012348108 .. | ALBANY INTERNATIONAL CL A
ORD .............cooeiiiint. ... | 06/28/2023 [ NATIONAL FINL SVCS CORP,| ...... 345.000 | ....... 31,350 ... XXX ... |........ 29268 | ........ 34014 |....... @A745) [ ..o 4745) [ ... 29268 | ... |l 2,082(......... 2,082(......... 173 .. XXX
012653101 .. | ALBEMARLEORD .............. ... |03/28/2023 | NATIONAL FINL SVCS CORP, | ... e, e XXX e e e e e e e e e e e 164 .. XXX.
013091103 .. | ALBERTSONS COMPANIES CL A
ORD ..\t ... |05/23/2023 | UBS SECURITIES LLC ... 1,900.000 38217 ... XXX .o [ 38580 | v e | [ e 38580 | oo [ (363) | evnnnnn [€1)) T 228|.. XXX .
016255101 .. | ALIGN TECHNOLOGY ORD ...... | ... [06/28/2023 | Various .............. [ 260.000 | ....... 86423 |.... XXX ... 71,862 .. 54834 (... 71,862 . 14,561 | ... . LOXXX .
01626W101 . | ALIGHTCLAORD ........ | ... | 06/28/2023| Various ... | 785.000 | ........ 6772 |.... XXX ... . 6,763 ... 6563]... . 6,763 IR LOXXX .
018522300 .. [ ALLETEORD ................... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | .... 7,635.000 | ...... 475359 |.... XXX ... .. 466,175 . . 156,759 | ... .. 466,175] ... 9,184 .. LOXXX .
018581108 .. | BREAD FINANCIAL HOLDINGS ORD] ... [05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 520.000 | ....... 15801 |.... XXX ... ... 205031 . .o 11,208 | ... ... 20503].... (4,702) LOXXX .
018802108 .. | ALLIANT ENERGYORD .......... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 10,085.000 528,823 |.... XXX ... 524,148 ...l 524,148 | ... | 4,675 L XXX
01973R101 .| ALLISON TRANSMISSION
HOLDINGSORD ................ ... | 05/23/2023 [ NATIONAL FINL SVCS CORP,| ...... 565.000 | ....... 27647 ... XXX ..o | 26862 | ... e [ e 26862 |............ .l 785 ... 785 ......... 260 .. XXX .
02005N100 .| ALLY FINANCIALORD ........... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ......... 6.000|......... 162 ... XXX .o oot 207 (.. U [ RO R F [ U R 207 [ | () (G ) 4. XXX.
02043Q107 . | ALNYLAM PHARMACEUTICALS
ORD ..., ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ....... 10.000 | ........ 1918 ... XXX .. | 2079 (......... 2377 | ... @8) [ ..o @98) ..o 2079 (... (61| (61| XXX
020764106 .. | ALPHA METALLURGICAL
RESOURCES ORD ... .| ... |06/28/2023 | Various .................. ... 130.000 | ....... 20661 |.... XXX ... L. 219431 L. 219431 (1,282) [ ........ (1,282) | . LOXXX .
02079K305 . .| ALPHABET CL A ORD ... |06/28/2023 | NATIONAL FINL SVCS CORP,| ... 18,315.000 | .... 2,198,242 |.... XXX ... 1,661,119 1,661,119 537,124 537,124 L XXX
02208R106 ..| ALTRA INDUSTRIAL MOTION ORD | ... |[03/27/2023 | CORPORATE
REORGANIZATIONS ... | «oeeenieas [ e XXX e e e e e e e LOXXX .
022151209 .. | KINETIK HOLDINGS CLAORD ....| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 3,320.000 | ...... 105704 | .... XXX ... Lo 102,738 . 102,738 | ... LOXXX .
023135106 .. | AMAZON COMORD ............. ... |06/28/2023 | Various .................. ... 2765000 ...... 321424 |.... XXX ... |.......333970]. . 232,260 | ... 333970 .... LOXXX .
025537101 .. | AMERICAN ELECTRIC POWER ORD) ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ... 14,845.000 | .... 1,276,615 .... XXX ... |[...... 1345523 oo e [ e 1,345,523 L XXX
02553E106 . .| AMERICAN EAGLE OUTFITTERS
ORD .............oeiiinnn. ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 910.000 | ....... 10,503 .... XXX ... |........ 11,027 ........ 12704 | oo (1BTT) | BT 1027 ... XXX
025816109 .. | AMERICAN EXPRESSORD ....... ... |06/28/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ ... 5050.000]...... 855,107 ... XXX ... |....... 597,389 [ ....... 746,138 | ..... (148,749) | .o [ (148,749) | ..o et 597,389 | ............. LOXXX .
025932104 .. | AMERICAN FINANCIAL GROUP
ORD .........ccooeiiiiiiit, ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| .... 6,685.000 | ...... TT5437 | ... XXX ... [..oooe. 900,991 | ..o e [ [ e e 900,991 | ............. XXX
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02665T306 .. | AMERICAN HOMES 4 RENT CL A
REITORD ... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,395.000 C XXX e 42572 ........ 42,045 | .o 527 e e 527 42,572 LOXXX.
029683109 .. | AMERICAN SOFTWARE CLAORD | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 515.000 | ... C XXX [ 7,359 ... 3523 ... . 543 (. L 7359 LOXXX.
03027X100 . .| AMERICAN TOWERREIT ........ ... |06/28/2023 | UBS SECURITIESLLC ..... ... 1,535,000 ... XXX .. 376,803 | . . 325205 ... . 51,598 | . .. 376803 .... XXX
03064D108 .| AMERICOLD REALTY ORD ..| ... |06/28/2023 | NATIONAL FINL SVCS CORP,| ... 2,765.000 | ... L XXX L TTT37 . L7821 ... .. (540) | . L TTT3T L LOXXX.
03071H100 ..| AMERISAFEORD ........... .| ... |06/29/2023 | Various .................. .... 4,630.000] ... XXX .. 263,044 | . . 240,621 . 22423 . . 263,044 ... XXX
03073E105 .| AMERISOURCEBERGEN ORD ... | ... [05/23/2023 | UBS SECURITIESLLC ..... ... 1,060.000 L XXX L8775 | 167,751 ... LOXXX .
031162100 .. [ AMGENORD ............ 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,300.000 L XXX 318725 318,725 .... LOXXX .
03152W109 . | AMICUS THERAPEUTICS OR ... |06/28/2023 | NATIONAL FINL SVCS CORP, | ... 4,640.000 | ... L XXX . 35658 . .. 56,654 . 35658 .... LOXXX .
032095101 .. | AMPHENOLCLAORD ........... ... |06/28/2023 | MORGAN STANLEY CO ... |.... 5815000 ... L XXX 409,289 . 442,754 409,289 LOXXX .
032797300 .. | ANAVEX LIFE SCIENCES ORD ....| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 30000 ... C XXX e 3. 278 | (B) | e [ e B e 213 LOXXX .
034164103 .. | ANDERSONSORD .............. ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ........ 835.000 XXX e 3574 29,217 31,574 L XXX
03748R747 .| APARTMENT INVST MGT CL A REIT|
ORD ..............ooiiil. ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 575.000 XXX e 3632(......... 4,004 ) Voo 3,632 XXX
03753U106 . .| APELLIS PHARMACEUTICALS ORD | ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 2,585.000 | ... L XXX [ 119,824 . 119,967 | ... e N N . v e 119,824 | L LOXXX.
037598109 . .| APOGEE ENTERPRISESORD .... | ... [06/28/2023 | NATIONAL FINL SVCSCORP,|...... 470.000 XXX 19,063 20,896 19,063 L XXX
03769M106 . | APOLLO GLOBAL MANAGEMENT
ORD ...........oooiiiiiinn. ... | 06/28/2023 | Various .................. ....2970.000]...... 214235 | ... XXX ... |....... 153,024 | ....... 178612 |...... (35,608) [ ... [ (35,608) [ ........ooo [oeiinns 163,024 ... 61210 ........ 61210 ........ 2397 .. XXX.
['») 037833100 ..| APPLEORD .................... ... | 06/28/2023 | Various .................. ... 7,040000|.... 1,272,084 |.... XXX ... |...... 1,054,667 | ....... 914,707 | ...... 139,960 [ ... [ 139,960 [ ........... | ...t 1,054,667 XXX
m 03820C105 . .| APPLIED INDUSTRIAL
o TECHNOLOGIESORD ............ ... | 05/23/2023 | NATIONAL FINL SVCS CORP, C XXX e 4O LOXXX .
N 03852U106 ..| ARAMARK ORD . 05/23/2023 | NATIONAL FINL SVCS CORP,| ... L XXX . L 1,034 ... LOXXX .
'S 03937C105 ..| ARCBEST ORD ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX L2001 LOXXX .
039483102 .. | ARCHER DANIELS MIDLAND ORD | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ... L XXX 284214 | ... LOXXX .
03957W106 . | ARCHROCKORD ............... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 9,335.000 CXXX L 11,090 L XXX
039697109 .. | ARCTURUS THERAPEUTICS
HOLDINGSORD ................ ... | 06/28/2023  Various .................. [...... 580.000 XXX e 11809 XXX
04010E109 ..[ ARGANORD ................... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 390.000 | ... L XXX . LOXXX.
042717100 . .| ARRAY TECHNOLOGIESORD ....|... [06/28/2023 | Various .................. .... 3,985.000 XXX L XXX
04280A100 . .| ARROWHEAD PHARMACEUTICALS
ORD ..............ccooii.n. ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 310.000 XXX L XXX
04316A108 .| ARTISAN PARTNERS ASSET MGMT]|
CLAORD ...t ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 23,905.000 CXXX L L XXX
043436104 .. | ASBURY AUTOMOTIVE GROUP
ORD ...t ... |06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 310.000 CXXX L L XXX
044103869 .. | ASHFORD HOSPITALITY REIT ORD | ... |06/28/2023 | JP MORGAN SECURITIES
LLC oo [ 435.000 L XXX (1,012 | ........ (1,012) LOXXX .
045487105 .. | ASSOCIATED BANCORP ORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 525.000 | ... L XXX (4,040) [ ........ (4,040)]. LOXXX .
047649108 ..| ATKOREORD .................. ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 535.000 | ... XXX 23229 ........ 23229 (.. L XXX
053015103 .. | AUTOMATIC DATA PROCESSING CITIGROUP GLOBAL
ORD ...t ... |03/28/2023 | MARKETSINC. ............ c XXX e [ [ e e e e e e e LOXXX.
05351W103 . | AVANGRID ORD ... ..| ... |03/28/2023 | NATIONAL FINL SVCS CORP,| ... L XXX . e N N . o v LOXXX.
05368V106 ..| AVIENTORD ............. 05/23/2023 | NATIONAL FINL SVCS CORP, C XXX e . . e N N (898) LOXXX.
053774105 .. | AVIS BUDGET GROUP ORD 06/28/2023 | NATIONAL FINL SVCS CORP, L XXX 4,182 LOXXX .
05464C101 .| AXON ENTERPRISE ORD . ... 06/28/2023 | NATIONAL FINL SVCS CORP, L XXX 1,626 LOXXX .
05478C105 ..| AZEK COMPANY CL A ORD 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX 5,382 LOXXX .
05508R106 ..| BAND G FOODSORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX (1,695) LOXXX .
05580M108 . | BRILEY FINANCIALORD ........|... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... L XXX (16,304) LOXXX .
05605H100 ..| BWX TECHNOLOGIES ORD ...... ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ....... L XXX 5212 LOXXX .
05722G100 . | BAKER HUGHES CLAORD ...... ... |06/28/2023 | Various .................. ... 10,075.000 | ... C XXX e . e N N . U U o 82,744 | . LOXXX .
05875B106 ..[ BALLYSORD .................. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... ... 10.000 | ... L XXX . 65]....... N N .. 65, o . T (105) | . LOXXX .
062540109 .. | BANK OF HAWAIIORD .......... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 710.000 | ... XXX e . e N N . U O PO oo (28,845) . LOXXX.
064058100 .. | BANK OF NEW YORK MELLON ORD| ... | 05/23/2023 | MORGAN STANLEY CO ... | ... 13,475.000 | ... XXX e . e N N - U o e (31,941) LOXXX.
071813109 .. | BAXTER INTERNATIONAL ORD ... | ... [02/24/2023 | NATIONAL FINL SVCS CORP, | ............. L XXX . e N N . o T . LOXXX.
08160H101 .| BENCHMARK ELECTRONICS ORD | ... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... 4,710.000 XXX e 119,989 | L 125710 | (BT | e [ BT | e 119,989 | L [ 205 205 L XXX
084310101 ..| PHENOMEXORD ............... ... | 06/28/2023 | JP MORGAN SECURITIES
LLC .o ... 3,170.000 COXXX | 15031 | L 8496 | 6536 | [ (13,438) (13,438) XXX
084670702 .. | BERKSHIRE HATHAWAY CLB ORD | ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 5,305.000 | .... C XXX e . e N . U s 799574 ... 799,574 | LOXXX .
08579X101 ..[ BERRYORD .................e. ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 13,875.000 CXXX L (28,718) (28,718) L XXX
090043100 .. | BILLHOLDINGSORD ............ ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ... v 30.000 CXXX L L XXX
09058V103 .. | BIOCRYST PHARMACEUTICALS
ORD ..\ttt ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 255.000 | ... L XXX LOXXX .
09061G101 . | BIOMARIN PHARMACEUTICAL ORD] ... |[05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 430.000 CXXX L L XXX
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09075F107 .. | BIONANO GENOMICSORD .. .... 06/28/2023 | JP MORGAN SECURITIES
LLC oo ... 38,980.000 XXX (36377) | ....... (36,377) XXX
09075P105 .. | BIOXCEL THERAPEUTICS ORD ...| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 130.000 | ... L XXX 1,835 ... 1835]. LOXXX.
09180C106 ..| BJS RESTAURANTSORD ........ 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 175.000 | ... L XXX LoT89 L. T8Y . LOXXX.
092113109 .. | BLACK HILLS ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 11,735.000 XXX ..(43337)|.......(43337) . XXX
09247X101 . .| BLACKROCK ORD 06/28/2023 | Various .................. .... 1,805.000 XXX (77297) | ....... (77,297) . XXX
09257W100 . | BLACKSTONE MORTGAGE CL A
REITORD ...\ 05/23/2023 | UBS SECURITIESLLC ..... ... 1,570.000 co XXX [ 48823 L 33237 | 15586 | e e [ 15588 L [ 48,823 (20,023) | ....... (20,023) LOXXX .
093671105 .. | H&RBLOCK ORD ...... 03/28/2023 | UBS SECURITIESLLC ... [............. L XXX O LOXXX .
094235108 .. | BLOOMINBRANDS ORD ......... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 425.000 L XXX .. 8998 .... . 1,946 LOXXX .
095818103 . .| BLUE OWL CAPITALCLAORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,515.000 L XXX . 19,760 .... (4,418) LOXXX .
09627Y109 .. | BLUEPRINT MEDICINES ORD ... 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 270.000 L XXX L 14795 . 2,688 LOXXX .
098571108 .. | BOOKING HOLDINGS ORD ........ 05/23/2023 | MORGAN STANLEY CO ... [ ....... 10.000 L XXX ... 20676].... 6,066 LOXXX .
099406100 . .| BOOT BARN HOLDINGS ORD ... 06/28/2023 | Various .................. [...... 560.000 CXXX . 45581 L. 035011 L 10,569 | L [ [ 10569 L 45581 | ... |.......(4804))........ (4,804) L XXX
099502106 .. | BOOZ ALLEN HAMILTON HOLDIN
CLAORD ......... . 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 3,950.000 | ...... 369,310 |.... XXX ... L 872793 | e [ 372,793 | .... ... (3483) .. XXX
099724106 .. | BORGWARNERORD ..... 06/28/2023 | Various .................. ... 3790.000|......180,239 |.... XXX ... .. 159,535 | . . 152,548 | ... .. 159535 ... ... 20,704 | . XXX
101044105 .. | BOSTON OMAHA CL A ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 1,540.000|....... 32014 |.... XXX ... L..34842( . 133 (... ... 34842 ... ... (2827) . XXX
101137107 .. | BOSTON SCIENTIFICORD ... 05/23/2023 | UBS SECURITIESLLC ... ... 1,405.000 | ....... 75103 [.... XXX ... ... 51,365]. .. 65009 (... ... 51365].... . 23,7381 LOXXX .
103167104 ..[ BOXCLAORD ......... 06/28/2023 | UBS SECURITIESLLC ..... ... 3,000.000].......85043[.... XXX... ... 78335]. .. 93390 ... ... 78335]. ... .. 6,708]. LOXXX .
103304101 .. [ BOYD GAMINGORD ............ ... |06/28/2023 | NATIONAL FINL SVCS CORP, | ....... 390.000 | ....... 26530 |.... XXX ... L. 21622 L 21,267 ... L2622 ... . 4,907 | . LOXXX .
104674106 .. | BRADY NONVOTING CLAORD ... | ... |06/28/2023 | NATIONAL FINL SVCS CORP,| .... 6,585.000 | ...... 312,684 |.... XXX ... .. 325549 . . 252,927 | ... .. 825549 .... (12,865) LOXXX .
109641100 .. | BRINKER INTERNATIONAL ORD .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 180.000 | ........ 7,057 |.... XXX ... LB L 160 | ... L8441 .. 616 LOXXX .
109696104 ..[ BRINK'SORD .................. ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ...... ... 25.000 | ........ 1,718 ] ... XXX ... .o 1494 . L1343 L1494 ... 224 LOXXX .
110122108 .. | BRISTOL MYERS SQUIBB ORD ... 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 2,880.000 184,461 CXXX L 190,230 | ....... 207,216 | ... (16,986) | ..o [ | e (16,986) [ 190,230 | .oovvinien [ (B769) | (5,769) L XXX
11120U105 .| BRIXMOR PROPERTY GROUP REIT|
ORD ..............oeiiint. 06/28/2023 | NATIONAL FINL SVCS CORP, | .... 2,175.000 | ....... 45,663 XXX 42182 ........ 49307 ... (TA20) | ..o (T120) | 42182 ... 3481(......... 3,481 L XXX
111337103 .. | BROADRIDGE FINANCIAL
SOLUTIONSORD ............... 03/28/2023 | NATIONAL FINL SVCS CORP, [ ... | e XXX e [ e e e e e e 1160 [ .. XXX .
11135B100 . .| BROADMARK REALTY CAPITAL
ORD .............cooeiiiint. 05/31/2023 | Unknown ................. XXX XXX
114340102 .. | AZENTAORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, CXXX L L XXX
118440106 ..[ BUCKLEORD .................. 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ co XXX e 78,233 L 80,950 [ (2716) [ | e [ @TB) | e [ 78233 [ (21,668) (21,668) LOXXX .
12468P104 ..[ CSAICLAORD ................ 06/28/2023 | UBS SECURITIESLLC ..... |...... L XXX eeeie... 8057 LOXXX .
12504109 .. | CBRE GROUP CL A ORD 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... L XXX .. 2878]. LOXXX .
12514G108 . [ CDWORD ..................... 06/28/2023 | UBS SECURITIESLLC ..... |...... L XXX e (1,373) ] LOXXX .
