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STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

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 ... 555,851,505 ..................... 0f..... 555,851,505 ... 462,188,871
2, Stocks:
2.1 Preferred Stocks ... 16,936,443 ..................... 0]......... 16,936,443 |......... 11,881,071
22 Common StOCKS ........cooveiei 144,304,919 ..................... 0]....... 144,304,919 ....... 128,334,764
3. Mortgage loans on real estate:
34 Firstliens ... O Of....oooo O 0
3.2 Otherthanfirstliens ... O Of....oooo O 0
4. Real estate:
4.1  Properties occupied by the company (less §............... 0
ENCUMDBIaNCes) ............ooooeeei e O Of..coo O 0
4.2 Properties held for the production of income (less §............... 0
ENCUMDBIaNCes) ............ooooeeii e O Of..coo O 0
4.3 Properties held for sale (less §............... 0 encumbrances) ........... [.............. O Of..coo O 0
5. Cash ($......10,413,388), cash equivalents ($.....116,744,001) and
short-term investments ($.......3,824,979) ... 130,982,368 ..................... 0]....... 130,982,368 ......... 63,226,217
6. Contract loans (including §............... 0 premiumnotes) ..............cccoooooii| oo O Of..coo O 0
7. Derivatives ... O Of....oooo O 0
8. Otherinvested assets ... 24,953,729 .................... 0]......... 24,953,729 .............. 63,621
9. Receivables for SeCUrties ..o 383,536 ... (U] 383,536 .......... 2,117,847
10.  Securities lending reinvested collateral assets ............................. | O Of..coo O 0
11.  Aggregate write-ins forinvested assets ...........................ooooo (O] O (O] 0
12.  Subtotals, cash and invested assets (Lines 1to11) ............................|....... 873,412,500 ..................... 0]....... 873,412,500{....... 667,812,392
13.  Title plants less §............... 0 charged off (for Title insurersonly) .............|[.................... O Of..coo O 0
14.  Investmentincome due and accrued ... 3,945,338 ... 0f.......... 3,945338(.......... 3,705,063
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of
collection ... 28,077,695 ..................... 0]......... 28,077,695(....... 182,085,241
15.2 Deferred premiums, agents' balances and installments booked
but deferred and not yet due (including §............... 0 earned but
unbilled premiums) ... O Of..coo O 0
15.3  Accrued retrospective premiums ($.......6,050,783) and contracts
subject to redetermination ($............... 0) 6,050,783 ..................... 0f.......... 6,050,783 ......... 12,392,209
16.  Reinsurance:
16.1  Amounts recoverable fromreinsurers ... Of oo Of o Of. oo 0
16.2  Funds held by or deposited with reinsured companies ................[..................... Of oo Of o Of. oo 0
16.3  Other amounts receivable under reinsurance contracts ...............[..................... Of oo Of o Of. oo 0
17. Amounts receivable relating to uninsured plans ............................. 61,247,226|.......... 2,451,868|......... 58,795,358 ......... 34,951,550
18.1  Current federal and foreign income tax recoverable and interest thereon ... |..................... (0 Of.cooi (0 0
18.2 Netdeferredtaxasset ... Of oo Of o Of. oo 0
19.  Guaranty funds receivable oron deposit ..................ooooo (0 Of.cooi (0 0
20.  Electronic data processing equipment and software .......................... | Of oo Of o Of. oo 0
21.  Furniture and equipment, including health care delivery assets
[ J— 0) o Of....ooo Of........oo Of....ooo 0
22.  Netadjustments in assets and liabilities due to foreign exchangerates .....|..................... (0 Of.cooiii (0 0
23.  Receivables from parent, subsidiaries and affiliates ........................... | Of. ..o O Of. ..o 0
24.  Health care ($.......6,440,675) and other amounts receivable ................. |........ 22,910,652 ......... 16,469,977 |.......... 6,440,675(.......... 2,684,968
25.  Aggregate write-ins for other-than-invested assets ............................ [ 1,063,117 .......... 1,063,417 | ... O oo 0
26.  TOTAL assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12t025) .................................... ... 996,707,311 ......... 19,984,962 |....... 976,722,349 ....... 903,631,423
27.  From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ... (] Of. oo O 0
28.  TOTAL(Lines26and27) ......................ooooeiiiii e 996,707,311|......... 19,984,962|....... 976,722,349 ....... 903,631,423
DETAILS OF WRITE-INS
1101, Of....ooo Of......oooo Of....oooo 0
1102, Of....ooo Of......oooo Of....oooo 0
1103, L Of....ooo Of......oooo Of....oooo 0
1198. Summary of remaining write-ins for Line 11 from overflowpage ..............|.................... 0. O 0. 0
1199. TOTALS (Lines 1101 through 1103 plus 1198) (Line 11 above) ..............|.................... (O] O (O] 0
2501. Prepaids and Other Miscellaneous ..........................ccccccoo [ 1,063,117 .......... 1,083,117 ... Of. oo 0
200, O Of....oooo O 0
25003, O Of....oooo O 0
2598. Summary of remaining write-ins for Line 25 from overflow page ..............[..................... 0. O 0. 0
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25 above) ..............[.......... 1,063,117].......... 1,083,117 |..................... O..................... 0
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STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total