125269100 .. | CF INDUSTRIES HOLDINGS ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,150.000 XXX e 152894 | | [ e [ e e 152894 | [ BT (8,771) L XXX
12529R107 .| C4 THERAPEUTICSORD ........ 06/28/2023 | JP MORGAN SECURITIES
LLC oo . 1,815.000 | ........ 5074 ..o XXX oo oo 13182 o 10709 Lo 2474 e [ 2474 13182 [ (8108) | (8,108) LOXXX.
12541W209 . | CH ROBINSON WORLDWIDE ORD 03/28/2023 | NATIONAL FINL SVCS CORP, | ............. e e XXX i e e e e e e . LOXXX.
125896100 ..| CMSENERGYORD ............. 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 9,185.000 | ...... 538485 |.... XXX ... . 555077 | . . 555077 ... c....(16592) | ....... (16,592) | . XXX
126117100 ..| CNAFINANCIALORD ........... 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 6,480.000 | ...... 250,845 |.... XXX ... 269,420 269420 | ............ ...l (18,575) (18,575) L XXX
126349109 .. | CSG SYSTEMS INTERNATIONAL
ORD ..\t 06/28/2023 | NATIONAL FINL SVCS CORP, | ...... 135.000 6,924 [.... XXX ... 8396|......... T722 o BTA e [ BT 8396 | . .oiiiii [ (1472 | ........ (1472 ..o 76].. XXX .
126481601 .. | CTI BIOPHARMA ORD 06/28/2023 | Various .................. ... 9140000 | ....... 82709 |.... XXX ... 45,381 45,381 . 37,328 ........ 37,328 ...l LOXXX .
12662P108 ..| CVR ENERGY ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 600.000 | ....... 14,674 |.... XXX ... 18,950 18,950 (4,276) [ ........ (4,276) . . B00|.. XXX.
126650100 .. [ CVSHEALTHORD ..... 05/23/2023 | UBS SECURITIESLLC ..... ... 10,710.000 | ... L XXX 910,383 910,383 12,700 | .. XXX .
127097103 .. | COTERRA ENERGY ORD .. 06/28/2023 | Various .................. ... 13,570.000 L XXX 329,249 329,249 ..9903 (.. XXX .
128030202 .. | CAL MAINE FOODS ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 13,095.000 | ... L XXX 720,657 720,657 .29,829 (.. XXX .
128246105 .. | CALAVO GROWERS ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 10.000 | ....ovenn 332 XXX oo [ 344 (. e B0 e [ B0 e A (1 (2 1. XXX
129500104 ..| CALERESORD ........ ..|... |06/28/2023 | UBS SECURITIESLLC ..... ... 1135000 .......26422|.... XXX ... . 31,807 (. . LS. 5905 ... . . 31,807 (... 226 .. XXX.
13100M509 . | CALIXNETWORKSORD ......... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,075.000 49015 |.... XXX ... |........ 39,326 |........ 73562 |...... (34,236) [ ..o [ (34,236) 39326 | ... ... 9689 ... 96889 ... L XXX
131193104 .. | TOPGOLF CALLAWAY BRANDS
ORD ......o.ceven . 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 65.000 L1103 L XXX A0 1284 126 . 126 .. L1410 LOXXX.
13765N107 . .| CANNAE HOLDINGS ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 295.000 LBTT2 | XXX .. 6,021 . 6,092]... .. L8021 LOXXX.
14040H105 . .| CAPITAL ONE FINANCIAL ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,470.000 252,350 | .... XXX ... L225074 | e .. 2250741 . ... LOXXX .
14149Y108 ..| CARDINAL HEALTHORD ........ 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 7,885.000 728,641 (... XXX ... .. 519,091 . . 282497 [ ......(75510) ... .. 519,091 ... LOXXX .
141788109 .. | CARGURUS CLAORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 795.000 15,088 |.... XXX ... . 20225] . L1138 (... 9,087 | ... . 20225] ... LOXXX .
143130102 ..| CARMAXORD .................. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | .......... 45.000 L3281 ... XXX ... .. 29871 LL2TA0 | 24T .. 29871 ... LOXXX .
147528103 .. | CASEYS GENERAL STORES ORD .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| .......... 50.000 11,362 (... XXX ... L0749 L e Lo 10,749] ... LOXXX .
149123101 .. | CATERPILLARORD ............. ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 2,200.000 470371 | ... XXX ... .. 450,580 | . . 274,057 | ......(59,859) | ... .. 450,580 | .... LOXXX .
15117B202 . .| CELLDEX THERAPEUTICS ORD .. 06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,120.000 | ....... 39,183 |.... XXX ... ... 27,0841 . .. 49918 ......(22,835) ... ... 27,0841 . ... LOXXX .
15118v207 ..| CELSIUSHOLDINGSORD ....... .. | 06/28/2023 | Various .................. ... 2278000 ......333,153 |.... XXX ... . 172,233 | . . 161,054 | ......(55,023) 172,233 | ... .. 160,920 | ... XXX
151358101 ..| CENTENEORD ................. ... | 05/23/2023 | UBS SECURITIESLLC ..... . 1,910.000 | ...... 123413 | ... XXX ... [....... 151,378 110,139 | ........ 1,38 151,378 (27,965) . XXX .
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15677J108 .. | CERIDIAN HCM HOLDING ORD ... | ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ........o.oufovene. 645.000 L XXX LOXXX .
15687V109 ..| CERTARAORD ................. ... |05/23/2023 | MORGAN STANLEYCO ... | ...... 490.000 | ... L XXX LOXXX .
15872M104 . | CHAMPIONX ORD ...... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 930.000 | ... L XXX LOXXX .
159864107 .. | CHRLS RIVER LABS ORD .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 185.000 | ... L XXX LOXXX .
16150R104 ..[ CHASEORD ................... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 125.000 | ... L XXX LOXXX.
163072101 .. | CHEESECAKE FACTORY ORD ....|... |06/28/2023 | UBS SECURITIESLLC ..... |...... 145.000 | ... L XXX LOXXX.
16411R208 . .| CHENIERE ENERGY ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ....... 770.000 | ... L XXX LOXXX.
165167735 .. | CHESAPEAKE ENERGY ORD . 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 3,615.000 | ... L XXX LOXXX.
168615102 .. | CHICOS FAS ORD .| ... |06/28/2023 | Various .................. .... 1,810.000 XXX . XXX
16934W106 . | CHIMERIXORD ................. ... | 06/28/2023 | JP MORGAN SECURITIES
LLC oo [ 280.000 [ ......... 349 | XXX oo e BT B2 | T e T 527 LOXXX .
171484108 .. | CHURCHILL DOWNSORD ........ ... |06/28/2023 | Various .................. |...... 110.000 | ... ce XXX ] . . 13606 .... LOXXX .
172062101 .. | CINCINNATI FINANCIAL ORD .....| ... |03/28/2023 | MORGAN STANLEY CO ... | ............. C XXX e L [ e e e LOXXX .
17243V102 .| CINEMARK HOLDINGS ORD . 05/23/2023 | MORGAN STANLEY CO ... [.... 1,290.000 ... C XXX e L 175481 .. LOXXX .
17275R102 .| CISCO SYSTEMSORD .......... [ ... |06/28/2023 | UBS SECURITIESLLC ..... ... 10,880.000 | ... C XXX e . e N N . coo | 505,035 ... LOXXX .
172908105 .. | CINTASORD ........ .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 475.000 C XXX e . e N N . U U 211,034 | ... LOXXX .
172967424 .| CITIGROUP ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 8,405.000 | ... L XXX LOXXX .
17306X102 . .| CITITRENDS ORD ... 06/28/2023 | Various .............. R 130.000 | ... XXX XXX
(s} 18482P103 .| CLEARFIELDORD ...... 05/23/2023 | UBS SECURITIESLLC ..... [....... 20.000 | ... L XXX LOXXX.
m 185899101 .. | CLEVELAND CLIFFS ORD . ..|... |05/23/2023 | MORGAN STANLEYCO ....|...... 550.000 | ... L XXX LOXXX .
a 189054109 ..| CLOROXORD .................. ... | 05/23/2023 | MORGAN STANLEY CO .... [ .... 1,775.000 XXX L XXX
b 18914F103 .| CLOVER HEALTH INVESTMENTS JP MORGAN SECURITIES
S CLAORD .....ovviieiiniins .. | 060282023 | LLC ...\t ... 5,040.000 L XXX LOXXX .
18915M107 . | CLOUDFLARE CLAORD ........ | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 215.000 | ... L XXX LOXXX .
191216100 .. [ COCA-COLAORD .............. ... |03/28/2023 | NATIONAL FINL SVCS CORP,| ............. CXXX L L XXX
19239V302 ..| COGENT COMMUNICATIONS
HOLDINGSORD ................ ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,820.000 c XXX 125278 | oo e L e e e 125278 | oo e (12,176) | ....... (12,176) | ... 3,385|.. XXX .
192422103 ..| COGNEXORD .................. ... |05/23/2023 | UBS SECURITIESLLC ..... |...... 605.000 [ ....... 374 | XXX [ 27292 ........ 18,608 [ ....... (1196) [« | [ (1198) [ 27292 oo [ 4449 (... 4449 (... 85].. XXX .
192446102 .. | COGNIZANT TECHNOLOGY
SOLUTNCLAORD ............. ... | 06/28/2023 | Various .................. .... 1,675.000 106,860 | .... XXX ... [....... 113436 | ........ 95793 |....... 17643 | oo T3 13436 (... i (6,576) [ ........ (6,576) XXX
19247A100 . .| COHEN & STEERS ORD . ... |... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 835.000|.......46615|.... XXX ... |[........ 59444 .. e Lo...... 50444 e (12,829) | ... (12,829) | XXX
19247G107 . | COHERENTORD ............... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 795.000|....... 25728 |.... XXX ... ... 33941 . ... 33941 ... (8212) [ ........ (8212)]. XXX
19260Q107 . | COINBASE GLOBALCLAORD ... | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 255.000|....... 15070 |.... XXX ... ... 14130 (. L1430 .. ... 939 . XXX
194014502 ..[ ENOVISORD .............. ..| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 155.000 | ........ 8,727 |.... XXX ... ... 8651]. B85 [ B 7. LOXXX.
194162103 .. | COLGATE PALMOLIVE ORD ... |05/23/2023 | UBS SECURITIESLLC ..... ... 12,170.000 | ...... 945535 |.... XXX ... .. 906,610 | . .. 906610 .... 38,924 | . XXX
20030N101 ..| COMCAST CLAORD ..... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,200.000 | ....... 48452 |.... XXX ... ... 599391 . ... 59939 .... (11,487) LOXXX .
200340107 .. | COMERICAORD ........... .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| . ....... 5000 ......... 202|.... XXX ... ... 359 359 [ (IBT) (157) LOXXX .
201723103 .. | COMMERCIAL METALS ORD ... ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 2,170.000 | ...... 112735 |.... XXX ... |........ 87,024]. e, 87024 25,711 LOXXX .
20337X109 . .| COMMSCOPE HOLDING ORD ... | ... [05/23/2023 | UBS SECURITIESLLC ..... ... 4,650.000]....... 19,551 ... XXX oo |oeeeinns 34904 | .o 28775 e (392) | e (B9 e 34904 | .o [ (14553) | L (14,553) L XXX
204149108 .. | COMMUNITY TRUST BANCORP
ORD ..\ttt ... |03/28/2023 | MORGAN STANLEY CO ... | ....ouvuunn. cd XXX e [ [ e e e e e e e LOXXX .
20451Q104 . | COMPASS DIVERSIFIEDORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 2,250.000 | ... L XXX ... 46,789 | . 28,439 ... 46789 ... ... (1222) | . XXX
205887102 ..| CONAGRABRANDSORD ........ ... |05/23/2023 | UBS SECURITIESLLC ..... ... 11,305.000 | ... XXX .. 424000 (...l . 424000 | .... .. (24,546) | . XXX
208541108 ..| CONSOL ENERGYORD ......... ... | 05/23/2023 [ NATIONAL FINL SVCS CORP,| ...... 530.000 | ... XXX ... 28,080 . 26,975 | ... 28,080 .. 291 XXX
209115104 .. | CONSOLIDATED EDISONORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 7,460.000 CXXX L 701,143 .o 701143 [ 1829 1,629 L XXX
21036P108 . .| CONSTELLATION BRANDS CL A
ORD ..............oiile. ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,440.000 339,703 |.... XXX ... [....... 37,010 | ..o e [ [ e 37,010 ... 2269 |........ 22,694 XXX
210377109 ..| CONSTELLATION ENERGY ORD ..| ... |06/28/2023 | Various .................. |[...... 475.000 | ....... 42185 |.... XXX ... |........ 29923 |. .. 40950 ... ). C... 29923 ... .. . 12,262 | . XXX
218352102 .. | CORCEPT THERAPEUTICS ORD .| ... [06/28/2023 | Various .................. [...... 365.000 | ........ 7,829 |.... XXX ... L7819 L TA3 L 6| ... LTI 9 9]. LOXXX .
219798105 .. | QUIDELORTHOORD ............ ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 110.000 | ........ 9,765|.... XXX ... L 11,045 . L9424 (... 1622 L 11,0451 ... (1,280) | . LOXXX .
22160K105 . .| COSTCO WHOLESALE ORD ......| ... [06/28/2023 | NATIONAL FINL SVCS CORP,|...... 100.000 | ....... 53129 | .... XXX ... |........ 49194 (. ............ .. 49194 . .3935(......... 3935]. LOXXX .
22160N109 ..| COSTAR GROUP ORD | ... |06/28/2023 | Various .................. ... 1,430.000 123616 |.... XXX ..o [.oooens 106,787 110,510 BT24) [ e BT 106,787 | .o [ 16,830 | ........ 16,830 L XXX
22266M104 . | COURSERAORD ............... ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ........vofevene 120000 | ........ 15140 XXX [ 2025]......... 1420 | .oeees B06 [ ..o | [ 606 [ ..o | 2025 . i e (512) | cevnnn (512) | oo LOXXX .
222795502 . .| COUSINS PROPERTIES REITORD | ... |[05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,425.000 | ....... 29,707 |.... XXX ... | 42142 ... 36,038 |........ 6,103 [ ... [ [ [0< [ I 2142 (12,435) | ....... (12,435) | ......... 912 .. XXX.
22410J106 . . | CRACKER BARREL OLD COUNTR!
STORE ORD .. .. | ... |05/23/2023 | MORGAN STANLEY CO ... |.... 1400.000 ... c XXX 154,135 (4190) [ ........ (4,190) . LOXXX.
227046109 ..| CROCSORD ................... ... |06/28/2023 | UBS SECURITIESLLC ..... |...... 595.000 | ....... 63,968 |.... XXX ... |........33172|........ 64516 |......(31344) | ... | BB 0 B3AT2 [ 30,796 L L XXX
227483104 .. | CROSS COUNTRY HEALTHCARE
ORD .............ooiiiiint. ... | 05/23/2023 | MORGAN STANLEYCO .... [...... 165.000 | ........ 4003 ... XXX ..o oo 3515 4384 (869) | [ (8B9) [ | 3B L 488488 XXX
22788C105 ..| CROWDSTRIKE HOLDINGS CL A
ORD ..\ttt ... |06/28/2023 | Various .................. |...... 785.000 | ...... 113,655 [ .... XXX ... LOXXX .
22822V101 ..| CROWN CASTLE ORD .. .| ... |05/23/2023 | MORGAN STANLEYCO ... [ ...... 330.000 | ....... 38143 [.... XXX ... LOXXX .
229663109 .. | CUBESMARTREITORD ......... ... | 06/28/2023 | UBS SECURITIESLLC ..... ... 2,900.000]...... 129,642 [.... XXX ... L XXX
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230031106 .. [ CULLINAN ONCOLOGY ORD ... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ........ 695.000 [ ........ 7,802 (... XXX ... [.....oo.. TA5T | ... 7332 (.. 125 125 7,457 LOXXX.
231021106 ..| CUMMINSORD ................. ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 265.000 XXX 67870 | ... e [ e 67,870 . XXX
23131L107 .. | CURO GROUP HOLDINGS ORD .. | ... [06/28/2023 | JP MORGAN SECURITIES
LLC o ... 1,430.000 C XXX e 8,327 LOXXX .
23282W605 . | CYTOKINETICSORD ............ ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 140.000 | ... L XXX oo, 5544 . e N N . U TR X7 % DU LOXXX .
23331A109 ..| DRHORTONORD ... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 505.000 | ... C XXX [ 45419 . TR e N N . . v e 45419 LOXXX .
233331107 .. | DTEENERGYORD ....... .| ... |03/28/2023 | NATIONAL FINL SVCS CORP,| ............. C XXX e . LOXXX .
23345J104 .. | DICE THERAPEUTICSORD ...... | ... [06/28/2023 | NATIONAL FINL SVCS CORP,|...... 565.000 XXX e 7,770 L XXX
23345M107 . | DT MIDSTREAMORD ........... ... |03/28/2023 | CITIGROUP GLOBAL
MARKETS INC. ... e [ e XXX e e e e e e e LOXXX.
235851102 ..| DANAHERORD ................ ... |06/28/2023 | MORGAN STANLEYCO .... [.... 1,625.000 |...... 379572 |.... XXX ... . 323591 (. e N . . . 323591 (... XXX
237194105 .. | DARDEN RESTAURANTS ORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,255.000 | ...... 201,138 |.... XXX ... 183,079 ........ 85073 |........ 5505 ... [ 5505 ........... 183,079 L XXX
23804L103 ..| DATADOGCLAORD ............ ... |05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ .... 1,005.000 XXX 92299 |........ 73868 |....... 18432 .o 18432 ... | 92,299 . XXX
238337109 .. | DAVE BUSTERS ENTERTAINMENT
(o ... |05/23/2023 | MORGAN STANLEY CO ... | ...... 225.000 C XXX e 8,601 |......... 7,974 |......... 627 LOXXX .
244199105 .. | DEEREORD ................... ... |06/28/2023 | UBS SECURITIESLLC ..... |...... 265.000 | ... L XXX 10617 | oo | e N e . U U o I . . LOXXX .
247031202 .. | DELL TECHNOLOGIES CLC ORD .| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ... 8,270.000 | ... L XXX 316,849 .o | [ e . LOXXX .
24906P109 . .| DENTSPLY SIRONAORD ......... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 2,075.000 | ... L XXX 72,714 L. 4895 ... .. 4895 . LOXXX .
[®) 25278X109 .. | DIAMONDBACK ENERGY ORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 4,140.000 | ... c XXX 212,988) | ... 212,988) | . LOXXX .
m 253798102 .. | DIGI INTERNATIONALORD ...... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 520.000 [ ....... 17877 [.... XXX ... LOXXX .
o 254017603 .. | DIGITALBRIDGE GROUP CLAORD | ... |06/28/2023 | NATIONAL FINL SVCS CORP,| .... 1,310.000 | ....... 16,915 [.... XXX ... L XXX
o 256746108 .. | DOLLARTREEORD ............. ... |05/23/2023 | CITIGROUP GLOBAL
~ MARKETS INC. ............[...... 125.000 19,622 [.... XXX ... LOXXX.
25754A201 ..| DOMINOS PIZZAORD ........... ... |05/23/2023 | MORGAN STANLEYCO ... |....... 50.000 | ....... 15343 [.... XXX ... LOXXX .
257651109 .. | DONALDSONORD .............. ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,180.000 75237 |.... XXX ... L XXX
25787G100 . | DONNELLEY FINANCIAL SOLTN
ORD 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 380.000....... 17499 ... XXX ... L XXX
25809K105 . .| DOORDASH CLAORD .. 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ... enene 180.000 L XXX LOXXX .
258621105 . .| DOUBLEVERIFY HOLDINGS ORD . | ... |06/28/2023 | Various P 620.000 | ... L XXX LOXXX .
26142V105 . .| DRAFTKINGS CLAORD ......... ... |05/23/2023 | UBS SECURITIESLLC ..... ... 1,260.000 ] ... L XXX LOXXX .
26441C204 ..| DUKE ENERGY ORD . ... .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 570.000 CXXX L L XXX
264847106 .. | DUN BRADST HLDG ORD 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ L XXX LOXXX.
26603R106 .| DUOLINGOCLAORD ........... ... |05/23/2023 | MORGAN STANLEY CO ... L XXX LOXXX.
26622P107 .| DOXIMITY CLAORD ... .| ... |05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
267475101 .. | DYCOM INDUSTRIES OR ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
268158201 .. | DYNAVAX TECHNOLOGIES ORD . | ... [06/28/2023 | Various .................. L XXX LOXXX.
26875P101 ..| EOGRESOURCESORD ......... ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ....... CXXX L L XXX
27616P103 . .| EASTERLY GOVERNMENT
PROPERTIESORD .............. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
28035Q102 . | EDGEWELL PERSONAL CARE ORD| ... |03/28/2023 | NATIONAL FINL SVCS CORP, L XXX . LOXXX .
281020107 .. | EDISON INTERNATIONAL ORD ... | ... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... 7,055.000 | ... L XXX 481,122 | . 481,122 ... LOXXX .
28106W103 . | EDITAS MEDICINEORD ......... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 685.000 | ... L XXX T4 T4 LOXXX .
28414H103 .| ELANCO ANIMAL HEALTHORD ...| ... [05/23/2023 | UBS SECURITIESLLC ..... ... 1,895.000 CXXX L 22,139 22,139 L XXX
285512109 ..| ELECTRONICARTSORD ........ ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............f...... 115.000 XXX e LOXXX.
28618M106 . | ELEMENT SOLUTIONSORD ....... ... |05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ ... 3,955.000 L XXX LOXXX.
29084Q100 . | EMCORGROUPORD ........... ... |06/28/2023 | NATIONAL FINL SVCS CORP,| .... 1,085.000 | ... XXX XXX
291011104 .. | EMERSON ELECTRIC ORD ...... ... |05/23/2023 | MORGAN STANLEYCO ... | ...... 270.000 | ... L XXX LOXXX.
292218104 .. | EMPLOYERS HOLDINGS ORD ....| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 585.000 | ... L XXX LOXXX .
29261A100 . .| ENCOMPASS HEALTHORD ...... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 820.000 | ... L XXX LOXXX .
29272W109 . | ENERGIZER HOLDINGS ORD ... ... |06/28/2023 | Various .................. ... 1,140.000 CXXX L L XXX
29283F103 ..| ENGAGESMARTORD ........... ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ..........ofovene. 125.000 L XXX LOXXX .
293389102 .. [ENNISORD .................... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 8,145.000 | ... L XXX LOXXX .
29355A107 ..| ENPHASE ENERGY ORD ........ | ... [05/23/2023 | NATIONAL FINL SVCS CORP,|....... 50.000 | ... L XXX LOXXX .
29355X107 .| ENPRO INDUSTRIESORD ....... ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| .......... 50.000 | ... L XXX LOXXX.
293594107 .. | ENOVIXORD ............ ... |06/28/2023 | UBS SECURITIESLLC ..... ... 1525000 ... L XXX LOXXX.
29364G103 . | ENTERGY ORD .. ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 11,730.000 XXX e . LOXXX.
294429105 .. | EQUIFAXORD ................. ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ........ 889.000 XXX e A7T724 | oo 172,786 | (1,062) | [ [ (1082) [ 171,724 L XXX
294628102 .. | EQUITY COMMONWEALTH REIT
ORD .......................... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 375.000|........ 7975 ... XXX... |[........ 10220 ......... 9364 |......... 856 ............. ... 0856 10220 ... | (2,245) [ ........ (2,245) | ........ 1594 .. XXX .
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29472R108 .| EQUITY LIFESTYLE PROP REIT
ORD ..\ttt ... |05/23/2023 | UBS SECURITIESLLC ..... |...... 105.000 | ........ 6,836 ... XXX ... [...coons 6312 ......... 6783 [........ @) @) [ 6,312 o [ |72 524 LOXXX .
29530P102 .| ERIE INDEMNITY CLAORD ...... ... |06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 765.000 | ...... 157,740 [ .... XXX ... Lo 143418 ... 143,014 (... (42,989) | ... .. (42,989) .. e 1434181 . 14,322 ........ 14322 .. L XXX
29664W105 . | ESPERION THERAPEUTICS ORD . | ... [06/28/2023 | JP MORGAN SECURITIES
LLC ot ... 2,275.000 c XXX A2 e [ e e e a2 (11,007) (11,007) LOXXX .
29670G102 . | ESSENTIAL UTILITIESORD ...... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 970.000 | ... L XXX o (1,599) [ ........ (1,599) | . LOXXX.
297178105 .. | ESSEX PROPERTY REITORD ....| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 100.000 | ... L XXX (3101 [ ........ (3101)]. LOXXX.
297602104 .. | ETHAN ALLEN INTERIORS ORD .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 4,255.000 CXXX L (4,258) [ ........ (4,258) L XXX
29882P106 . .| EUROPEAN WAX CENTER CL A
ORD ... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 3,770.000 co XXX [ 99,367 [ L. 46937 [ 52430 [ | [ 52430 | e 99367 | [ (35174) | ....... (35,174) LOXXX.
29975E109 ..| EVENTBRITE CLAORD ......... |... [05/23/2023 | NATIONAL FINL SVCS CORP,|...... 145000 | ....... co XXX . (594) | ..........(594) . LOXXX .
300347103 .. | EVERI HOLDINGS ORD . ..| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,305.000 | ....... 19,600 |.... XXX ... (3,630) [ ........ (3,630)]. LOXXX .
30052C107 .| EVOLUSORD .................. ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ...... ... 10.000 | ......... 102 o XXX oon e 129 e TE e B [ B [ 129 @ (27) L XXX
300577105 .. | EVOQUA WATER TECHNOLOGIES
ORD ..\t ... |05/24/2023 | Unknown ................. ... 3025000 ...... 128,398 [.... XXX ... 128,398 128,398 | ..o [ LOXXX .
30063P105 .| EXACT SCIENCESORD ......... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 745.000 | ....... 61,087 [.... XXX ... ... 55935]. ... 55935]. ... . . LOXXX .
30226D106 ..| EXTREME NETWORKS ORD ..... | ... [06/28/2023 | Various .................. [...... 815.000 | ....... 15972 ... XXX ... ... 158241 . .. 15824 ... Lo 149 LOXXX .
30231G102 . | EXXONMOBILORD ......... ..| ... | 05/23/2023 | UBS SECURITIESLLC ..... .... 8115000 ......860,909 |.... XXX ... . 354,068 | . L...... 354068 (.... ....... 506,841 . XXX
302491303 ..| FMCORD .... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,815.000...... 191,028 |.... XXX ... I < [ [ Y [ I 27971 | ... (26943) ...l (26,943) L XXX
[®] 302492103 .. | FLYWIREORD ................. ... |05/23/2023 | CITIGROUP GLOBAL
m MARKETSINC. ............|...... 395.000 XXX 7502 (......... 9666 |....... 163) | oo (2163) | oo | 7,502 4,88 4,88 XXX
8 30303M102 . | METAPLATFORMS CLAORD ....|... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... 20,310.000 | .... L XXX . 2444105 [ .... 1,019,554 | ... ... 1,019,554 | . U o e . LOXXX.
h 311900104 ..| FASTENALORD ................ ... | 05/23/2023 | UBS SECURITIESLLC ..... .... 6,345.000 XXX L0833306 [ e . U 3 ..., 15600 ........ 15600 |. .. XXX
oo 314211103 .. | FEDERATED HERMES CLBORD . | ... [06/28/2023 | Various .................. ... 9445000 ... coo XXX .o f....... 352,555 . (12,445) e LOXXX .
31428X106 ..| FEDEXORD ................... ... |03/28/2023 | NATIONAL FINL SVCS CORP,| ............. c XXX e L L e e LOXXX .
31572Q808 . | FIBROGENORD .......... .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ......... 75.000 | ... L XXX . 739 (462) LOXXX .
31846B108 ..| FIRSTADVANTAGEORD ........ |... [05/23/2023 | NATIONAL FINL SVCS CORP,|...... 360.000 | ... L XXX 5,264 584 LOXXX .
320517105 ... | FIRST HORIZONORD ... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 120.000 | ... L XXX 2,043 (897) LOXXX .
32051X108 .. | FIRST HAWAIIAN ORD .. .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ......... 70.000 | ... L XXX 1959 | e e LOXXX .
336433107 .. | FIRSTSOLARORD ......... ... |06/28/2023 | UBS SECURITIESLLC ..... |...... 230.000 | ... L XXX 28,691 . (5,761) LOXXX .
33768G107 . | FIRSTCASH HOLDINGS ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 60.000 | ... L XXX 4,467 L5210 (... (743)] ... . (743) LOXXX.
337738108 ..| FISERVORD ............... 06/28/2023 | Various .................. .... 3675000 ... XXX 367,254 . 231450 |......(15932) | ... (15,932) XXX
337932107 .. | FIRSTENERGY ORD .. .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ... 14,380.000 | ... L XXX 555,399 [ .......oiiiil. e e [ LOXXX.
33813J106 .. | FISKERCLAORD .............. ... |05/23/2023 | UBS SECURITIESLLC ..... [...... 370.000 | ... XXX .. 3875]. . 2690 ... 1,185 XXX
338307101 ..| FIVE9ORD ..... .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 225.000 XXX 13,206 | ........ 15,269 [ .......(2063) ... [ (2,083) L XXX
343412102 ..| FLUORORD ................... ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ..........ofvvene. 935.000 L XXX 32407 |....... (B762) oo [ [ (5,762) LOXXX .
34379V103 .| FLUENCE ENERGY CLAORD ....| ... [06/28/2023 | NATIONAL FINL SVCS CORP,|...... 695.000 | ... L XXX 1,919 [ ..o (1,779) | L oee N e (19 | LOXXX .
344849104 .. | FOOTLOCKERORD ............ ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,165.000 | ... L XXX 36,656 .(10,838) | ... (10,838) | . LOXXX .
345370860 .. | FORD MOTOR ORD ... . 05/23/2023 | UBS SECURITIESLLC ... ... 1,355.000 ... L XXX . L A5TE9 [ 1922 N 1022 o . LOXXX .
34631B101 ..| FORGEROCK CL A ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 40.000 XXX e BT0 M | e @A) e LOXXX .
35104E100 .. | 4D MOLECULAR THERAPEUTICS
ORD ...vviiiiaiiiia ... |05/23/2023 | NATIONAL FINL SVCS CORP,| .......... 20.000 C XXX e 1B 444 LOXXX.
351370204 .. | FOXCLBORD ......... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2457.000 | ... c XXX e 79908 L LOXXX.
35180X105 . .| FRANCHISE GROUP ORD ... |06/28/2023 | UBS SECURITIESLLC ..... ... 1,555.000 ... C XXX e T LOXXX.
354613101 .. | FRANKLIN RESOURCES ORD ... | ... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... 37,030.000 | ... L XXX . . 154,587 | ... LOXXX.
359530104 .| FUBOTVORD .................. ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ... 7,965.000 XXX e 26189 Ll 13,859 L XXX
359616109 .. | FULCRUM THERAPEUTICS ORD .| ... [06/28/2023 | JP MORGAN SECURITIES
LLC oo ... 1,770.000 L XXX 12,886 LOXXX .
359694106 .. | HB FULLERORD ............... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,295.000 | ... co XXX e 185143 L LOXXX .
36116M106 . | FUTUREFUELORD ............. ... |06/28/2023 | UBS SECURITIESLLC ..... |...... 520.000 CXXX L 4,228 L XXX
36467J108 .. | GAMING AND LEISURE PROP REIT
ORD ..\t ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 2,540.000 | ...... 121,260 ... XXX ... [..oo..s 102,019 ....... 131,368 | ...... (29,399) (29399) | oo et 102,019 | oo [ 19,241 LOXXX .
36467W109 . | GAMESTOP CLAORD .. .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 250.000 | ........ 5874 ... XXX ... [......... 7514]. L4815 (... 2,899 ... .. 2,899 . e 1514 (1,640) LOXXX .
364760108 .| GAPORD ............... ..|... |05/23/2023| MORGAN STANLEYCO .... | ...... 510.000 | ........ 4,008 |.... XXX ... . 4448 . .. 5753 (.......(1,305)]... .(1,305) | . 44481 ... (442) . LOXXX .
368736104 .. | GENERAC HOLDINGS ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 70.000 | ........ 8386 (... XXX ... |......... 7173 ]. L T046 127 N 27| U TR A 141 P . 1213 1213 LOXXX.
369550108 . .| GENERAL DYNAMICSORD ...... |... [05/23/2023 | NATIONAL FINL SVCS CORP,|.... 5,560.000 | .... 1,158,009 [.... XXX ... |...... 1,249690 | ....... 351,076 | ...... (35,800) [ ... [ (35,800) [ ..o [ aannnn 1249690 | ............. ... (91,681) [ ....... (91,681) [ ........ 9122 (.. XXX.
369604301 .. | GENERALELECTRICORD ....... ... |06/28/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ ... 3125000 ...... 333,761 |.... XXX ... 198,393 [ ... e 198,393 [ ... i 135368 | ....... 135368 | ......... 250 .. XXX.
370334104 ..| GENERALMILLSORD ........... ... |06/28/2023 | UBS SECURITIESLLC ..... |.... 3,000.000 | ... o XXX ... 179,586 | . . 251,550 |......(71,964) (... L....(71,964) | . . 179586 | ... N I e . XXX
37045V100 . .| GENERAL MOTORS ORD .. .| ... |06/28/2023 | Various .................. ... 1,835.000]....... 69,529 |.... XXX ... 41200 ........ 61,729 |...... (20,529) | ... [ (20,529) 41,200 2].. XXX.
374297109 .. | GETTY REALTYREITORD ....... ... |03/28/2023 | CITIGROUP GLOBAL
MARKETS INC. ... e [ e XXX e e e e e e e LOXXX .
377322102 .| GLAUKOSORD ................. ... |06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,715.000 | ... co XXX (4,964) | ... . 69,947 LOXXX .
379378201 .. | GLOBALNETLEASEORD ....... ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ......... 5000 .......... 53 .. XXX oo | T2 83 10| | [ 10 72 L XXX
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37940X102 . .| GLOBAL PAYMENTSORD ....... 06/28/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ XXX [ 85,116 | ........ 66,048 ]....... 19,088 | ..o e [ 19,068 | ......uun. (20975) | ....... (20975) | ...t 333[.. XXX.
38267D109 ..| GOOSEHEAD INSURANCE CL A
ORD ..\ttt 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX 192 192 LOXXX .
384109104 .. GRACOORD ................... .. | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX 6,807 |......... 6807 . LOXXX .
387328107 .. | GRANITE CONSTRUCTION ORD .| ... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... CXXX L 11,343 11,343 L XXX
388689101 .. | GRAPHIC PACKAGING HOLDING
ORD ... 03/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
393657101 .. | GREENBRIER ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ... L XXX LOXXX.
397624107 .. | GREIFCLAORD ............... 03/28/2023 | NATIONAL FINL SVCS CORP, c XXX LOXXX.
398905109 .. | GROUP 1 AUTOMOTIVEORD ..... 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 410.000 104,398 | .... XXX ... XXX
40131M109 . | GUARDANT HEALTHORD ....... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 635.000 19414 L XXX ... LOXXX .
40171V100 .| GUIDEWIRE SOFTWARE ORD ....| ... [05/23/2023 | NATIONAL FINL SVCS CORP,|...... 135.000 1,075 | XXX LOXXX .
40416E103 ..| HCIGROUPORD ............... 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ I 1418 ... XXX ... LOXXX .
404251100 .. | HNI ORD 06/05/2023 | Not Available .............. L8 XXX LOXXX .
404341105 .. [ HP ORD ... |03/28/2023 | MORGAN STANLEY CO ... L XXX LOXXX .
40637H109 . .| HALOZYME THERAPEUTICS ORD .| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ... L XXX LOXXX .
407497106 .. | HAMILTON LANE CL A ORD 03/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
413160102 .. | HARMONICORD ............... 05/23/2023 | MORGAN STANLEY CO ... CXXX L L XXX
413197104 .. | HARMONY BIOSCIENCES HLDG
ORD ..o 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX (3,999) LOXXX .
418056107 .. | HASBROORD ......... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... L XXX . 59,260 | . LOXXX.
42225T107 .. | HEALTH CATALYST ORD ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX L (78) . LOXXX .
42250P103 . .| HEALTHPEAK PROPERTIES ORD . | ... [05/23/2023 | UBS SECURITIESLLC ..... CXXX L 2,826) L XXX
42330P107 .| HELIX ENERGY SOLUTIONS
GROUPORD ................... 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
423452101 .. | HELMERICH AND PAYNE ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP,| ... L XXX LOXXX .
426927109 .. | HERITAGE COMMERCEORD .....| ... 05/23/2023 | NATIONAL FINL SVCS CORP, CXXX L L XXX
42805E306 ..| HESKAORD ................... 06/13/2023 | CORPORATE
REORGANIZATIONS ....... CXXX L L XXX
42824C109 ..| HEWLETT PACKARD ENTERPRISE
ORD ... ... |03/28/2023 | MORGAN STANLEY CO ... | ...oovuvinn [eniinnnn. L XXX LOXXX.
428291108 ..| HEXCELORD .................. 05/23/2023 | UBS SECURITIESLLC ..... |...... 160.000 11,563 [.... XXX ... XXX
43283X105 .| HILTON GRAND VACATIONS ORD | ... |[05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 655.000 29510 |.... XXX ... ... 30047 ... LOXXX.
433000106 .. | HIMS HERS HEALTHCLAORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 335.000 3194 ... XXX ... L1703 LOXXX.
436893200 . .| HOME BANCSHARESORD ........ .. | 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 305.000 L6672 ... XXX ... .. . LTBIT L XXX
438516106 .. | HONEYWELL INTERNATIONAL ORD ... [05/23/2023 | MORGAN STANLEYCO ... |[....... 35.000(........6886|.... XXX... |......... 6,023]. ... 8023].... LOXXX .
440452100 .. | HORMEL FOODSORD .......... ... |05/23/2023 | UBS SECURITIESLLC ..... . 5,695.000 220,705 | ... XXX ... |.oo.ins 223248 | .o e e e 223,248 L XXX
44107P104 .| HOST HOTELS & RESORTS REIT
ORD ...t 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 935.000 [ ....... 15724 [ ..o XXX oo | 16,216 | ........ 15,007 [ ........ 1209 e [ 1209 | .o e, 16,216 L XXX
443201108 .. | HOWMET AEROSPACE ORD ... 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ ... 3500000 ...... 154,522 ... XXX ... 124,648 131,590 | ...... (13542) | oo [ (13,542) 124,648 LOXXX .