1. Claims unpaid (less §............... Oreinsurance ceded) ... ...241,100,186|................ 0]...241,100,186 | ... 218,806,655
2. Accrued medical incentive pool and bonus amounts ........................c 898,223 |............... 0f........ 898,223|.......... 82,738
3. Unpaid claims adjustment Xpenses .....................coocoiioii 4804774 ................ 0f...... 4.804,774|...... 6,448,550
4. Aggregate health policy reserves, including the liability of §............... 0 for medical loss ratio

rebate per the Public Health Service Act ............................ 3,005,572 ................ 0f...... 3,005,572 ...... 3,000,000
5. Aggregate life policy reServes ... Of...cccooi Of...coooi Of...cooii 0
6. Property/casualty unearned premium reServe .................cooooeeeeiiiiie e Of...cooii Of...cooii Of...cooii 0
7. Aggregate health claim reserves ... Of...cooii Of...cooii Of...cooii 0
8. Premiums received in @dvance ... Of..cooiiiiii Of.. oo Of..cooiiiiii 0
9. General expenses due or acCrued ...................ccoooiiiiiiiiiiii 18,703,416 ................ 0].... 18,703,416 .... 32,989,001
10.1  Current federal and foreign income tax payable and interest thereon (including $

on realized gains (I0SSES)) ............ccooviiii e O Of....c........... Of...cc........... 0
10.2  Net deferred tax liability ........................... 529,029 |................ 0f...... 529,029 ...... 2,021,223
11.  Ceded reinsurance premiums payable .............................cco Of...cc.......... O O 0
12.  Amounts withheld or retained for the account of others ........................o 16,555 ................ Of.......... 16,555 .......... 13,007
13.  Remittances and items notallocated ............................. Of..coooiiiii Of.. oo Of..ccoiiii 0
14.  Borrowed money (including $............... 0 current) and interest thereon §.............. 0

(including §............... Ocurment) ... 0 ... 0 ... 0 ... 0
15.  Amounts due to parent, subsidiaries and affiliates ................................................ 45822,365|................ 0]....45,822,365|.... 17,970,798
16, DerivatiVes ... Of.........o.o Of............ Of............ 0
17. Payable for SECUNties .................oooooii 2,364,709 ................ 0]...... 2,364,709 ...... 4,533,753
18.  Payable for securities lending ........................ O Of...cc.......... O 0
19.  Funds held under reinsurance treaties with ($............... 0 authorized reinsurers, §............... 0

unauthorized reinsurers and §............... 0 certified reinsurers) ...................ccccooooooe Of...cc.......... O O 0
20.  Reinsurance in unauthorized and certified (§............... 0) companies ..................cccooo [ O Of....c........... O 0
21.  Net adjustments in assets and liabilities due to foreign exchangerates ...........................|................ Of...cooii Of...cooii Of...cooii 0
22.  Liability for amounts held under uninsured plans .............................cco 91164512 0]....91,164,512|.... 83,124,954
23.  Aggregate write-ins for other liabilities (including §............... Ocurrent) ........................... ... 39,355655|................ 0]....39,355,655].... 44,881,046
24.  Totalliabilities (Lines 110 23) ... 44776499 ... 0|...447,764,996 | ...413,871,725
25.  Aggregate write-ins for special surplus funds .......................... XXX XXX oo 0]f.... 45,210,000
26.  Common capital StOCK .................coooiiii XXX XXX oo 0. 10
27.  Preferred capital STOCK .....................oooo | XXX XXX oo O 0
28.  Gross paid in and contributed surplus ...................... XXX .. ... XXX 155,299,990 | ... 155,299,990
29, SUMPIUS NOES ... ..o | XXX XXX oo O 0
30.  Aggregate write-ins for other-than-special surplus funds .................................. | XXX XXX oo Of...cc........... 0
31, Unassigned funds (SUPIUS) ... XXX XXX 373,657,353 | ... 289,249,698
32.  Less treasury stock, at cost:

321 0 shares common (value included in Line 26 §.............. 0) o XXX XXX oo O 0

322 i 0 shares preferred (value included in Line 27 §.............. 0) ] XXX ... XXX oo O............... 0
33.  Total capital and surplus (Lines 25to 31 minus Line 32) .........................ccooo | XXX ... XXX ...528,957,353 | ... 489,759,698
34.  Total Liabilities, capital and surplus (Lines24and 33) ...............................................|..... XXX ... XXX ...976,722,349 | ...903,631,423
DETAILS OF WRITE-INS
2301. Insured Premium Tax Payable ... ... 38551986 (................ 0].... 38,551,986 |.... 44,187,310
2302. Pending Escheatmentto State ... 803,669 |................ 0f........ 803,669 1........ 693,736
2303, O................ O................ O................ 0
2398. Summary of remaining write-ins for Line 23 from overflow page ..................... O O Of................ 0
2399. TOTALS (Lines 2301 through 2303 plus 2398) (Line 23 above) ................................... ... 39,355655|................ 0].... 39,355,655|.... 44,881,046
2501. ACA 2019 Amount of 2020 Annual AssessmentFee ......................c.cccoccoi | XXX ... XXX .o 0].... 45,210,000
200, XXX .| XXX ool O................ 0
20003, XXX .| XXXl Of...........o 0
2598. Summary of remaining write-ins for Line 25 from overflow page ..........................oo | XXX ... XXX oo O............... 0
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25above) ....................................|..... XXX ... XXX oo 0].... 45,210,000
300 T, XXX .| XXXl Of...........o 0
3002, XXX .| XXXl Of...........o 0
3003, XXX .| XXX ool O................ 0
3098. Summary of remaining write-ins for Line 30 from overflow page ....................... | XXX ... XXX oo Of................ 0
3099. TOTALS (Lines 3001 through 3003 plus 3098) (Line 30 above) ....................................|..... XXX ... XXX .o 0............... 0
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STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

STATEMENT OF REVENUE AND EXPENSES

Prior Year
Prior Year Ended
Current Year To Date To Date December 31
1 2 3 4
Uncovered Total Total Total

1. Member Months ... XXX 4,939,659 (.......... 4786,175(.......... 6,392,997
2. Net premium income (including $............... 0 non-health premium income) ........................ oo XXX ] 2,081,074,038..... 1,963,495,456 | ..... 2,690,256,248
3. Change in unearned premium reserves and reserves for rate credits ....................... XXX [ (5,572)|........ (3,258,361) | .....oevevii 0
4. Fee-for-service (net of $............... 0 medical €XPenses) ..............cooieiiiii XXX | Of oo Of oo, 0
5. RISKTEVENUE ... . e XXX o | Of. oo Of. oo 0
6. Aggregate write-ins for other health care related revenues ........................coo | XXX | Of oo Of oo, 0
7. Aggregate write-ins for other non-health revenues ....................... XXX Of. .o Of. .o 0

Total revenues (LINES 210 7) ..o XXX o] 2,081,068,466 | ..... 1,960,237,095 | ..... 2,690,256,248
Hospital and Medical:
9. Hospital/medical benefits ... 0]..... 1,224,949,574 | ... 1,303,874,498 | ..... 1,713,059,550
10. Other professional SErvICES ................ooiiiii e 0f....... 376,961,521 ....... 335,382,787 ....... 455,245,322
1. Outside referrals ... ... O] i, Of. oo Of. oo 0
12. Emergency room and out-0f-area ..o [ 0f........ 60,561,495]........ 73,677,206 (........ 97,615,105
13. Prescription drugs ..o [ () P 9,151,372 .......... 7,803,992|........ 10,853,171
14. Aggregate write-ins for other hospital and medical ......................co [0 Of oo Of oo, 0
15. Incentive pool, withhold adjustments and bonus amounts ......................o Of............ 942,002|.......... 5,754,746 ........ (2,112,270)
16. Subtotal (LINeS 910 15) ... oo i 0]..... 1,672,565,964 | ..... 1,726,493,229 | ..... 2,274,660,878
Less:
17. Net reinSurance reCoVENES ............oouviiiiiii i [0 O oo [0 0
18. Total hospital and medical (Lines 16 minuUS 17) ... 0]..... 1,672,565,964 | ..... 1,726,493,229 | ..... 2,274,660,878
19. Non-health claims (net) ... O oo Of oo Of oo 0
20. Claims adjustment expenses, including $......88,618,122 cost containment expenses ..............[................... 0]....... 139,601,572]........ 92,042,123 | ....... 167,278,656
21. General administrative XpeNSes ....... ..o 0f....... 211,797,214 | ....... 186,009,091 ....... 220,463,221
22. Increase in reserves for life and accident and health contracts (including $............... 0 increase