443573100 .. | HUBSPOTORD .................|... 05/23/2023 | NATIONAL FINL SVCS CORP, e 47080 L. XXX ... L.31972] . L2TABT ... .. 4505 (. L3972 LOXXX.
444859102 ..| HUMANAORD ..................[... 05/23/2023 | NATIONAL FINL SVCS CORP, 32589 |.... XXX ... |........ 29,654 33,292 (IR ) N 29,654 L XXX
445658107 .. | JB HUNT TRANSPORT SERVICES
ORD ...t 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 155.000 c XXX e 26494 [ e [ e [ e 26494 [ 9% LOXXX.
446150104 .. | HUNTINGTON BANCSHARES ORD 05/23/2023 | Various .................. ... 3,900.000] ... L XXX oo (13154) | LOXXX.
447011107 .. | HUNTSMANORD ............... 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 2,760.000 | ... L XXX .. 2478 LOXXX.
44925C103 .| ICF INTERNATIONAL ORD ... 06/28/2023 | NATIONAL FINL SVCS CORP, | ...... 300.000 CXXX L 6,095 L XXX
44951Y102 ..| HYZON MOTORS CLAORD ...... 06/28/2023 | JP MORGAN SECURITIES
LLC o .... 1,655.000 L XXX (3,763) LOXXX .
450056106 .. | IRHYTHM TECHNOLOGIES ORD .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 15.000 | ... L XXX (152) LOXXX .
45073V108 .. [ ITTORD ......vviviininnns 03/28/2023 | MORGAN STANLEY CO ... [............. c XXX e [ [ e e e e e e e LOXXX .
451107106 .. | IDACORP ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 330.000 c XXX 35,084 L ...(29) LOXXX .
45167R104 ..[ IDEXORD ..................... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,410.000 co XXX e 314,808 L (24,228) LOXXX .
45168D104 .| IDEXX LABORATORIES ORD ..... .. | 05/23/2023 | UBS SECURITIESLLC ..... | ...... 115.000 co XXX . 54838 L e e [ e e e BABBB e e (B16) [ (316) LOXXX.
452308109 .. | ILLINOIS TOOL ORD ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 4,075.000 L XXX . 436194 | ... 91,249 LOXXX.
452327109 .. | ILLUMINAORD ... ... |06/28/2023 | UBS SECURITIESLLC ..... |...... 105.000 L XXX L2123 (4,397) LOXXX.
45245E109 .| IMAXORD ........ C | 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 710.000 L XXX 7,623 . 1,004 LOXXX.
45253H101 .| IMMUNOGEN ORD ... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 295.000 L XXX 1,463 3,043 LOXXX.
45256X103 .| IMMUNITYBIO ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 160.000 L XXX i (151) LOXXX .
452584102 .. | IMMUNOVANT ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 530.000 XXX e 2282 9408 [ ..o (TATS) [ oo | [ @ATE) o e 2282 e 9883 9,553 L XXX
453204109 .. [ IMPINJORD ................... 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ... v 70.000 XXX e 3281 7643 oo (4362 e e [ (4362) | e 328 | e 3850 [ 3650 ... L XXX
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45332Y109 .. | INARIMEDICALORD ............ ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ........ovuf e 80.000 | ........ 5159 ... XXX ... [.ooooiis 5264|......... 5085 (......... 79| e | [ 79| | 5264 ..o [ (105) | oo (105) | oo LOXXX.
45580R103 . .| INDUS REALTY TRUSTORD ..... ... | 06/30/2023 | Various .................. .... 1,275.000 XXX 80,913 |........ 52379 |....... (1188) [ .o [ (1188) [ ..o [ 80913 ... | 4282 ......... 4282 ......... 470 (.. XXX .
45667G103 . | INFINERAORD ................. ... |05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............[...... 450.000 C XXX e 3075 | oo e e e e 3,075 LOXXX.
457187102 .. | INGREDIONORD ............... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 100.000 | ... L XXX 10,174 | . 10,174 LOXXX.
457669307 .. | INSMEDORD .................. ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 975.000 | ... L XXX ... 185291 . ... 185291 ... LOXXX .
457730109 .. | INSPIRE MEDICAL SYSTEMS ORD | ... |06/28/2023 | NATIONAL FINL SVCS CORP,| ... 1,055.000 | ... CXXX L . 186,233 | .. . 186,233 | ... L XXX
45773H201 ..| INOVIO PHARMACEUTICALS ORD | ... |[06/28/2023 | JP MORGAN SECURITIES
C ot ... 10,575.000 | ........ 4,057 ... XXX oo | 20145 ........ 16,497 [ ..o 36848 | oo [ [ 3848 [ 20145 oo (16,088) | ....... (16,088) | .o LOXXX .
45774W108 . | INSTEEL INDUSTRIESORD ...... ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 2,800.000 | ....... 87,380 | ... XXX ... [........ 79353 | ... 77,056 | oo 2297 [ | e [ 2207 | 79353 | o [ 8,027 | ......... 8,027 |....iin. 9 |.. XXX .
45780R101 ..| INSTALLED BUILDING PRODUCTS
ORD ..\t ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 1,010.000 | ...... 135,033 [.... XXX ... |.oennnn. 96,631 ........ 86,456 | ....... 10175 [ ..o | [ 1075 | e 9883 | [ 38,402 ........ 38402|........ 1,894 [ .. XXX .
45783Q100 . [ INOTIVORD ..........c.ceunenn ... | 06/28/2023 | JP MORGAN SECURITIES
LLC ..o ... 3335000 ....... 15878 [ .... XXX ... |........ 21485|......... 1606 [......... 516 ..o [ [ 516 | 21485 (5,606) XXX
458140100 .. [ INTELORD .................... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 9,105.000 | ... coo XXX ]l 405,192 . . 240645 | ... ... (136,533) | ... LOXXX.
45826H109 ..| INTEGER HOLDINGS ORD .......|... [05/23/2023 | NATIONAL FINL SVCS CORP,|....... 80.000 | ........ c XXX L6294 . 230] ... . LOXXX.
45827U109 .| INTAPPORD .......... .| ... |06/28/2023 | UBS SECURITIESLLC ..... |...... 100.000 | ........ 4181 ... XXX ... [.........2052](. L2494 . 2,129 L2129 . LOXXX.
[») 45867G101 . | INTERDIGITALORD ............. ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 2,330.000 | ...... 214732 .0 XXX o | 135972 ........ 91201 | oo L OTAT [ | [ 9TAT | 135972 78,760 78,760 L XXX
m 459200101 .. | INTERNATIONAL BUSINESS
o MACHINESORD ................ ... |05/23/2023 | UBS SECURITIESLLC ..... ....6285000]...... 801,862 |.... XXX ... |....... 836,886 [ ....... 874,222 | ......(48292) | ...ooiiiiis [ | (48292 [ 836,886 [ .......oeuin | ennnn (35,023) | ....... (35,023) LOXXX .
o 461202103 .. [ INTUITORD .................... ... |06/28/2023 | Various .................. |.cois 235000 ...... 107,732 ... XXX oo |oennnn. 98424 | ........ 91467 | ........ 6,957 | oo [ 6,957 | oo | 98424 | .o [ 9308 ......... ,308 L XXX
—_ 46131B704 .| INVESCO MORTGAGE CAPITAL
o REITORD ............... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 640.000 | ........ 6667 .... XXX ... ... 10,032 ......... 8339 (... ... 10,032].... LOXXX .
46187W107 . | INVITATION HOMES ORD ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 910.000 | ....... 30,309 |.... XXX ... ... 26,702 . .. 26972]... .. 28702 . ... LOXXX .
46269C102 . .| IRIDIUM COMMUNICATIONS ORD .| ... [06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,225.000 | ....... 74234 |.... XXX ... L7075 L L 73075] ... LOXXX .
46565G104 . | ITEOS THERAPEUTICSORD ..... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 370.000 | ........ 5712 |.... XXX ... .. 6416]. 7,226 .. 64161 .... LOXXX.
46583P102 ..| IVERICBIOORD ............ .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 235.000 | ... 8,929 ... XXX ... [.........2465]. 5,031 2465].... LOXXX.
466032109 .. | J AND J SNACK FOODS ORD .....| ... [03/28/2023 | NATIONAL FINL SVCS CORP,|............. e e XXX i e [ e e LOXXX.
46625H100 . .| JAMORGAN CHASEORD ........ ... |06/28/2023 | MORGAN STANLEY CO .... [.... 1,460.000...... 201,792 | ... XXX ..o [l 200,515 195,786 | ... 4720 ..o [ AT 200,515 . XXX
47233W109 . | JEFFERIES FINANCIAL GROUP
Dot ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 4,420.000 | ...... 136,564 ... XXX ... [....... 133497 | o | L e e e 133,497 L XXX
478160104 .. | JOHNSON & JOHNSON ORD ... ... | 06/28/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ ... 3290000 ...... 529,259 | .... XXX ... 551,468 | ....... 581,179 | ...... (29,710) 551,468 | ..o | (22,209) | ....... (22,209) LOXXX .
48123V102 .. ZIFFDAVISORD ................ ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 345.000 | ....... 22345 |.... XXX ... ... 302141 . L 21,290 [ ........ 2924 ... ...30214] ... o (7,869) [ ........ (7,869)]. LOXXX .
48203R104 ..| JUNIPER NETWORKS ORD ...... | ... [06/28/2023 | Various .................. ... 17,305.000 | ...... 527,400 |.... XXX ... .. 502,279 | . . 553,068 | ......(50,788)| ... .. 502,279 ... 25121 ........ 25121 LOXXX .
482387109 ..| OPENLANEORD ......... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 320.000 | ........ 4972 [ ... XXX ... [...ooo 4526 .l e 4528 CA46| ... 446 LOXXX .
48242W106 . | KBRORD ....... ..| ... |06/28/2023 | NATIONAL FINL SVCS CORP,| .... 1,005.000 61,112 ... XXX .o [ooeeins 55811 | o e e [ e 55811 oo [ 5302 ......... 5,302 L XXX
482480100 ..| KLAORD ... 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ........oooufovene. 515.000 | ...... 214645 | ... XXX ... ...l 191,307 | ........ 45244 | ... O776) [ .o e [ OTTE) | o 191,307 | oo [ 23337 (... 23,337 L XXX
48251K100 .. | KKR REAL ESTATE FINANCE
TRUSTORD ................... ... |05/23/2023 | UBS SECURITIESLLC ..... ... 2530.000]....... 28,651 |.... XXX ... 46,702 | ........ 35179 |....... 11,361 46,702 ... |l (18,052) | ....... (18,052) XXX
48576A100 . .| KARUNA THERAPEUTICS ORD ... | ... [06/28/2023 | NATIONAL FINL SVCS CORP, 195425 |0 XXX L [l 122,357 173903 | ... .. 122,357 ... o 73,068 ........ 73,068 |. LOXXX.
48666K109 ..| KBHOMEORD ................. ... | 05/23/2023 | MORGAN STANLEY CO .... L24407 ... XXX ... L..22586 (.. ... 22586 .... . 1,821 .o1821 . XXX
488401100 .. | KEMPER ORD ..| ... |05/23/2023 | NATIONAL FINL SVCS CORP, 39,923 (... XXX ... L ATET2| L 47572 (7,649) . (7,649) | . LOXXX .
489170100 .. | KENNAMETALORD ............. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 197,132 ... XXX ... .. 186,998 | . . 180,209 | ... .. 186,998 | .... 10,135 ... 10,1351 . LOXXX .
489398107 .. | KENNEDY WILSON HOLDINGS ORD ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... LT7832 (... XXX ... ... 81,038]. .. 28550 ... ... 81,038].... (3,406) ... (3,406) | . LOXXX .
49271V100 .. | KEURIG DR PEPPERORD ........ ... |06/28/2023 | Various .................. . .. 295490 ... XXX ... SBT3 341723 .. (46,232) .. (46,232) | . LOXXX .
493381103 .. | KEYSIGHT TECHNOLOGIES ORD . | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 235000 | ....... 37378 |.... XXX ... 37,086 | ....ceiinnnn. 37,086 | ..o [ 22 (.t 292 L XXX
494274103 .. | KIMBALL INTERNATIONAL CL B
ORD ..\ttt ... | 06/05/2023 | Unknown ................. L XXX 120,584 | oo [ 82,664 |........ 82,664 LOXXX .
494368103 .. | KIMBERLY CLARK ORD ... 03/28/2023 | NATIONAL FINL SVCS CORP, | ............. C XXX e e [ e e e e e e e . LOXXX.
49446R109 .| KIMCO REALTY REITORD .......|... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,540.000 | ... L XXX ... 294861 .... (1124) [ ........ (1124) | . LOXXX.
49456B101 .| KINDER MORGANCLP ORD ..... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 61,735.000 | .... c XXX 1,049,742 ... e (25561) | ....... (25561) | . LOXXX.
49714P108 .| KINSALE CAPITAL GROUP ORD .. | ... [06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 515.000 | ...... 187,880 [.... XXX ... 155,926 | ..o [ 31954 | ........ 31,954 L XXX
498894104 .. | KNIFERIVERORD .............. ... | 06/28/2023 | JP MORGAN SECURITIES
LLC oo .. 2516250 ...... 15,070 ..o XXX oo |eeoeen 93513 o [ e [ e 93513 i [ 21857 | ... 20857 | . LOXXX .
499049104 .. | KNIGHT SWIFT TRANSPRTATN CL
AORD ..ot ... |06/28/2023 | Various .................. |...... 690.000 | ....... 37,995 ... XXX ... LOXXX .
500643200 .. | KORN FERRY ORD ... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 70.000 | ........ 3463 [.... XXX ... L XXX
50101L106 .. | KRISPY KREMEORD ............ ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ........oooufcvene. 855.000 L XXX LOXXX .
501044101 .. | KROGERORD ........... ... |05/23/2023 | MORGAN STANLEY CO ... |.... 2,565.000 ... C XXX e . . 114,348 | ... LOXXX .
501147102 .. | KRYSTAL BIOTECH ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 25.000 XXX [ 1468 1,981 L XXX
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501242101 .. | KULICKE AND SOFFA INDUSTRIES CITIGROUP GLOBAL
ORD ... ..| C [03/28/2023 | MARKETSINC. ............ . co e XXX v e e LOXXX.
501889208 ..| LKQORD ............. 06/28/2023 | NATIONAL FINL SVCS CORP, L. 127378 | ... XXX ... . 113,690 122,042 ..(8,352) ...(8,352) XXX
50189K103 .| LCI INDUSTRIES ORD .. ...|... |06/28/2023 | NATIONAL FINL SVCS CORP,| ... L A75216 ... XXX ... . 167,265 129,892 .. 37372 .. 37372 LOXXX.
502160104 .. | LSBINDUSTRIESORD .......... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,075.000 10,231 [.... XXX ... 15,021 | oo | [ [ . 15,021 L XXX
50540R409 . .| LABORATORY CORPRTN OF AMER|
HLDGSORD ................... ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 8.000(........ 17510 XXX | 1920 ......... 1884 .......... 36... R I 36|.... ce. 1920 XXX
512807108 .. | LAM RESEARCHORD ... | ... | 06/28/2023 | Various .................. .615.000......388,035|.... XXX ... |.......321,779 258485 | ....... 63294 o eee...63294]. . 321,779 | ... LOXXX .
515098101 .. | LANDSTAR SYSTEM ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, . 620.000 .. 108,700 |.... XXX ... |....... 103,575 100,998 | ........ 2,577 2,577 103,575 | ... LOXXX .
516544103 .. | LANTHEUS HOLDINGS ORD ..... | ... [06/28/2023 | NATIONAL FINL SVCS CORP, . 685.000 .. 57,786 (... XXX ... |........ 46,895 . 34908 |....... 11,988 11,988 . 46,895 | ... LOXXX .
517834107 .. | LAS VEGAS SANDSORD ........ ... |06/28/2023 | UBS SECURITIESLLC ..... 4,505.000 .. 261,196 ... XXX ... |....... 190,267 138,442 . (37,656) (37,656) 190,267 | ... LOXXX .
518415104 .. | LATTICE SEMICONDUCTORORD .| ... [05/23/2023 | NATIONAL FINL SVCS CORP, 70000 ... 5839 L XXX e [ BTB2 | e [ e [ .. 5782 ... LOXXX .
518613203 .. | LAUREATE EDUCATIONORD .... |... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... 11,480.000 | ...... 130,434 ... XXX ..o [.oeens 133,255 | ........ 45743 |........ 9204 ... P TR 9204 ].... ceee... 133,255 LOXXX .
524660107 .. | LEGGETT & PLATTORD ......... ... |03/28/2023 | NATIONAL FINL SVCS CORP, | ... [ceiiinnnn. e XXX e e e e e e e L XXX
52466B103 . .| LEGALZOOMCOMORD ......... ... | 05/23/2023 | JP MORGAN SECURITIES
LLC ..o XXX e 1810 ......... 1006 |......... 804 ... 804 B0 (39B) [ (396) XXX
526057104 ..| LENNARCLAORD ............. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, XXX .. 92475 104,075 |...... (11,600) (11,600) . 92475 ... 32,110 XXX
526107107 .. | LENNOX INTERNATIONAL ORD ...| ... [06/28/2023 | NATIONAL FINL SVCS CORP, L XXX . 169,505 155,500 (16,097) (16,097) 169,505 | ... 78,198 LOXXX.
[») 529043101 .. | LXP INDUSTRIALORD ........... ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX ... 463 L A0t 62 . [ 62 L4831 ... (52) LOXXX .
m 53115104 .. | LIBERTY ENERGY CLAORD .....|... [06/28/2023 | Various .................. coo XXX [l 18,966 . 26,817 (7,851) e (1,851) . 18,966 | ... ceeeie... 3,050 LOXXX .
o 532457108 .. | ELILILLYORD ................. ... |06/28/2023 | Various .................. ... 2,910.000 XXX e 872,299 | ......1,064,5% |..... (192,295) | oo [ (192,295) 872299 | .o | 430,792 Ll 430,792 L XXX
o 533900106 .. | LINCOLN ELECTRIC HOLDINGS
- ORD ...t ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 1,757.000 XXX e 21T | 154,893 | ........ 4893 | .o | [ 4893 (..o | 217 o | 68,440 | ........ 68,440 L XXX
- 535919500 ..
05/23/2023 | NATIONAL FINL SVCS CORP, | . 130.000 L XXX 106 . 106 LOXXX .
536358107 .. 05/23/2023 | MORGAN STANLEY CO ... . 5.000 L XXX LOXXX .
536797103 .. 06/28/2023 | NATIONAL FINL SVCS CORP,| ....... 105.000 XXX L XXX
538034109 .. CITIGROUP GLOBAL
05/23/2023 | MARKETSINC. ............[...... 165.000 L XXX LOXXX.
538141108 .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 435.000 L XXX LOXXX.
53815P108 .. 05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 10.000 XXX L XXX
546347105 .. 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ........ooufonnne. 155.000 L XXX LOXXX .
547381109 .. 05/23/2023 | UBS SECURITIESLLC ... . 130.000 co XXX [, 3,616 LOXXX .
548661107 .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,600.000 XXX e 485248 | ....... 309,818 L XXX
550424105 ..
.| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,300.000 L XXX ... 6435 LOXXX .
550678106 .. | LUXFER HOLDINGS ORD . C | 05/23/2023 | NATIONAL FINL SVCS CORP, . 245.000 L XXX .. 3,361 LOXXX .