inreserves forlife only) ... ... [ 0f...... (16,300,000) | ...... (16,300,000)
23. Total underwriting deductions (Lines 18 through 22) ... 0]..... 2,023,964,750 | ..... 1,988,244,443 | ... 2,646,102,755
24. Net underwriting gain or (loss) (Lines 8 minUS 23) ... XXX 57,103,716 ...... (28,007,348) | ........ 44,153,493
25. Net investmentincome eamed ... | 0f........ 13,825,935|........ 18,348,825|........ 23,565,176
26. Net realized capital gains (losses) less capital gains tax of $...........0 ... | 0........ (9,109,567) | .......... 1,104,189 |.......... 2,572,517
27. Net investment gains or (losses) (Lines 25 plus 26) ................cooiiiiii [ () TR 4,716,368 | ........ 19,453,014 |........ 26,137,693
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered

F 0) (amount charged off §............... 0)] e [0 . [0 . [0 0
29. Aggregate write-ins for other income or eXpenses ................cooieiiiiiiieii O oo [ T [ T 0
30. Net income or (loss) after capital gains tax and before all other federal income taxes (Lines 24

Plus 27 plus 28 PIUS 29) ... XXX oo, 61,820,084 |........ (8,554,334)........ 70,291,186
31. Federal and foreign income taxes incurred ... XXX oo 21,755,521 |........ (4,430,935)|........ 11,814,845
32. Net income (loss) (Lines 30 minus 31) ..o [ XXX .o | 40,064,563 | ........ (4,123,399)|........ 58,476,341
DETAILS OF WRITE-INS
080T, e XXX o | Of. oo, Of. oo, 0
0802, e XXX o | Of. o, Of. oo, 0
0808, L XXX | Of. oo, (U 0
0698.  Summary of remaining write-ins for Line 6 from overflow page ....................ocoo [ XXX oo | [ T [ T 0
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above) ...................ccoocooviiiii |, XXX o | Of. oo Of. oo 0
070, e XXX o | Of. o, Of. oo, 0
0702, o XXX o | Of. oo, (U 0
0708, L XXX o | Of. oo, (U 0
0798.  Summary of remaining write-ins for Line 7 from overflow page ........................ | XXX Of. .o Of. .o 0
0799. TOTALS (Lines 0701 through 0703 plus 0798) (Line 7.above) ..........ccooviiiiiiiiiiiiiiai [ XXX oo [ Of. i [V T 0
TA0T. e Of. i, Of. oo, (U 0
10, e Of. i, Of. oo, (U 0
1A03, e (U Of. o, Of. oo, 0
1498.  Summary of remaining write-ins for Line 14 from overflow page ..................oooo [ [ [ 0
1499.  TOTALS (Lines 1401 through 1403 plus 1498) (Line 14 above) ....................ocooooicii i O oo [ T [ T 0
200, Of. i, Of. oo, (U 0
2002, e Of. o, Of. o, Of. oo, 0
2008, e Of. o, Of. o, Of. oo, 0
2998.  Summary of remaining write-ins for Line 29 from overflow page ...................cooci O oo [ T [ T 0
2999.  TOTALS (Lines 2901 through 2903 plus 2998) (Line 29 above) ..o [ e [ T [ 0
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STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

1 2 3
Prior Year
Current Year Prior Year Ended
To Date To Date December 31
CAPITAL & SURPLUS ACCOUNT

33. Capital and surplus prior reporting year ......................cooocooii 489,759,698 ....... 410,918,4401....... 410,918,440
34. Netincome or (loss) from Line 32 ... 40,064,563 ........ (4,123,399)|......... 58,476,341
35. Change in valuation basis of aggregate policy and claimreserves ..............................| oo, Of.....oo Of.....oo 0
36. Change in net unrealized capital gains (losses) less capital gains tax of $.......1,441,276 .| ... . 6,511,763 |......... 18,436,319|......... 26,073,135
371. Change in net unrealized foreign exchange capital gain or (10SS) ...................ccccooooo |, Of......oo Of.....oo 0
38. Change in net deferred income tax ... 2,933,470]........ (1,429,397)|........ (1,560,425)
39. Change in nonadmitted @SSetS .............coooiiiiiii | (10,312,141) | ... (5,690,161)|........ (3,971,787)
40. Change in unauthorized and certified reinsurance ... Of. oo Of.oo 0
41, Change intreasury StOCK ... Of.....oo Of.....oo 0
42, Change in surplus NOtES .............ooooi e Of......oo Of.....oo 0
43, Cumulative effect of changes in accounting principles .........................coo o Of.....oo Of.....oo 0
44. Capital Changes:

441 Paidin ... Of....ooooo Of....oooo 0

44.2  Transferred from surplus (Stock Dividend) ... Of. oo Of.oo 0

443 Transferred to sUrplus ....................ooo Of.....oo Of.....oo 0
45, Surplus adjustments:

451 Paidin ... L Of...coooo Of...coooo 0

452  Transferred to capital (Stock Dividend) ... Of. oo Of.oo 0

453  Transferred from capital ... Of. oo Of.oo 0
46. Dividends to stockholders ... Of...coooo Of...coooo 0
47, Aggregate write-ins for gains or (losses) insurplus .........................cocooo Of......... (176,006)|........... (176,006)
48, Net change in capital and surplus (Lines 34 t047) .....................cooco 39,197,655(.......... 7,017,356 |......... 78,841,258
49, Capital and surplus end of reporting period (Line 33 plus48) ... 528,957,353|....... 417,935,796 |....... 489,759,698
DETAILS OF WRITE-INS
4701.  Prior period adjustment ... Of........... (176,008) |........... (176,006)
Q702 Of....ooooo Of....ooooo 0
4703, Of....ooooo Of....ooooo 0
4798. Summary of remaining write-ins for Line 47 from overflow page ... O O 0
4799. TOTALS (Lines 4701 through 4703 plus 4798) (Line 47 above) ................................ | Of......... (176,006)|........... (176,006)
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[TIReport #2A: BlueCare East Only

Current Year

Previous Year

Current Period Year-to-Date Total Total
Member Months 657,771 1,915,635 2,509,475

Estimated Revenues:
1. TennCare Capitation 236,770,729 735,414,701 985,095,684
2. Investment 890,314 1,895,944 10,573,647
3. Other Revenues 167,660 21,518,569 (4,593,239)
4. Total Estimated Revenues (Lines 1 to 3) 237,828,703 758,829,214 991,076,093
Estimated Expenses:
Hospital and Medical (w/o Mental Health)
5. Capitated Physician Services - - -
6. Fee-for Service Physician Services 43,386,899 118,866,617 177,118,155
7. Inpatient Hospital Services 39,975,262 115,072,391 175,987,101
8. Outpatient Hospital Services 26,264,568 68,980,522 96,270,730
9. Emergency Room Services 7,376,562 20,681,931 32,315,481
10. Dental Services 277 572 4,826
11. Vision Services 256,085 628,544 913,296
12. Pharmacy Services - - -
13. Home Health Services 11,806,057 30,763,904 32,015,169
14. Chiropractic Services - - -
15. Radiology Services 1,276,877 3,569,857 5,960,765
16. Laboratory Services 1,344,662 3,229,968 4,444,863
17. Durable Medical Equipment Services 4,241,299 11,875,936 15,203,099
18. Transportation Services 4,539,490 13,479,695 16,814,807
19. Outside Referrals - - -
20. Occupancy, Depreciation and Amortization - - -
21. ECF 1,921,425 5,899,467 6,988,561
22. Other Medical and Hospital Services - Write-Ins 7,458,526 20,715,389 14,876,104
23. Subtotal Medical and Hospital (Lines 5 to 22) 149,847,989 413,764,793 578,912,957
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services 2,293,088 7,081,363 8,382,043
25. Inpatient Substance Abuse Treatment and Detox 184,431 416,991 541,757
26. Outpatient Mental Health Services 4,927,346 17,802,530 21,746,054
27. Outpatient Substance Abuse Treatment and Detox - - -
28. Housing/Residential Treatment 2,496,665 7,345,871 13,726,119
29. Specialized Crisis Services 786,518 2,294,957 2,942,563
30. Psychiatric Rehab and Support Services 265,148 257,229 2,195,034
31. Case Management 158,666 833,192 1,356,339
32. Forensics - - -
33. Other Judicial - - -
34. Pharmacy - - -
35. Lab Services 44,528 125,079 197,577
36. Transportation - - -
37. Occupancy, Depreciation and Amortization - - -
38. Other Mental Health and Substance Abuse Services 4,018,337 8,938,609 4,429,524
39. PCP and Specialist Services - - -
40. Tennessee Health Link 4,498,962 12,958,288 15,518,169
41. Other Mental Health Services - Write-Ins - - -
42. Subtotal MH & SAS (Lines 24 to 41) 19,673,689 58,054,109 71,035,179
CHOICES
43. Nursing Facility Care 27,786,441 87,617,617 136,700,590
44. HCBS Services 19,479,283 50,232,078 47,511,107