55087P104 ..| LYFTCLAORD ................ ... | 05/23/2023 | NATIONAL FINL SVCS CORP, . 750.000 L XXX LOXXX.
552690109 .. | MDU RESOURCES GROUP ORD ..| ... [06/01/2023 | NATIONAL FINL SVCS CORP, 10,065.000 XXX XXX
55272X607 ..| MFAFINANCIALORD ........... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| .......... 35.000 CXXX L L XXX
552848103 .. | MGIC INVESTMENT ORD ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ ... 9,500.000 XXX e 138844 [ [ e [ e 134644 | oo 9418 ......... 9418 ........ 1,900 .. XXX .
552953101 .. | MGM RESORTS INTERNATIONAL
ORD ...t ... |05/23/2023 | UBS SECURITIESLLC ..... |....... 10.000 | ......... M7 XXX e 350 (... 335 . 15| e | [ 15|. 350 e BT 67 .. LOXXX .
553530106 .. | MSC INDUSTRIALCLAORD ..... ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 5,035.000 XXX e 424,807 | ....... 154413 |........ 6,198 oo [ 6,198 . 424,807 54,621 L XXX
55405Y100 . .| MACOM TECHNOLOGY
SOLUTIONSORD ............... ... |05/23/2023 | MORGAN STANLEYCO ... | ...... 270.000 C XXX e 14,767 | ........ 17,005 ... 14,767 1249 .. LOXXX .
559550100 . .| MAGNITE ORD .| ... |06/28/2023 | NATIONAL FINL SVCS CORP, 2,910.000 L XXX . . 30817]... . 31912 ... ... 4,600 LOXXX .
559663109 .. | MAGNOLIA OIL GASCLAORD ... | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,420.000 C XXX 30,389 f L . 30,389 (... . (1,212) LOXXX .
56400P706 ..| MANNKINDORD ................ ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 2,775.000 CXXX L ... 14,624 . 11,675 1,248 | .. L XXX
565788106 .. | MARATHON DIGITAL HOLDINGS
.. | ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 545.000 CXXX L ... 1,864 L5831 L (554) | o (554) L XXX
57164Y107 .| MARRIOTT VACATIONS
WORLDWIDEORD .............. ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 520.000....... 63,207 |.... XXX ... |........ 69,721 ........ 69,987 L8972 L .. (6514)]........ (6,514) | .. XXX
571748102 .. | MARSH & MCLENNAN ORD ....... ... |06/28/2023 | Various .................. ... 1,475.000 c XXX L 239397 21,049 Ll 21,049 .. L XXX
571903202 .. | MARRIOTT INTERNATIONAL CL A
ORD ..\ttt ... |06/28/2023 | UBS SECURITIESLLC ..... |...... 110.000 L XXX ... 19,188 ... 338 LOXXX .
573874104 .. | MARVELL TECHNOLOGY ORD ... | ... [05/23/2023 | UBS SECURITIESLLC ..... . 2,450.000 L XXX . 86,242 28477 .. LOXXX .
57636Q104 . | MASTERCARDCLAORD ........ ... | 06/28/2023 | NATIONAL FINL SVCS CORP, 1,530.000 L XXX 542,890 30,920 LOXXX .
576485205 .. | MATADOR RESOURCES ORD ... | 05/23/2023 | NATIONAL FINL SVCS CORP, . 210.000 L XXX L1561 .. (1,633) LOXXX .
576671107 .. | MATCH GROUPORD ....... .| ... |05/23/2023 | NATIONAL FINL SVCS CORP, . 220.000 L XXX . 10,395 ... ) LOXXX .
57686G105 . | MATSONORD ....... ...| ... |05/23/2023 | NATIONAL FINL SVCS CORP, . 750.000 L XXX . 67,412 ) LOXXX .
577764100 .. | MAXLINEAR ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 285.000 CXXX L . 11,220 ) L XXX
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57778K105 . .| MAXAR TECHNOLOGIES ORD ....| ... [05/04/2023 | CORPORATE
REORGANIZATIONS ....... ... 1,375.000 c XXX e 41,090 (L 43| ... (30,052) LOXXX.
577933104 .. | MAXIMUSORD ................. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1415000 | ... L XXX ... 3867 ... (484) LOXXX.
580589109 .. | MCGRATH RENT ORD .. . 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 435.000 L XXX .. 42,952 .......(7585) LOXXX.
58450V/104 . .| MEDIAALPHA CL A ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 15.000 L XXX U V1 N LOXXX.
58463J304 . . | MEDICAL PROPERTIES REIT ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 4,435.000 co XXX e 46803 (L e . e . LOXXX.
58470H101 ..| MEDIFASTORD ................ 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 1,370.000 XXX . 158,030 |....... 70,772 ... .(106,286) | ...... (106,286) | . XXX
58506Q109 . | MEDPACE HOLDINGS ORD ....... 06/28/2023 | NATIONAL FINL SVCS CORP, | ...... 785.000 CXXX L 135942 (......(44,282) | ... ...59,998 [ ........ 59,998 .. L XXX
58844R108 .| MERCHANTS BANCORP ORD ... 03/28/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ cd XXX e [ [ e e e e e e e LOXXX .
58933Y105 ..| MERCK&COORD .............. ... |03/28/2023 | NATIONAL FINL SVCS CORP,| ... L XXX TR PO . LOXXX .
591520200 .. | METHODE ELECTRONICS ORD .| ... [05/23/2023 | NATIONAL FINL SVCS CORP, 745.000 | ... L XXX 1,664) | ........ (1,664) . LOXXX .
59156R108 . .| METLIFE ORD ..| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ... 11,550.000 L XXX L (T4045) | ... (74,145) | . LOXXX .
594918104 ..| MICROSOFTORD .............. 06/28/2023 | Various .................. ... 3745000 .... XXX .. 218,881 .. 218,881 . XXX
595017104 .. | MICROCHIP TECHNOLOGY ORD . 06/28/2023 | Various .............. R 820.000 XXX (2,448) ... (2448) | . XXX
595112103 .. | MICRON TECHNOLOGY ORD ... 05/23/2023 | UBS SECURITIESLLC ..... |...... 555.000 XXX [ 27,946 L 27,739 | 208 | e [ 208 L 27,946 [ 9108 L 9,108 L XXX
595224103 ... | MID AMERICA APT COMMUNITI
REITORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 120.000 L XXX 3,588 LOXXX.
603693102 .. | MINK THERAPEUTICSORD ....... 05/23/2023 | MORGAN STANLEY CO ... [....... 567211 ... c XXX e B e e [ e [ e 1B [ 10 10]. LOXXX .
60770K107 ..| MODERNAORD ............ . 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 50.000 CXXX L (380) L XXX
60878Y108 . .| MOMENTIVE GLOBAL ORD 06/01/2023 | CORPORATE
REORGANIZATIONS ....... ... 2,750.000 CXXX L [CR:) ) L XXX
609027107 .. | MONARCH CASINO AND RESORT
ORD ..\t 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 9,205.000 XXX [ TOATBB | L (84,229) | ....... 47,038 .. XXX .
609207105 .. | MONDELEZ INTERNATIONAL CL A
ORD ..\t 06/28/2023 | Various .................. . 18,810.000 XXX [ 1,239,863 | ... 140476 | ....... 11,396 | .. XXX .
60935Y208 . .| MONEYGRAM INTERNATIONAL CORPORATE
ORD ..............ooiiinnt. 06/02/2023 | REORGANIZATIONS .......[...... 825.000........ 9,075 | ... XXX ..o .o 8860 L. [ 8880 | B 45) ... XXX
60937P106 ..| MONGODBCLAORD ........... 06/28/2023 | Various .................. [...... 495.000 | ...... 160,698 CXXX o ... 104830 ...l 55868 |............. L XXX
609839105 .. | MONOLITHIC POWER SYSTEMS
ORD ... 06/28/2023 | NATIONAL FINL SVCS CORP, I c XXX [ 18184 L 2,975 0].. XXX.
617446448 .. | MORGAN STANLEY ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... I c XXX } 12,072 LOXXX.
61775R105 .| MORPHIC HOLDING ORD . .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 45.000 L2877 (. XXX L1204 1,630 LOXXX .
61945C103 .. MOSAICORD .................. ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 3,625.000 129,653 [.... XXX ... . 155914 | ... 25,021 LOXXX .
620076307 .. | MOTOROLA SOLUTIONS ORD ....| ... [03/28/2023 | NATIONAL FINL SVCS CORP,| ............. cd XXX e [ [ e e e e e e e LOXXX .
624580106 .. | MOVADO GROUPORD .......... ... |06/28/2023 | Various .................. . 4,465.000 XXX [ 146,390 (...l (27,650) L XXX
624758108 .. | MUELLER WATER PRODUCTS SER CITIGROUP GLOBAL
AORD ..ot ... |05/23/2023 | MARKETSINC. ............ ... 3,225.000 L XXX (125) LOXXX .
62482R107 .| MR COOPER GROUP ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 560.000 | ... L XXX 1,024 LOXXX.
626717102 ..| MURPHYOILORD ........ .| ... |06/28/2023 | Various .................. .... 1,805.000 ... XXX 1,659 XXX
62955J103 ..|NOVORD .....................e ... | 05/23/2023 [ NATIONAL FINL SVCS CORP,| ...... 150.000 XXX (920) . XXX
63009R109 ..| NANOSTRING TECHNOLOGIES
ORD ...t 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,140.000 L XXX (11,465) LOXXX.
632307104 .. NATERAORD .................. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 380.000 | ... L XXX s 1590 . LOXXX .
635906100 .. | NATIONAL HEALTHCARE ORD ... 06/29/2023 | Various .................. ... 3,185.000] ... L XXX . (9410) | . LOXXX .
636180101 .. | NATLFUELGASORD ........... 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 4,995.000 L XXX . .. (32,295) | . LOXXX .
636518102 .. | NATIONAL INSTRUMENTS ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 5,075.000 CXXX L . 192,121 . 101,399 | .. L XXX
637215104 .. | NATIONAL PRESTO INDUSTRIES
ORD ..\ttt ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 2425000 ...... 181,800 [.... XXX ... [....... 185,809 | v e L [ [ e 185,809 (4,009) LOXXX .
63845R107 .| NATIONAL VISION HOLDINGS ORD | ... [ 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,300.000 | ....... 58,688 |.... XXX ... ... 64613 ]. ... 64613].... . (5,925) | . LOXXX .
640491106 .. | NEOGENORD .................. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... ... 25.000 | ......... 413].... XXX ... L BT L 45T LOXXX .
64110D104 ..| NETAPPORD ... 06/28/2023 | MORGAN STANLEYCO ... [...... 155.000 [ ....... 11666 |.... XXX ... ... 11,300 . .. ... 11300 ... XXX
64110L106 .. | NETFLIXORD ....... 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 2,920.000 | .... 1,256,257 | .... XXX ... . 542,778 | . (318,271) | ... . 542,778 | ... LOXXX.
646025106 .. | NJ RESOURCES ORD .| ... |03/28/2023 | NATIONAL FINL SVCS CORP, | ............. XXX . . LOXXX.
648287201 .| RITHM CAPITALORD ........... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 3,590.000 XXX e 32,895 L XXX
649445103 .. | NEW YORK COMMUNITY
BANCORPORD ................ 06/28/2023 | Various .................. .... 3,235.000 XXX 29,125 XXX
650111107 .. | NEW YORK TIMES CLAORD ... 05/23/2023 | NATIONAL FINL SVCS CORP,| ... ... 190.000 | ... L XXX .. 553 LOXXX .
651587107 .. | NEWMARKET ORD .| ... |06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 115.000 | ... L XXX . 39,187 . LOXXX .
652498109 .. NEWSCLAORD ............... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 325.000 CXXX L 5,669 L XXX
65290C105 . .| NEXTIER OILFIELD SOLUTIONS
ORD ..\ 05/23/2023 | UBS SECURITIESLLC ... ... 1,690.000]....... 13,781 [.... XXX... 15,485 LOXXX .
65336K103 . .| NEXSTAR MEDIA GROUP ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 885.000 | ... L XXX . 186,682 | . LOXXX .
654106103 .. | NIKE CL B ORD .| ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ......... 5.000] ... C XXX 2] .. XXX
65473P105 ..| NISOURCEORD ................ ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 28,410.000 L XXX .. 773,261 L XXX
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65487K100 ..| NLIGHTORD ................... 05/23/2023 | MORGAN STANLEYCO ... |...... 160.000 XXX e 1,954 2 P 1 N O I 1954 | oo 236 ... 236 XXX
655663102 ..| NORDSONORD .......... 05/23/2023 | UBS SECURITIESLLC ..... |...... 280.000 | ... XXX Lo B1690 L ... 61690 .... (1,007) | ........ (1,007) ] . XXX
655844108 .. | NORFOLK SOUTHERN ORD ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 3410.000 | ... L XXX .. 741,037 | . (4,270) L T41,037 .. L (11313) L (11,313) ] LOXXX .
665531307 .. | NORTHERN OILAND GAS ORD ...| ... [06/28/2023 | NATIONAL FINL SVCS CORP,| .... 3,675.000 | ... L XXX CMATAS [ L M4745 | L .8523|......... 8523]. LOXXX .
665859104 .. | NORTHERN TRUSTORD ........ 03/28/2023 | NATIONAL FINL SVCS CORP, | ............. XXX e [ e e e e e e L XXX
66765N105 .| NORTHWEST NATURAL HOLDING
COMPANORD ................. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 3,675.000 C XXX e 72574 | oo | 72574 | oo (6,926) (6,926) LOXXX .
670002401 .. | NOVAVAX ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 940.000 | ... L XXX L8294 e ... 82041 ... (786) . (786) LOXXX .
670346105 .. | NUCOR ORD . 06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,165.000 | ... L XXX .. 177,009 | . . 153,559 [ ....... 23451 L A77,009 | ... 10,683 10,683 LOXXX .
67066G104 . | NVIDIAORD ....... 06/28/2023 | Various .................. .... 1,375.000 XXX .. 257,882 . 200,943 | ... 56,940 257,882 .... 235,592 235,592 XXX
670837103 .. | OGE ENERGY ORD 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 24,055.000 | ... XXX L874380 [ ... . 874380 .... (21,849) (21,849) XXX
67098H104 ..| OIGLASSORD ............ 05/23/2023 | UBS SECURITIESLLC ..... |...... 360.000 XXX e 7881 [ o [ e 7881 | () I ( L XXX
67103H107 .| O REILLY AUTOMOTIVE ORD ..... 06/28/2023 | CITIGROUP GLOBAL
MARKETS INC. ........o.oufceenees 50.000 XXX e 45725 | oo e e e e 45725 o 1163 [ ... 1163 ). L XXX
67181A107 ..| OAK STREETHEALTHORD ...... 05/02/2023 | CORPORATE
REORGANIZATIONS ....... ... 1,565.000....... 61,035 |.... XXX ... [........ 27204 | ........ 33,663 [....... (6,459) ..o [ [ (6,459 ..o |t 27204 oo [ 33,831 ........ 33,831 .. LOXXX .
674215207 .. | CHORDENERGYORD .......... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 5460.000 | ...... 821,501 XXX e 773826 | ....... 179,084 | ........ 2952 o [ 2952 o [ 773826 | ..o | 47675|........ 47675 ....... 43,789 .. XXX .
675232102 .. | OCEANEERING INTERNATIONAL
ORD ..\t 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 760.000 | ....... 12,739 [ ... XXX oo | 15,036 | ...ovnnnn LA PP @] @ | 15,036 | v e (2297 | ........ (2297) .o L XXX
67577C105 ..| OCUGENORD ................. 06/28/2023 | JP MORGAN SECURITIES
LLC ot .... 6,615.000 co XXX e 15,835 [ L 8800 [ 7086 [ e [ 038 | e 15835 [ (12207) | (12207) [ LOXXX .
679295105 .. | OKTACLAORD ................ 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 525.000 c XXX e BT L 35873 | 8044 | | [ 8044 | 83T | [ T T LOXXX.
680665205 .. [ OLINORD ........... 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 1,275.000 | ... L XXX LOXXX.
681919106 .. | OMNICOM GROUP ORD ..... 03/28/2023 | MORGAN STANLEYCO ... [ ............. XXX L XXX
682189105 .. | ON SEMICONDUCTORORD ......{... 05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............[...... L XXX LOXXX.
68235P108 .. ONE GASORD ................. 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
682680103 ..| ONEOKORD .......... 05/23/2023 | NATIONAL FINL SVCS CORP,| ... XXX XXX
68268W103 . | ONEMAIN HOLDINGS ORD 05/23/2023 | NATIONAL FINL SVCS CORP,| ... L XXX LOXXX .
684041201 .. | OPTION CARE HEALTHORD ..... 05/23/2023 | MORGAN STANLEY CO ... L XXX LOXXX .
68622D106 . .| ORIGIN MATERIALS CLAORD ... 05/23/2023 | UBS SECURITIESLLC ... L XXX LOXXX .
68622V106 ..| ORGANONORD ................ 05/23/2023 | NATIONAL FINL SVCS CORP, | ... L XXX LOXXX .
686688102 .. | ORMAT TECHORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... L XXX LOXXX .
689648103 .. | OTTER TAILORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,090.000 CXXX L L XXX
68989M202 . | OUSTERCLAORD ............. 06/28/2023 | JP MORGAN SECURITIES
LLC oo | 937.000 COXXX | 12034 L 6403 | 3892 3892 12088 (7.196) | ........ (7,196) XXX
690742101 .. | OWENS CORNIING ORD .. 06/28/2023 | UBS SECURITIESLLC ..... |...... 795.000 | ... XXX .. 39,767 | ... . 39,767 | . XXX
69318J100 .. | PC CONNECTIONORD .... 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 790.000 | ... XXX . .... 106 XXX
69336V101 .. PGT INNOVATIONS ORD .. 05/23/2023 | UBS SECURITIESLLC ..... [....... 15.000 | ... c XXX 383 e [ e [ e BB [ 3T 37 LOXXX.
693437107 .| PJTPARTNERSCLAORD ....... ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... 1,000.000 XXX [ 75934 L T3690 | L 2284 [ e [ 2248 T34 (B T24) L (5,724) L XXX
693475105 .. | PNC FINANCIAL SERVICES GROUP
ORD ..\t ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ....... 865.000 | ...... 105,085 [.... XXX ... [....... 138,824 | ....... 105820 |........ 2,098 | ....ooiiron [eoniiii [ 2098 L 138,824 | ..ooiiiii [ (33,738) | (33,738) LOXXX .
69349H107 .| PNM RESOURCES ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 9,865.000 | ...... 451511 | ... XXX ... CoAT9835 | e e [ e e 479,635 | ... .. (28,125) | . LOXXX .
693506107 .. | PPG INDUSTRIES ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,320.000 | ...... 182355|.... XXX ... . 175,191 . 175,191 . T164 . LOXXX .
693517106 ..| PPLORD ....... 03/28/2023 | UBS SECURITIESLLC ..... XXX e . v e LOXXX .
693718108 .. | PACCARORD .................. 05/23/2023 | MORGAN STANLEY CO ... .000 XXX e 156,329 | i e e L e e 188,329 | (256) [ (256) L XXX
69608A108 .. | PALANTIR TECHNOLOGIES CL A
ORD ...t 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,740.000 L XXX 23,865 11,507 LOXXX.