45. Subtotal CHOICES 47,265,724 137,849,695 184,211,697
46. Value Based Payouts - - -
47. Value Based Recoveries - - -
48. Other Medical Incentive Pool and Withhold Adjustments 8,855 197,870 (448,943)
49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 and 48) 216,796,257 609,866,467 833,710,890
LESS:
50. Net Reinsurance Recoveries Incurred - - -
51. Copayments 8,783 33,572 49,025
52. Subrogation and Coordination of Benefits - - -
53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50) 8,783 33,572 49,025
54. Total Hospital, Medical, MH&SAS (Lines 47 and 51) 216,787,474 609,832,895 833,661,865
Administration:
55. Compensation 16,469,441 47,857,735 57,619,430
56. Direct and Allocated Admin expenses
57. Marketing 183,205 532,366 640,954
58. Health Insurer Fee 7,857 14,272,154 -
59. Interest Expense
60. Premium Tax Expense 14,299,663 45,376,335 59,092,207
61. Occupancy, Depreciation, and Amortization 910,891 2,646,913 3,186,813
62. Other Administration - Write-Ins 6,185,143 17,973,103 21,639,134
63. Total Administration Expenses (Lines 55 to 61) 38,056,200 128,658,606 142,178,538
64. Total Expenses (Lines 54 and 62) 254,843,674 738,491,501 975,840,403
65. Extraordinary ltem - - -
66. Provision for Income Tax (4,080,383) 7,157,181 728,958
67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65) (12,934,589) 13,180,532 14,506,732
Write-Ins for Other Expense
Detail of Other Revenues
0301. Directed Premiums 29,867,314 88,274,408 93,148,672
0302. Directed Payments (31,536,810) (80,545,115) (116,358,373)
0303. Directed Premium Tax (1,696,952) (4,999,755) (5,816,982)
0304. Directed Payments Accrued 3,523,526 (430,137) 24,933,443
0305. Insurer Provider Revenue 10,581 19,219,168 -
0306. Risk Corridor Release (500,000)
0399. Total Other Revenues 167,660 21,518,569 (4,593,239)
Detail of Other Medical and Hospital:
2201. PT/OT/ST, Supplies, Prosthetics, etc. 7,505,664 20,456,494 27,229,549
2202. Bad Debt Expense (47,138) 258,895 (448,930)
2203. Out of Area Claims Expense - - -
2204. PDR - - (11,904,515)
2299. Total Other Medical and Hospital 7,458,526 20,715,389 14,876,104
Detail of Other MH & SAS:
4101. - - -
4199. Total Other MH & SAS - - -
Detail of Other Administration:
6101. Equipment Rental 2,671,414 7,762,730 9,346,119
6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc. 743,976 2,161,885 2,602,852
6103. Auditing, Actuarial, and Other Consulting 1,415,242 4,112,482 4,951,318
6104. Outsourced Services 779,140 2,264,065 2,725,873
6105. Postage/Telephone 397,154 1,154,069 1,389,468
6106. Printing and Stationary 178,217 517,872 623,504
6199. Total Other Administration 6,185,143 17,973,103 21,639,134
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ﬂ-Report #2A: BlueCare Middle Only