697435105 .. | PALO ALTONETWORKS ORD ... | ... [06/28/2023 | UBS SECURITIESLLC ..... |...... 295.000 L XXX ... 55057 . 19,517 LOXXX.
698813102 .. | PAPA JOHNS INTERNATIONAL ORD ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 475.000 L XXX . 40,068 | . (4,737) LOXXX.
69913P105 ..| PARAGON28ORD .............. ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 550.000 L XXX .. 9757 . ... 343 LOXXX.
700517105 .. | PARK HOTELS RESORTS ORD ... | ... [05/23/2023 [ NATIONAL FINL SVCS CORP,| ....... 70.000 L XXX . 1,054 .(128) LOXXX.
701094104 .. | PARKER HANNIFIN ORD .. . 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,095.000 L XXX 346,674 13,334 LOXXX .
703343103 .. | PATRICK INDUSTRIESORD ......|... [06/28/2023 | Various .................. [...... 940.000 | ... L XXX 51,480 20,528 LOXXX .
703395103 .. | PATTERSON COMPANIES ORD ... | ... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... 10,495.000 | ... L XXX 297,948 . 8,146 LOXXX .
704326107 .. | PAYCHEXORD ................. 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 5,155.000 | ... L XXX 564,111 (3,010) LOXXX .
70438V106 . .| PAYLOCITY HOLDING ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 140.000 | ... L XXX 29,033 . (4,753) LOXXX .
70450Y103 . .| PAYPAL HOLDINGS ORD ........ 06/28/2023 | Various .................. .... 7,615.000 XXX e 576,676 (75,009) L XXX
70959W103 . | PENSKE AUTOMOTIVE GROUP
06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,555.000 | ...... 251,780 | .... XXX ... 204,925 204,925 46,855 46,855 LOXXX.
714046109 .. ... | 05/23/2023 [ NATIONAL FINL SVCS CORP,| ...... 410.000 | ....... 49,321 XXX 52,600 52,600 (3,279) (3,279) L XXX
71601V105 . .| PETCO HEALTH AND WELLNESS C
CLAORD ... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,170.000 | ....... 11,806 [ ... XXX oo | eeeee 11320 o 11,092 o 229 e e e 229 e 11320 e 486 ........... 486 LOXXX.
716382106 .. | PETMED EXPRESS ORD 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 785.000 | ....... 11410 |.... XXX ... (5918) [ ........ (5918)]. XXX
717081103 .. | PFIZERORD ................... 05/23/2023 | UBS SECURITIESLLC ... ... 15155.000 | ...... 576,711 L XXX .. (212,435) (212,435) L XXX
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718172109 .. | PHILIP MORRIS INTERNATIONAL
ORD ..\t ... |03/28/2023 | NATIONAL FINL SVCS CORP, | ... [ e XXX e e e e e e e e e L8414 XXX
718546104 .. | PHILLIPS 66 ORD .. .| ... |06/28/2023 | MORGAN STANLEY CO .... 3,510.000 328919 |.... XXX ... |....... 333,446 365,113 | ... LOXXX .
71944F106 ..| PHREESIAORD ................ ... |05/23/2023 | MORGAN STANLEYCO ... |....... 20.000 L XXX 647 |........ LOXXX .
723484101 .. | PINNACLE WESTORD .......... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 10,500.000 L XXX LOXXX .
723521106 .. | PINTERESTCLAORD ........... ... |06/28/2023 | UBS SECURITIESLLC ..... 5,340.000 L XXX 129,655 | ... LOXXX.
729640102 .. | PLYMOUTH INDUSTRIAL REIT ORD| ... |05/23/2023 [ NATIONAL FINL SVCS CORP,| ........ 55.000 CXXX L ... 1,055 L XXX
73642K106 ..| PORTILLOSCLAORD .......... ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ... e 90.000 XXX e 1672 ... 1469 | oo 203 | o e [ 203 e e B2 e [ 23 23 LOXXX.
73939C106 . .| POWERSCHOOL HOLDINGS CL A
ORD ...t ... |06/28/2023 | UBS SECURITIESLLC ..... I C XXX e 5,461 9,924 LOXXX .
741511109 .. | PRICESMART ORD ..... 05/23/2023 | NATIONAL FINL SVCS CORP, . 5.000 L XXX . .. 304 2] XXX
74164F103 .. | PRIMORIS SERVICES ORD .. 06/28/2023 | NATIONAL FINL SVCS CORP, 1,145.000 co XXX e 27,853 L B9, XXX.
742718109 .. | PROCTER & GAMBLEORD .......| ... [05/23/2023 | NATIONAL FINL SVCS CORP, 6,640.000 L XXX . 1,008,358 . 12,311 .. XXX .
74340E103 ..| PROGYNYORD ................ ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 440.000 CXXX L L 13708 L 397 [ e e [ L1403 L XXX
74349U108 .| PROMETHEUS BIOSCIENCES ORD | ... | 06/20/2023 | CORPORATE
REORGANIZATIONS ....... ... 1,080.000 C XXX e 92,075 ........ 78100 |...... (59,564) | .o veennee [ (59,564) L92075 ). . LOXXX .
743606105 .. | PROSPERITY BANCSHARES ORD | ... [03/28/2023 | MORGAN STANLEYCO ... [............. XXX e [ e e e e e e . . LOXXX.
['») 74374N102 .| PROVENTIONBIOORD .......... ... | 04/27/2023 | CORPORATE
m REORGANIZATIONS .......[...ceovnnne. XXX e [ e e e e e 33240 33240 ..ol LOXXX .
o 74386T105 .. | PROVIDENT FINANCIAL SERVICES
(3] ORD ... ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ......... 15.000 L XXX 7.0 XXX
'_‘ 744320102 .. | PRUDENTIAL FINANCIALORD ....| ... [06/28/2023 | Various .................. 14,270.000 L XXX LOXXX .
'S 74467Q103 . | PUBMATIC CLAORD ........... ... | 05/23/2023 | NATIONAL FINL SVCS CORP 1,000.000 L XXX LOXXX .
745867101 .. | PULTEGROUPORD ...... o.| ... |03/28/2023 | MORGAN STANLEYCO ... | .....euvuunnn L XXX LOXXX .
747316107 .. | QUAKER HOUGHTON ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, 145.000 L XXX LOXXX .
74762E102 . .| QUANTA SERVICES ORD . ... | 05/23/2023 | NATIONAL FINL SVCS CORP, . 120.000 L XXX LOXXX .
74766Q101 . | QUANTERIXORD .......... .| ... |06/28/2023 | NATIONAL FINL SVCS CORP, . 755.000 L XXX LOXXX .
748341100 .. | QUEST DIAGNOSTICS ORD .......|... [06/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
74935Q107 . | RB GLOBAL ORD C | 06/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
749527107 .. | REV GROUP ORD .. | ... |06/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
749607107 .. | RLIORD .............c.oeenene. ... | 06/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
749660106 .. [ RPCORD ...................... ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
74967R106 .| RMR GROUP CL A ORD . .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
74967X103 ..|RHORD ............ ...|... |05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
749685103 .. | RPMORD ...... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
74971D101 ..| RPTREALTYORD ..... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
751212101 .. | RALPH LAUREN CL A ORD ...| ... |06/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
75134P303 . .| RAMACO RESOURCES CLAORD .| ... [06/22/2023 [ Unknown ................. e XXX e BBBT [ 44214 98B [ | [ 988 | [ B8BBT | [ LOXXX .
75513E101 .| RAYTHEON TECHNOLOGIES ORD | ... [06/28/2023 | Various .................. . co XXX . (11,886) . (11,886) LOXXX .
75524B104 ..| RBC BEARINGSORD ............ ... | 06/28/2023 | NATIONAL FINL SVCS CORP oo 8357 [ XXX ... 11,224 11,224 LOXXX .
75574U101 .| READY CAPITALORD ........... ... |05/31/2023 | Not Available .............. e 0910 9.0 XXX... L XXX
75629104 . .| RECURSION PHARMACEUTICALS
CLAORD .. . 05/23/2023 | UBS SECURITIESLLC ..... 2,265.000 ...20169 |.... XXX ... XXX
75737F108 ..| REDFINORD .......... ... ... |05/23/2023 | NATIONAL FINL SVCS CORP, . 265.000 L2590 XXX ... LOXXX.
758750103 .. | REGALREXNORDORD ......... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, .345.000 | ....... 52428 ... XXX ... |........ 44, .4, e o e . . . 44, LOXXX.
758849103 .. | REGENCY CENTERS REIT ORD .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,315.000 | ....... 76437 |.... XXX ... e, 82,188 . e, 82318 L XXX
75886F107 .. | REGENERON PHARMACEUTICALS
ORD ............ooooiiiiin s, ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 110.000 | ....... 82341 ... XXX ... 79,364 72,673 XXX
7591EP100 . | REGIONS FINANCIALORD ....... ... |03/28/2023 | MORGAN STANLEY CO ... | ..uvuvvinnn [eniiiinnnn. co XXX L XXX
759351604 .. | REINSURANCE GROUP OF AMER
ORD ..\t ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,940.000 284,027 |.... XXX ..o |.oeins 255213 | .o [ .. 255213 LOXXX .
75960P104 . .| REMITLY GLOBAL ORD ... 06/28/2023 | Various .................. . 840.000 L 15785 ... XXX ... ... 9,201 L) .. 9,201 LOXXX .
76009N100 ..| UPBOUND GROUP ORD .. 06/28/2023 | NATIONAL FINL SVCS CORP, 2,230.000 ... 69901 |.... XXX ... .. 59,666 . 50, eeee... 9,380 . 59,666 | ... LOXXX .
76029N106 . .| REPLIMUNE GROUP ORD ... 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 1,395.000 ...32895] ... XXX ... .. 20,435 L 37944 | ... (17,509) . 20435( ... LOXXX .
760759100 . .| REPUBLIC SERVICESORD ...... |... [06/28/2023 | MORGAN STANLEY CO .... 2,375.000 .. 353,503 |.... XXX ... ... 310,006 310,006 XXX
761152107 .. RESMEDORD .................. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, .520.000|...... 116,126 |.... XXX ... |....... 111,481 111,481 8].. XXX.
76156B107 . .| REVOLVE GROUP CLAORD ..... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 5000 | .......... 84 ... XXX .o [ 148 8 L XXX
76169C100 ..| REXFORD INDUSTRIAL REALTY
REITORD ... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ......... 5000 ......... 11| XXX 320 .o 273 AT e [ L I 320 i () I () I 3. XXX
76171L106 .. | REYNOLDS CONSUMER
PRODUCTSORD ............... ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 11,240.000 C XXX e 334,220 | ........ 98,035 |........ 1,087 [ | [ 1,037 0834220 | (23,816) | ....... (23,816) LOXXX .
76680R206 ..| RINGCENTRALCLAORD ........ ... |05/23/2023 | MORGAN STANLEY CO ... . 885.000 L XXX .. 46,696 . 46,696 .(18,443) | ....... (18,443) LOXXX .
770700102 .. | ROBINHOOD MARKETS CLAORD | ... [05/23/2023 | NATIONAL FINL SVCS CORP . 710.000 coo XXX |, 5,966 5966 | ... . ... 194 LOXXX .
771049103 .. | ROBLOXCLAORD ............. ... |06/28/2023 | Various ..................|...... 110.000 XXX e 4398 ... L4398 | LA 4 L XXX
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77313F106 . .| ROCKET PHARMACEUTICALS ORD]| ... |06/28/2023 | NATIONAL FINL SVCS CORP,| .... 2,180.000 | ....... 45745 | ... XXX ... | 25892 |........ 42,663 |...... (6,771) [ oo [ (6,771) [ oo | 25892 | ... |l 19,853 |........ 19853 |............. XXX
775133101 .. | ROGERSORD .................. ... |05/23/2023 | MORGAN STANLEY CO ... |....... 35.000 | ........ 5541 ... XXX ..o [.oooiins 5307 | oo e | e e 5307 | o [ 24 . 24 . LOXXX.
77543R102 .. ROKUCLAORD ................ ... |05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ..........oufovene. 290.000 L XXX 12,873 8329 [........ (8,329) LOXXX .
775711104 .. | ROLLINSORD .................. ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 3,200.000 | ... c XXX e T30 e [ 11,076 | ........ 11,076]. LOXXX .
776341105 .. | R1 RCM ORD ... |06/28/2023 | Various .................. .... 8,370.000 L XXX . 44829 ... (3572)[........ (3572)]. LOXXX .
776696106 .. | ROPER TECHNOLOGIES ORD ....| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 355.000 L XXX .. (7,238) ] ... 13,585 | ........ 13,585]. LOXXX .
778296103 .. | ROSS STORESORD ............ ... |06/28/2023 | Various .................. ... 3,190.000 ] ... C XXX e . .. (5,643) (22,092) . (22,092) | . LOXXX .
780287108 .. | ROYALGOLDORD ............. ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 120.000 XXX e 1521 [ e [ e e e 1512 190 | oeinnns 190 L XXX
783332109 . .| RUTHS HOSPITALITY GROUP ORD | ... |06/16/2023 | CORPORATE
REORGANIZATIONS ....... ... 3,930.000 co XXX e TTAB8 L 15403 | 2045 e [ 2945 | T8 L [ T037 | 7087 [ 38| .. XXX .
783549108 ..| RYDERSYSTEMORD ........... ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 365.000 XXX 26,026 | ........ 30,503 [.......(4477) | ... BATT) 26026 310 [......... 310 [......... 453 .. XXX .
783777107 .| RYMAN HOSPITALITY PROP REIT
ORD ... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, XXX e BT 1227 120 e [ 120 BT | e 1313 15 .. XXX.
78410G104 . | SBA COMMUNICATIONS CL AREIT
ORD ..\t ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
784305104 .. | SIW GROUP ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
78442P106 .. SLMORD ......... .| ... |06/28/2023 | UBS SECURITIESLLC ..... L XXX LOXXX .
Is) 784541100 .. | SMENERGYORD ...... .. | ... |05/23/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
78463M107 . | SPS COMMERCE ORD .. .. | ... |06/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX .
g 78646V107 ..| SAFEHOLD ORDWI ............. ... | 04/04/2023 | Not Available .............. ) co XXX LOXXX .
b3 78709Y105 ..| SAIAORD ..................... ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 810.000 | ...... 277321 | ... XXX ... L XXX
S 79466L302 . .| SALESFORCEORD ............. ... |06/28/2023 | CITIGROUP GLOBAL
o MARKETSINC. ............ ... 4620000 ...... 975912 | ... XXX ... LOXXX.
806857108 .. | SCHLUMBERGERORD .......... ... |02/24/2023 | NATIONAL FINL SVCS CORP,| ............. c XXX LOXXX .
807066105 . .| SCHOLASTICORD ..... ..| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,050.000 | ... XXX XXX
80810D103 .| SCHRODINGERORD ..... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 285.000 | ... L XXX . . LOXXX.
808513105 .. | CHARLES SCHWAB ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 4,270.000 | ... L XXX .. 273,254 . .. 273254 ... .. (47,855) | . LOXXX.
808541106 .. | MATIV HOLDINGS ORD ... 06/28/2023 | Various .................. .. 2115000 ... CXXX L 42547 L4247 L (1581) ] .. L XXX
808625107 .. | SCIENCE APPLICATIONS
INTERNATIALORD .............. ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ....... 875.000 [ ....... 85782 |.... XXX ... [........ BATA | o [ e e e BATA| oo [ (1392) (7,392) LOXXX .
81282V100 . .| SEAWORLD ENTERTAINMENT ORD) ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 855.000 [ ....... 47750 | ..o XXX oo [ 46451 ........ 45751 | ..o 699 [ ..o | [ 699 [ ..o |t 48451 .o [ 1300 1,300 L XXX
81617J301 .. | SELECT WATER SOLUTIONS CL A
ORD ..\ttt ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... ... 90.000 | ......... 701 | o XXX oo | 763 [ ... 832|......... (69) | e [ [ (69) | e i T63 [ i | (1) (62) LOXXX .
81619Q105 . | SELECT MEDICAL HOLDINGS ORD | ... |06/28/2023 | Various .................. ... 1750000 ....... 54035 |.... XXX ... |........ 425% | ........ 43453 ... ... (856) [ .. [ [ (856) [ ..ovvvvi |t 425% | ... ]l 11439 ........ 11,439 L XXX
816300107 .. | SELECTIVE INSURANCE GROUP
ORD ........... .| ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| .... 1,080.000|...... 109,691 |.... XXX ... .. 100,119 | .. .. 100,119 | ... L9572 ... .. 9572 .. XXX
816851109 ..| SEMPRAORD ....... .| ... |06/28/2023 | Various .................. [...... 545.000 | ....... 78,977 |.... XXX ... ... 86,969 (. ... 86969 (.... .. (7,991) [ ........ (7.991)]. XXX
817257100 . .| SENSIENT TECH ORD .. ..| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| .. .. 2,930.000 216,232 |.... XXX ... 227,225 227225 ... |l (10,993) | ....... (10,993) L XXX
81727U105 .| SENSEONICSORD ............. ... | 06/28/2023 | JP MORGAN SECURITIES
LLC oo ... 14910000 ....... 10,978 ... XXX ..o |.oeiiins 17,518 17518 oo [ (B540) | e (6,540) LOXXX .
81762P102 ..| SERVICENOWORD ............. ... |06/28/2023 | Various .............. [ 205.000 | ...... 111,303 [.... XXX ... 96,500 96,500 oo, 14,8031 LOXXX .
819047101 .. | SHAKE SHACKCLAORD ........|... [05/23/2023 | UBS SECURITIESLLC ..... |...... 185.000 | ....... 12274 |.... XXX ... . 9,019]. 9,019 .. 3254 1. LOXXX .
82452J109 .. | SHIFT4 PAYMENTS CLAORD ....| ... [05/23/2023 | MORGAN STANLEYCO .... [...... 100.000 | ........ 6,749 |.... XXX ... |......... 5783]. 5,783 ... 968 LOXXX .
824897104 .. | SHOCKWAVE MEDICALORD ..... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 1,395.000 | ...... 402,789 | ... XXX ... | 230,736 230,736 | ..o | e 172,083 | Ll 172,053 L XXX
82489W107 . | SHOALS TECHNOLOGIES GROUP
CLAORD ........cccvvvvinnns ... | 05/23/2023 [ MORGAN STANLEYCO .... [...... 125.000 XXX 1,966 | ......... 3084 . ... (M) (D) 1,966 XXX
825704109 ..| SIBONEORD ............ 05/23/2023 | MORGAN STANLEYCO ... |....... 80.000 | ... XXX .. 1196 | . .. 8 (... .. 108] ... N N . 108 . .. 1,196 XXX
82671G100 . | SIGNIFY HEALTH CLAORD .. 03/30/2023 | Adjustment ................[...... 940.000 | ... L XXX ... 27,0511 L. 21051 ... LOXXX.
826917106 . .| SIGA TECHNOLOGIESORD ......|... [06/28/2023 | NATIONAL FINL SVCS CORP,| ... 14,420.000 | ... XXX ... 108,194 | .. 108,194 | ... XXX
828806109 .. | SIMON PROP GRP REITORD ..... ... | 06/28/2023 | Various .................. .... 1,295.000 XXX 126,347 126,347 L XXX
829226109 .. | SINCLAIR BROADCAST GROUP CL
AORD ........................ ... | 06/01/2023 | NATIONAL FINL SVCS CORP, | .... 3,295.000 | ....... 59,555 |.... XXX ... ... 61528]. .. 10422 ... . 10,422 . ... 61528(.... XXX
82983N108 .| SITIO ROYALTIESCLAORD ..... |... [06/28/2023 | NATIONAL FINL SVCS CORP,| .... 8,445.000...... 221,388 |.... XXX ... 225,895 (2,939) (2,939) 225,895 L XXX
830671208 .. | SKILLZCLAORD ............... ... |06/28/2023 | JP MORGAN SECURITIES
LLC oo [ 384.500 L XXX LOXXX .
830830105 .. | SKYLINE CHAMPIONORD ........ ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ...... ... 90.000 | ... L XXX LOXXX .
83125X103 ..| SLEEP NUMBERORD ...........|... [05/23/2023 | NATIONAL FINL SVCS CORP,|....... 10.000 CXXX L L XXX
831865209 .. [ AOSMITHORD ................ ... |05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ ... 2370000 ...... 159,522 [ .... XXX ... 161,485 161,485 | ..o [t (1,963) [ ........ (1,963) LOXXX.
832696405 .. | JM SMUCKERORD ............. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,680.000 | ...... 400,381 |.... XXX ... .. 403,155 . 403,155 | ... . Q774) [ ........ (2774)|. LOXXX.
833034101 ..| SNAPONORD ....... ... | 06/28/2023  Various .................. [...... 555.000 | ...... 155,087 |.... XXX ... .. 142,440 | . .o 142440 | ... 12,647 ... 12,647 | . XXX
833445109 .. | SNOWFLAKE CL A ORD ... |05/23/2023 | UBS SECURITIESLLC ..... |...... 160.000 | ....... 28588 |.... XXX ... ... 38075 . ... 38075 .... (9,487) . (9487) | . XXX
83545G102 . | SONIC AUTOMOTIVECLAORD .. |... [06/28/2023 | NATIONAL FINL SVCS CORP,| ...... 690.000|....... 33,967 |.... XXX ... ... 31516 . ... 31516 ... .. L2452 ... .. 2452 . XXX
835495102 .. | SONOCO PRODUCTSORD ...... ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 2,794.000 | ...... 170,502 | .... XXX ... 172,620 172620 ... | (2118)[........ (2,118) . XXX .
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836011102 .. | SOTERA HEALTH COMPANY ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 300.000........ 4370 (... XXX .o |.ooins 5185 | oo e | [ e e [ EEEE] T 815)..onn (815) LOXXX.
84265V105 . .| SOUTHERN COPPERORD ....... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 10,135.000 | ...... 681,993 |.... XXX ... 485,089 | . 485,089 | ... 196,903 | ... 196,903 | . XXX
848571101 .. [ SPIREORD ............ 03/28/2023 | NATIONAL FINL SVCS CORP, | ............. c XXX e L [ e e e . T PO LOXXX .
848637104 .. | SPLUNK ORD 05/23/2023 | MORGAN STANLEYCO ... [ ...... 430000 | ... L XXX 42,235 42,235 B 6]. LOXXX .
852234103 .. | BLOCKCLAORD ............... 06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,770.000 | ... L XXX 137,374 137,374 ..(23,083) [ ....... (23,063)]. LOXXX .
85254J102 .. | STAG INDUSTRIAL REITORD ... 06/28/2023 | UBS SECURITIESLLC ..... |.... 4,190.000 ... L XXX 139,501 | . . 135379 ... 139,591 L7454 L 7454 LOXXX .
85512G106 . | STARHOLDINGSORD .......... 04/10/2023 | Not Available ..............[........ 0.820 C XXX e 28| e e 28 .. (12) ..(12) LOXXX .
855244109 .. | STARBUCKSORD .............. ... |06/28/2023 | UBS SECURITIES LLC ... 10,265.000 | .... L XXX 899,393 L 975,632 [ ... (121,000) | .o [ (121,090) | . 899,393 128,231 128,231 LOXXX .
85571B105 . .| STARWOOD PROPERTY REIT ....| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 160.000 L XXX L3421 ...2933[......... 488 e, 488 OV | DU 615) | oo (615) LOXXX .
857477103 ..| STATESTREETORD ............ 06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,760.000 | ... XXX . 128337 (. . 136523 ... (8,186) . 128337 ... (1,383) (1,383) XXX
858119100 . .| STEEL DYNAMICS ORD . 06/28/2023 | UBS SECURITIESLLC ..... . 2,255.000 XXX e 233,443 80,114 |........ 5355 [ ... [ 5,355 233443 | ... 6971 ......... 6,971 9].. XXX.
858912108 ..| STERICYCLEORD .............. 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............] . oeeees 10.000 C XXX e 740 e e e e e 474 LOXXX.
860630102 . .| STIFEL FINANCIAL ORD . 06/28/2023 | UBS SECURITIESLLC ..... 1,855.000 XXX . 120,632 .. 68877 ... . 120,632 XXX
86333M108 . | STRIDEORD .......... 05/23/2023 | MORGAN STANLEYCO ... |....... 35.000 XXX ... 1,369 . ..o 1005 ... Lo 1369 ... XXX
863667101 .. | STRYKERORD ...... 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 1,640.000 L XXX .. 380,926 | . . 400,964 | ... .. 380926 .... LOXXX .
864159108 .. | STURMRUGERORD ............ ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 2,130.000 L XXX . 132,083 | . .. 57454 (... . 132,083 ... LOXXX .
86614U100 ..| SUMMIT MATERIALS CLAORD ...| ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 325.000 XXX e 9179 | e e e e e 9,179 L XXX
86646P103 ..| SUMOLOGICORD .............. 05/15/2023 | CORPORATE
REORGANIZATIONS ....... . 7,245,000 C XXX e T84T | .. 31509 | ..o (140) [ | (140) | oo e TIB4T | oo LOXXX .
866674104 .. | SUN COMMUNITIES REIT ORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 710.000 C XXX e 98,859 | ....... 101,530 [ ..o (2871) [ oo [ (V2 74) | U BRI 98,859 | ...oviiiei [ (7,166) | ........ (7,166) | ........ 1,285[.. XXX .
86722A103 . .| SUNCOKE ENERGYORD ........ 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 3,525.000 XXX 32642 ... e e 32642 ... |l (6,020) [ ........ (6,020) | ......... 564 .. XXX .
86745K104 . .| SUNNOVA ENERGY
INTERNATIONALORD ............ 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 525.000 XXX e 6,801]............ 1L P [ U B T 5 i [ 6,801 . .oovieis e 718 4718 L XXX
86881A100 . .| SURGERY PARTNERSORD ...... 05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............[...... 400.000 | ....... 15,282 ... XXX ..o |.oooins 15,681 ........ M4 (. 4537 | e [ 4537 [ | 15,681 | o e (400) | oonnn (400) | oo LOXXX.
871607107 .. | SYNOPSYSORD ............... 06/28/2023 | NATIONAL FINL SVCS CORP, | ........ 75.000 | ....... 31943 |0 XXX oo [ 20T | [ e e 04T | 4772 4772 L XXX
87162W100 . | TDSYNNEXORD ............... 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ ... 1220000 ...... 110,348 [ .... XXX ... 112,043 | ........ 35516 | ..o (1419) [ oo | [ (9) | 112,043 (1,695) [ ........ (1,695) LOXXX .
87165B103 . .| SYNCHRONY FINANCIAL ORD ... 05/23/2023 | MORGAN STANLEY CO ... | .... 8,930.000 L XXX .. 252510 . 42718 | oo (5,092) e | [ (B092) | e [ 252,510 20,608 | ........ 20,608 . LOXXX .
871829107 ..[ SYSCOORD ............c.evee 06/28/2023 | MORGAN STANLEY CO ... | .... 1,625.000 L XXX L0123229 123,229 @719 [ ........ (4,719) . LOXXX .
872540109 .. [ TIXORD ......... 05/23/2023 | UBS SECURITIESLLC ..... . 7,180.000 | ... L XXX .. 567,79 | . 80,794 567,796 .. (10,851) | . LOXXX .
872590104 .. | TMOBILE US ORD 06/28/2023 | UBS SECURITIESLLC ..... |...... 535.000 | ....... 73,652 |.... XXX ... ... 67,370 . .. 74900 (... 67,370 ... 6282]. LOXXX .
875372203 .. | TANDEM DIABETES CAREORD .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 215.000 | ........ 6573 [.... XXX ... ... 13682]. . 4270 ... ... 13682].... L(7,10) | . LOXXX .
875465106 .. | TANGER FACTORY REITORD ....|... [06/28/2023 | NATIONAL FINL SVCS CORP,| .... 3,080.000 |....... 66,049 |.... XXX ... ... 539401 . .. 55255 | ... ... 539401 .... .. 12,109 . LOXXX.
876030107 ..| TAPESTRYORD ................ 06/28/2023 | Various .................. ... 9770000 ...... 416,561 XXX e 311,072 ....... 372,042 | ......(60970) | ... | | (B0970) | [ 31,072 ... ... 105489 ... 105,489 L XXX
87612E106 . .| TARGET ORD 05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ ... 1,215000 | ...... 181,944 | ... XXX ... [....... 192563 | ....... 181,084 | ... 11480 ... [ [ 11480 192,563 [ ... o (10619) | L. (10,619) XXX
87901J105 .. | TEGNAORD ................... 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 3,085.000|....... 49,782 |.... XXX ... ... 67,732 . . 65371 ... ... 67732 ... ..(17,950) | ....... (17,950) | . XXX
879369106 .. | TELEFLEXORD ................ 05/23/2023 | MORGAN STANLEYCO ... |...... 115.000 28133 ... XXX ... |l 27,814 1233 oo M8 M8 27814 | ... 39| ... 319 L XXX
88023U101 ..| TEMPUR SEALY INTERNATIONAL
ORD ..\t 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX 3,595 3,595 LOXXX .
88025U109 ..| 10X GENOMICS CLAORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX .. 607 .. 807 LOXXX .
88033G407 . | TENET HEALTHCARE ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX . 3,180 . 3,180 LOXXX .
88160R101 ..| TESLAORD ......... 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX (37,383) (37,383) LOXXX .
88162G103 . | TETRATECHORD ........ 06/28/2023 | Various .................. I L XXX 2,268 2,268 LOXXX .
882508104 . .| TEXAS INSTRUMENTSORD ....... 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 6,530.000 | .... 1,110,466 XXX (12,201) (12,201) L XXX
883311108 .. | BEAUTY HEALTH COMPANY CL A
ORD ..............oeeiinnt. 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 340.000 | ........ 3520 | ... XXX ..o oo 3833 [ (B12) ..o (312) XXX
883394105 .. | TRADE DESK CLAORD . 05/23/2023 | UBS SECURITIESLLC ..... | ...... 815.000 [ ....... 55387 |.... XXX ... [........ 39891 [ .. ... 36536 |........3355 . ..o [ 15495 | ........ 15,495 L XXX
88339P101 .| THE REALREALORD ............ 06/28/2023 | JP MORGAN SECURITIES
LLC .o ... 7,680.000 XXX (11,136) (11,136) XXX
883556102 .. | THERMO FISHER SCIENTIFIC ORD | ... |06/28/2023 | Various .... 1,940,000 ... XXX 96,486 96,486 XXX
885160101 .. | THOR INDUSTRIESORD ......... 06/28/2023 | NATIONAL FINL SVCS CORP, | ...... 705.000 | ... L XXX . 5,295 .. 5295 LOXXX .
88579Y101 ..[3MORD ............... 06/28/2023 | Various .................. ... 7,240.000 | ... L XXX (209,013) (209,013) LOXXX .
888787108 .. | TOASTCLAORD ... 05/23/2023 | UBS SECURITIESLLC ..... . 1,340.000 CXXX L 6345 | ......... 6,345 L XXX
889478103 .. | TOLL BROTHERS ORD 05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ L XXX 2,448 LOXXX .
891092108 .. TOROORD .................... 06/28/2023 | NATIONAL FINL SVCS CORP, L XXX (2,294) LOXXX .
893641100 .. | TRANSDIGM GROUP ORD ....... 06/28/2023 | NATIONAL FINL SVCS CORP, L XXX . 107,041 | ... 42,457 LOXXX.
894004107 .. | TRANSUNIONORD ............. ... | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX .. 28262]... (6,438) | . LOXXX.
89422G107 . | TRAVERE THERAPEUTICS ORD .. | ... [05/23/2023 | NATIONAL FINL SVCS CORP, L XXX L2100 (65) | . LOXXX.
894650100 .. | TREDEGARORD ............... ... |03/28/2023 | NATIONAL FINL SVCS CORP,| ............. C XXX e e e e L e e LOXXX.
896239100 ..| TRIMBLEORD ........... 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 1,996.000 | ... XXX . 113,985 | . . 100918 | ... L. (17,083) ] ... XXX
896522109 .. | TRINITY INDUSTRIES ORD 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 815.000 XXX 20239 |........ 24100 |.......(3860)|.............|.............|.......(3860) | ... L....020289) ] (2,783) . XXX .
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896945201 .. | TRIPADVISORORD ............. 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ..........oufovene. 225.000 [ ........ 3635 [.... XXX ..o [.ooiins 4235 oo 048 | 190 | e [ 190 | 4235 | .o | (600) [ (BO0) [ LOXXX .
89832Q109 . | TRUIST FINANCIAL ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 7,665.000 | ... L XXX . 383,963 | . . 383,963 .... 7972 .. XXX .
90138F102 ..| TWILIOCLAORD ........ 05/23/2023 | UBS SECURITIESLLC ..... |...... 790.000 | ....... 47,000 |.... XXX ... 162,267 | ........ 38,678 |...... 123,589 | ......ooooiin [eoniiii o 123589 L [ 162,267 | ..ooevieee |2 (115267) | oo (115,267) [ oo L XXX
902973304 .. | USBANCORPORD ............. 06/28/2023 | CITIGROUP GLOBAL
MARKETSINC. ............ ... 36,845.000|.... 1,189,513 |.... XXX ... |[...... 1481352 ....... 468,589 | ......... 559 | ... oo BB9 L 1481352 ... | (291,839) | ...... (291,839) XXX
903537100 . .| UBER TECHNOLOGIES ORD ..... 06/28/2023 | UBS SECURITIESLLC ..... |.... 2,530.000...... 112570 |.... XXX ... |........ 63540]. . 62542 (... L....... 63540 .... .. 49,030 | ........ 49,030 |. XXX
90984P303 .. | UNITED COMMUNITY BANKS ORD 03/28/2023 | NATIONAL FINL SVCS CORP, C XXX e [ . v | T PO LOXXX.
909907107 .. | UNITED BANKSHARES ORD ... ... |03/28/2023 | NATIONAL FINL SVCS CORP, e XXX e v LOXXX.
910047109 .. | UNITED AIRLINES HOLDINGS ORD | ... [ 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,760.000 | ....... 84245 | ... XXX ... [ 88375 | v e | [ e 88,375 | ..o [ 4130) [ ........ (4,130) L XXX
911363109 .. | UNITEDRENTALORD ........... 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ..........ofvvene. 305.000 | ...... 104,187 ... XXX ..o [.oeens 138,797 | oo e L e e e 138,797 | oo [ (34,610) | ....... (34,610) | .....oenn 903 [ .. XXX .
913259107 .. [ UNITILORD .................... 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 350.000 [ ....... 19,371 XXX e 19,507 | oo | [ e e e 19,507 | oo e (135) | oo (135) | cevnnn 142 .. XXX
913320101 ..| UNITY SOFTWARE ORD .......... 05/23/2023 | CITIGROUP GLOBAL
MARKETS INC. ............ ... 1,300.000 L XXX (788) LOXXX .
913456109 .. | UNIVERSALORD ............... 06/28/2023 | Various .................. .... 8280000 ... L XXX 15,772 LOXXX .
91529Y106 ..| UNUMORD ........... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 4,605.000 | ... L XXX 30,962 LOXXX .
91680M107 . | UPSTART HOLDINGS ORD .| ... |05/23/2023 | UBS SECURITIESLLC ..... |...... 610.000 CXXX L 3,303 L XXX
91822J202 . .| VBIVACCINESINC. ............. 06/28/2023 | JP MORGAN SECURITIES
LLC oo [ 41.000 L XXX (1,061) LOXXX.
91879Q109 . | VAILRESORTSORD ............ 06/28/2023 | NATIONAL FINL SVCS CORP, | ....... 880.000 L XXX L4914 LOXXX .
91913Y100 ... | VALERO ENERGY ORD . 06/28/2023 | Various .................. ... 1,550.000 L XXX 21,578 LOXXX.
919794107 .. | VALLEY NATIONAL ORD 05/23/2023 | Various .................. .... 9,605.000 L XXX (47,208) LOXXX .
920253101 .. | VALMONT INDSORD ... 06/28/2023 | NATIONAL FINL SVCS CORP, | ........ 35.000 L XXX . (391) LOXXX .
92047W101 . | VALVOLINEORD ....... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 1,865.000 L XXX 6,105 LOXXX .
92240M108 . | VECTOR GROUP ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,795.000 L XXX (3,147) LOXXX .
92243G108 . | VAXCYTEORD ...... 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 1,285.000 L XXX 35,301 LOXXX .
922475108 .. | VEEVA SYSTEMS ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ 81.000 L XXX (3,212) LOXXX .
92337F107 ..| VERACYTEORD ................ ... | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... 1,710.000 L XXX 15,168 | ... LOXXX .
92343V104 .| VERIZON COMMUNICATIONS ORD | ... |06/28/2023 | UBS SECURITIESLLC ..... .... 5515000 ... L XXX ..(89812) ... LOXXX .
923454102 .. | VERITIV ORD 06/28/2023 | NATIONAL FINL SVCS CORP, | ......... 5.000] ... L XXX .. (44) 6].. XXX.
923464108 ... | VERICEL ORD 05/23/2023 | MORGAN STANLEYCO ... [ ...... 135.000 XXX e 384 3856 | B8 e [ BB 384 1,059 L XXX
92536C103 ..| VERUORD .................... 06/28/2023 | JP MORGAN SECURITIES
LLC oo . 1,700.000 XXX e 9100 e 8976 | 124 e [ 128 L XXX
92537N108 .| VERTIV HOLDINGS CLAORD ... 05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............|...... 630.000 XXX 5798 |......... 8606....... (2808) | ..o (2.808) | ..oooes | 5798 XXX
92556H206 . .| PARAMOUNT GLOBAL CL B ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 2,745.000 | ... L XXX ... 89,365]. e 43,030 ... ool 43,030 . ... 89365].... LOXXX .
92556V106 ..| VIATRISORD .................. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 12,130.000 | ... co XXX . 128929 (. e (807T) ] e (6,077) | . 128929 ... LOXXX .
925652109 .. | VICIPPTYSORD ............... ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 7,500.000 | ...... 232,660 |.... XXX ... 219,715 | ....... 243,000 |...... (23285) | oo [ (23,285) 219,715 L XXX
926458103 .| VICTORY CAPITAL HOLDINGS CL A|
ORD ..\t ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | ... 3,290.000 | ...... 103,420 [ .... XXX ..o [.oons 105,890 | ........ 57,148 |....... 10,300 | v e [ 10,300 [ oo e 105,890 L XXX
927330209 .. | VINCO VENTURES ORD . 06/28/2023 | JP MORGAN SECURITIES
LLC oo L XXX 3,972 LOXXX.
92764N102 .| VIR BIOTECHNOLOGY ORD ...... 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX 6,411 LOXXX.
928254101 .. | VIRTU FINANCIAL CLA ORD . 05/23/2023 | MORGAN STANLEY CO ... L XXX L. 21,369 . LOXXX.
92826C839 ..| VISACLAORD .......... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... L XXX . 470,735 | . LOXXX.
928298108 .. | VISHAY INTERTECH ORD 06/28/2023 | NATIONAL FINL SVCS CORP, | ... . 4,920.000 XXX 100,939 L XXX
92846Q107 . | THE VITA COCO COMPANY ORD . 05/23/2023 | CITIGROUP GLOBAL
MARKETSINC. ............[...... 105.000 C XXX e 2,084 LOXXX .
928547100 .. | VIVID SEATS CLA ORD . 05/23/2023 | NATIONAL FINL SVCS CORP, | ....... 20.000 | ... L XXX ... 160 . LOXXX .
929236107 .| WD-400RD ........... 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 160.000 CXXX L 27,602 L XXX
92936U109 ..| WP CAREY REITORD .......... 06/28/2023 | CITIGROUP GLOBAL
MARKETS INC. ..........ofcveee. 130.000 L XXX 10,455 | ..o 10,160 | oo 295 | e e e 295 e 10455 L (1,666) | ........ (1,666) LOXXX .
92939U106 ..| WEC ENERGY GROUP ORD ......| ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 7,995.000 | ... L XXX L T45993 | L e oo, (35587)|....... (35587) . LOXXX .
929566107 .. | WABASH NATL ORD 06/28/2023 | Various .................. ... 1,340.000 | ... L XXX ... 25685]. .. 30,284 [.......(4599)]... L7573 1573 LOXXX .
931142103 .. | WALMARTORD ................ ... |05/23/2023 | UBS SECURITIESLLC ..... ... 2015.000 ] ... L XXX .. 250,164 | . . 285,707 | ......(35543) ] ... 47,367 | ........ 47,367 |. LOXXX.
931427108 .. | WALGREEN BOOTS ALLIANCE ORD ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| ... L XXX L269852 | i .. (58,907) [ ....... (58,907) . LOXXX.
93148P102 ..| WALKER & DUNLOPORD ........ 05/23/2023 | NATIONAL FINL SVCS CORP, CXXX L 78,037 | ........ 58860 [....... (22,517) (22,517) L XXX
934423104 .. | WARNER BROS. DISCOVERY SRS
AORD ........................ 05/23/2023 | NATIONAL FINL SVCS CORP,| ... XXX e 26,755 | ........ 11,198 | ....... 155856 | ............. | 18856 L | 26755 | (12,964) | ....... (12,964) | ............. XXX
942622200 ..| WATSCOORD ..... 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... XXX .. 210,685 | . .. , So...... 263283 XXX
944191101 .. | WAYFAIRCLAORD .. 06/28/2023 | Various .................. [...... L XXX ... 27,105 . (8,883) ... LOXXX .
949746101 .. | WELLS FARGO ORD . 05/23/2023 | NATIONAL FINL SVCS CORP,| ... L XXX 98,353 (17,382 | ... LOXXX .
950810101 .. | WESBANCOORD ... 05/23/2023 | NATIONAL FINL SVCS CORP, | ........ I C XXX e 852 e (229)] LOXXX .
961450105 ..| WESTROCKORD ............... 05/23/2023 | UBS SECURITIESLLC ..... . 4,120,000 XXX [ 143,285 | ........ 36,039 |........4699|............. | 4899 L 143285 L (26,795) L XXX
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963320106 .. | WHIRLPOOLORD .............. ... | 06/28/2023 | NATIONAL FINL SVCS CORP, | .... 1,780.000 | ...... 245685 |.... XXX ... [....... 207,911 ....... 132,265 |....... 34694 ... ... ... .. || 34894 |l 20791 ... (52,226) | ....... (52,226) | ........ 6,230 |.. XXX .
968223206 . .| JOHN WILEY SONSCLAORD ....|... [05/23/2023 | MORGAN STANLEYCO ....|....... 10.000 | ......... 368 |.... XXX... |.....oo.ens £ ) £ £ [ 475 .. (107) ..ot (107) f ..ot 7|.. XXX.
971378104 .. | WILLSCOT MOBILE MINI HOLDIN
CLAORD ... 05/23/2023 | UBS SECURITIESLLC ..... |...... 480.000 21672 |.... XXX ... LOXXX .
974637100 .. | WINNEBAGO INDS ORD . 06/28/2023 | NATIONAL FINL SVCS CORP, | ...... 670.000 | ....... 43724 |.... XXX ... LOXXX .
97717P104 ..| WISDOMTREE ORD .. 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 5,135.000 | ....... 35827 | .... XXX ... LOXXX .
977852102 .. | WOLFSPEED ORD ... 05/23/2023 | UBS SECURITIESLLC ..... |...... 175.000 8298 [.... XXX ... LOXXX .
98139A105 .| WORKIVA CL A ORD 06/28/2023 | NATIONAL FINL SVCS CORP, | ...... 595.000 58,876 |.... XXX ... LOXXX .
98419M100 . | XYLEMORD ........... 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 216.000 23,089 |.... XXX ... LOXXX .
98421M106 . | XEROX HOLDINGS ORD 06/28/2023 | UBS SECURITIESLLC ... 3,750.000 53,566 |.... XXX ... LOXXX.
985817105 ..| YELPORD ..................... 06/28/2023 | Various .................. [....... 80.000........ 2,854 CXXX s e 2348 2187 | 188 [ BB | 2346 509 . XXX
989431107 .. | ZENTALIS PHARMACEUTICALS
ORD .............oooiiiinnt. 06/28/2023 | Various .................. [...... 695.000 20,022 ... XXX ..o | 16759 Lo 18,997 L 2761 L [ 276 | 18759 | 3263 XXX
98954M200 . | ZILLOW GROUP CL C ORD 05/23/2023 | NATIONAL FINL SVCS CORP, | ...... 425.000 | ....... 19,374 [.... XXX ... LOXXX.
98956P102 . .| ZIMMER BIOMET HOLDINGS ORD 03/28/2023 | NATIONAL FINL SVCS CORP, c XXX e L [ e e e e e e e LOXXX .
98978V103 .. ZOETISCLAORD .............. 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX . . LOXXX .
98980B103 .. | ZIPRECRUITERCLAORD ....... 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX ... (36) . LOXXX .
98980F104 .. | ZOOMINFO TECHNOLOGIES ORD 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX .. (10497) | . LOXXX .
98980G102 . | ZSCALERORD ................. 05/23/2023 | MORGAN STANLEY CO ... XXX e 22,283 | 18,226 6,058 | e [ 8058 L 22283 [ BTM9) (3,719) L XXX
98980L101 .. | ZOOM VIDEO COMMUNICATIONS
CLAORD ...t 05/23/2023 | NATIONAL FINL SVCS CORP, XXX e 18247 [ TR L XXX
989831108 .. | ZURN ELKAY WATER SOLUTIONS
ORD ...t ... |05/23/2023 | UBS SECURITIESLLC ..... C XXX [ 4812 LOXXX.
98983V106 ..| ZUORACLAORD .. ... | 06/28/2023 | NATIONAL FINL SVCS CORP, L XXX LOXXX.
G0084W101 .| ADIENTORD ...... C | 05/23/2023 | MORGAN STANLEY CO ... L XXX LOXXX .
601764109 . .| ALLEGION ORD . C | 06/28/2023 | NATIONAL FINL SVCS CORP, I L XXX LOXXX.
G0250X107 . [ AMCORORD ... C |06/28/2023 | NATIONAL FINL SVCS CORP,| ... 36,550.000 | ... XXX XXX
(02602103 . [ AMDOCSORD ........... .. | ... [06/28/2023 | NATIONAL FINL SVCS CORP,| .... 3,885.000 | ... XXX XXX
G0585R106 . | ASSURED GUARANTY ORD ......| C |05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 250.000 | ... co XXX e 15838 LOXXX .
G0692U109 . | AXIS CAPITAL HOLDINGS ORD ...| C |06/28/2023 | NATIONAL FINL SVCS CORP,|.... 7,880.000 | ... coo XXX .. 439,898 (L LOXXX .
G1151C101 . | ACCENTURE CL A ORD C | 05/23/2023 | NATIONAL FINL SVCS CORP,| ...... 820.000 co XXX e 218557 [ LOXXX .
629183103 . | EATONORD ............. C | 05/23/2023 | NATIONAL FINL SVCS CORP, | .... 2,005.000 | ... L XXX . 314,685 | ... LOXXX .
633231100 . | FABRINETORD ................ C | 05/23/2023 | NATIONAL FINL SVCS CORP, | ....... 70.000 | ........ 6,832 [.... XXX ... |.........6088]......... 8975 [....... (2,889) L XXX
(36738105 . | FRESH DEL MONTE PRODUCE
ORD ...t ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ........ 215.000 | ........ 5826 ... XXX ... [..oooins 6,674 | i e | e e 6,674 L XXX
G3922B107 . [ GENPACTORD ................. C |06/28/2023 | CITIGROUP GLOBAL
MARKETS INC. ... i 100.000 | ... L XXX 4,361 4,632 4,361 LOXXX.
(39637205 . | GOLDEN OCEAN GROUPORD ... [ C |06/28/2023 | UBS SECURITIESLLC ..... .... 3505.000 ... XXX L 32436 (... ... 32436 .... XXX
G4474Y214 . | JANUS HENDERSON GROUP ORD | C | 05/23/2023 | NATIONAL FINL SVCS CORP, | ... 15455.000 | ... L XXX .. 396,947 | . 21,638 .. 396,947 .... LOXXX.
(54950103 . [LINDEORD .................... C |06/28/2023 | NATIONAL FINL SVCS CORP,| .... 2,615.000 | ... XXX L 707,603 (.............. . 707,603 (.... XXX
G5960L103 . | MEDTRONIC ORD . C | 03/28/2023 | UBS SECURITIESLLC ..... |..c.ovnnnnnn. C XXX e O e e e e LOXXX .
G6095L109 . | APTIVORD ..........vvvennn C | 05/23/2023 | MORGAN STANLEY CO .... [.... 1,140.000 ... co XXX 123,340 | . . 106,168 | ... 123,340 | ... LOXXX .
665431127 . | NOBLE CORPORATION ORD ... .. | 05/23/2023 | NATIONAL FINL SVCS CORP, | ....... 90.000 | ........ 3525 ... XXX .o [ 3454 | o e e e e 3,454 L XXX
666721104 . | NORWEGIAN CRUISE LINE
HOLDINGS ORD ..... ... |05/23/2023 | NATIONAL FINL SVCS CORP, | ... 4,170.000 | ....... 61501 |[.... XXX ... .. 59,756 | ........ 51,041(... ... 59,756 ... LOXXX .
G6674U108 . | NOVOCUREORD ...... C | 05/23/2023 | NATIONAL FINL SVCS CORP, \ L XXX . 12,300 | . L 11,369 ... . 12,300 ... LOXXX .
G6700G107 . | NVENT ELECTRIC ORD . C | 05/23/2023 | UBS SECURITIESLLC ..... C XXX e 28897 [ 23,607 LOXXX.
672800108 . | PROTHENAORD ......... C | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX 1,205 .. 546 LOXXX.
G7S00T104 . | PENTAIRORD ........... C | 05/23/2023 | NATIONAL FINL SVCS CORP,| ... C XXX . 86,048 (L 86,048 LOXXX.
(81276100 . | SIGNET JEWELERS ORD .. C |06/28/2023 | Various .................. XXX 60,860 53,246 XXX
G8473T100 . | STERISORD .......... C | 06/28/2023 | NATIONAL FINL SVCS CORP, C XXX e 12046 12,046 LOXXX.
685158106 . | STONECOCLAORD ..... C | 05/23/2023 | NATIONAL FINL SVCS CORP, L XXX 1,841 1,581 LOXXX.
G9087Q102 . | TRONOX HOLDINGS ORD . ... | 05/23/2023 | NATIONAL FINL SVCS CORP, | ... L XXX 11,996 21,577 LOXXX .
G9460G101 .| VALARISORD .................. C | 05/23/2023 | MORGAN STANLEY CO ... C XXX e 3918 3918 LOXXX .
(96629103 . | WILLIS TOWERS WATSON ORD .. | C |06/28/2023 | NATIONAL FINL SVCS CORP, co XXX e 147888 147,688 LOXXX .
697822103 . | PERRIGOORD ................. C | 06/28/2023 | UBS SECURITIESLLC ..... C XXX e 7099 7,999 LOXXX .
186817102 ..| SPOTIFY TECHNOLOGY ORD ... | C |05/23/2023 | NATIONAL FINL SVCS CORP, c XXX e 18897 [ 18,697 LOXXX .
M98068105 . | WIX.COMORD ................. C | 06/28/2023 | Various .................. CXXX L 10,372 20,190 L XXX
N01045108 ..| AFFIMEDORD ................. C | 06/28/2023 | JP MORGAN SECURITIES
LLC oo C XXX 2021 1,178 2,021 LOXXX.
N14506104 ..| ELASTICORD .................. .. | 05/23/2023 | UBS SECURITIESLLC ..... I L XXX L7768 | 20,972 LOXXX.
N3144W105 .| EXPRO GROUP HOLDINGS ORD ..| C |05/23/2023 | MORGAN STANLEY CO ... I L XXX L2357 . 2,331 LOXXX.
N6596X109 . [ NXP SEMICONDUCTORSORD ... | C |06/28/2023 | Various .................. ,340. L XXX L 211,760 | ... 255,861 XXX
P31076105 . .| COPAHOLDINGS CLAORD ..... C | 06/28/2023 | Various ... ... 2,685.000]...... 286,924 |.... XXX ... [.......242608.............. 242,608 XXX
V77807103 ..| ROYAL CARIBBEAN GROUP ORD .| ... |06/28/2023 | Various .................. . 2,310.000 ...... 223490 | ... XXX ... |....... 77,754 ....... 114,183 177,754 L XXX
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Y1771G102 . | COSTAMAREORD .............. C |06/28/2023 | Various .................. .... 1,030.000 XXX e 9852 e [ e e 9882 N 34 XXX
Y2106R110 . | DORIAN LPG ORD .| ... | 06/28/2023 | NATIONAL FINL SVCS CORP,| .... 6,970.000 | ... XXX e 188 A 11,196 | ........ 11,196 . XXX
Y2187A150 . | EAGLE BULK SHIPPINGORD ..... ... |05/23/2023 | MORGAN STANLEY CO ... |.... 2,990.000 | ... L XXX . 149,321 c (18814) L. (18,814) | . LOXXX .
Y2685T131 ..| GENCO SHIPPING TRADING ORD .| ... |05/23/2023 | NATIONAL FINL SVCS CORP,| ... 6,575.000 o XXX e 116,022 e e | L e L e 118,022 (28,700) (28,700) XXX
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded ....[... XXX ... |.. 117,720450 |.... XXX ... |[....110,024,466 |..... 57,097,698 | ... (1,023,662) [ .............|. ...l ... (1,023,662) | ........... ... 110,024,466 [ ............. ... 7695984 (...... 7,605,984 | .... 1,419,695 .. XXX . [... XXX...
5989999997 Subtotal - Common Stocks -Part4 ............ ... ... ... ... ... Lo XXX oL 1M7,720450 [ L0 XXX L. | ... 110,024,466 | .. ... 57,097,698 | ... (1,023,662) [ ............. [............. ... (1,023662)|........... ....110,024,466 | ............. ... 7695984 ...... 7,605984 | .... 1419695|.. XXX . |... XXX ...
5989999998 Summary Item from Part 5 for Common Stocks (N/A to Quarterly) ....................... co XXX XXX [ XXX XXX | XXX s XXX XXX [ XXX XXX [ XXX | XXX [ XXX XXX [ XXX XXX [ XXX [ XXX
5989999999 Subtotal - Common SockS . .......... ... ..o Lo XXX oL 17720450 | L0 XXX L. | ... 110,024,466 | .. ... 57,097,698 | ... (1,023,662) [ ............. [............. ... (1,023662)|........... ....110,024,466 | ............. ... 7695984 ...... 7,605984 | .... 1419695|.. XXX . |... XXX ...
5999999999 Subtotal - Preferred and CommON SIOCKS ... .. ...\ttt Lo XXX ... 117,720,450 [ ... XXX ... |....110,024,466..... 57,097,698 | ... (1,023,662) [ ............. | ...l ... (1,023662) | ........... ... 110,024,466 [ ............. ... 7695984 |...... 7,605,984 | .... 1,419,695 .. XXX . [... XXX...
6009999999 Total - Bonds, Preferred and Common StOCkS ... .. ........veieveriiieiieennn... co XXX L. 174769727 [ XXX ... |....168,357,074|.... 114,694,347 | ..... (921594) | ...... (52,703) | ..o [ (974,297) | ........... ... 167670480 [............. ... 7099248 ...... 7,099,248 | .... 2,757,101 .. XXX . |... XXX...

61'6030
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E06 Schedule DB Part ASection1 .................ciiiiiiiiiiiii s NONE
E07 Schedule DBPartB Section1 ......... ..o NONE
E08 Schedule DBPartD Section1 ..........ccovviiiiiiiiiiiiii i, 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 ..........ccoviiiiiiiiiii i 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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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 (10,842)|.............. | ... 8,296,746 | .... 3,643,264 |.... 1,292,290 | X X X
JP Morgan Chase Custody ....[ ... e e e ...27,740,260 | ... 48,445,730 ... 35,071,449 | X X X
USBank ...l e L 33,747|....... 33,350)........ 32,618 XXX
0199998 Deposits in ............... 3 depositories that do not exceed the

allowable limit in any one depository (see Instructions) - Open Depositories | X X X |... XXX .. |........... | |....... 17,318|........ 16,413 |........ 14117 | XX X
0199999 Total - Open Depositories ................................................ XXX]|... XXX (10,842).............. ... 36,088,072|...52,138,757| ... 36,410,475 | X X X
0299998 Deposits in ............... 0 depositories that do not exceed the

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

DEPOSItOMES ... XXX XXX oo e XXX
0299999 Total - Suspended Depositories ................................... XXX XXX e XXX
0399999 Total Cash On Deposit .................................................... XXX XXX..|.(10,842)|.............. ...36,088,072|...52,138,757 | ... 36,410,475 | X X X
0499999 Cash in Company's Office ............................ XXX|.. XXX | XXX. XXX | XXX
0599999 Total ... XXX XXX..|.(10,842)|.............. ...36,088,072|...52,138,757 | ... 36,410,475 | X X X

QE13




sTaTeMENT As oF June 30, 2023 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 .. [....06/02/2023 ... |................ 4.870(....... XXX o 1B TR O
. 94975H296 . [ ALLSPRINGTRSH MM | ... . SD .. |....04/04/2023 ... |................ 4980(....... XXX O
8209999999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 20 O
All Other Money Market Mutual Funds
. 38141W232 | GOLDMAN:FS MM INST ... ... 06/30/2023 ... |............... 5.100]....... XXX oo 657,950 |...............| 415
8309999999 Subtotal - All Other Money Market Mutual FUNGS ..o o e 657,950 | ... 415
8609999999 Total Cash EQUIVAIBNES ... 657,952 ... Of. oo, 415
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