Current Year

Previous Year

Current Period Year-to-Date Total Total
Member Months 517,799 1,498,911 1,912,717

Estimated Revenues:

1. TennCare Capitation 198,117,966 607,272,780 796,999,331

2. Investment 701,475 1,489,762 8,134,120

3. Other Revenues 188,153 15,452,841 (1,895,316)

4. Total Estimated Revenues (Lines 1 to 3) 199,007,595 624,215,382 803,238,135

Estimated Expenses:

Hospital and Medical (w/o Mental Health)

5. Capitated Physician Services - - -
|[6. Fee-for Service Physician Services 27,566,173 77,556,962 115,021,726
||7. Inpatient Hospital Services 33,186,786 110,115,966 132,324,465
||8. Qutpatient Hospital Services 16,726,605 45,314,040 60,294,051

9. Emergency Room Services 5,550,466 16,276,158 26,151,567

10. Dental Services 68 2,443 -

11. Vision Services 200,809 461,508 699,852

12. Pharmacy Services - - -

13. Home Health Services 5,952,580 17,710,256 17,291,655

14. Chiropractic Services - - -

15. Radiology Services 1,370,347 3,562,375 5,423,222

16. Laboratory Services 700,185 1,721,039 2,275,628

17. Durable Medical Equipment Services 2,654,005 7,079,418 9,187,173

18. Transportation Services 3,525,201 10,438,582 12,839,400

19. Outside Referrals - - -

20. Occupancy, Depreciation and Amortization - - -

21. ECF 1,811,030 5,645,142 7,107,291

22. Other Medical and Hospital Services - Write-Ins 6,205,887 15,637,733 16,322,564

23. Subtotal Medical and Hospital (Lines 5 to 22) 105,450,142 311,521,622 404,938,594

Mental Health and Substance Abuse Services

24. Inpatient Psychiatric Facility Services 3,407,947 9,868,090 12,136,545

25. Inpatient Substance Abuse Treatment and Detox 169,950 550,195 773,313

26. Outpatient Mental Health Services 3,710,340 13,445,687 17,035,642

27. Outpatient Substance Abuse Treatment and Detox - - -

28. Housing/Residential Treatment 1,877,648 5,429,318 11,031,802

29. Specialized Crisis Services 944,681 2,801,303 3,657,207

30. Psychiatric Rehab and Support Services 406,737 405,713 1,615,309

31. Case Management 314,619 1,946,103 4,998,005

32. Forensics - - -

33. Other Judicial - - -

34. Pharmacy - - -

35. Lab Services 22,657 69,670 103,531

36. Transportation - - -

37. Occupancy, Depreciation and Amortization - - -

38. Other Mental Health and Substance Abuse Services 4,343,046 9,039,647 2,799,938

39. PCP and Specialist Services - - -

40. Tennessee Health Link 3,952,009 11,313,311 13,962,951

41. Other Mental Health Services - Write-Ins - - -

42. Subtotal MH & SAS (Lines 24 to 41) 19,149,634 54,869,037 68,114,243

CHOICES

43. Nursing Facility Care 37,581,726 111,342,735 158,133,952

44. HCBS Services 14,807,119 38,910,357 37,205,997

45. Subtotal CHOICES 52,388,845 150,253,092 195,339,949

46. Value Based Payouts - - -

47. Value Based Recoveries - - -

48. Other Medical Incentive Pool and Withhold Adjustments 7,842 (78,661) (1,225,462)

49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 and 48) 176,996,463 516,565,090 667,167,324

LESS: - - -

50. Net Reinsurance Recoveries Incurred -

51. Copayments 5,815 23,962 32,997

52. Subrogation and Coordination of Benefits - -

53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50) 5,815 23,962 32,997

54. Total Hospital, Medical, MH&SAS (Lines 47 and 51) 176,990,648 516,541,128 667,134,327

Administration:

55. Compensation 13,759,752 39,849,348 46,932,775

56. Direct and Allocated Admin expenses

57. Marketing 153,062 443,281 522,076

58. Health Insurer Fee 47,272 10,691,998 -

59. Interest Expense

60. Premium Tax Expense 11,988,138 37,396,802 47,828,524
||61. Occupancy, Depreciation, and Amortization 761,024 2,203,985 2,595,755
|[62. Other Administration - Write-Ins 5,167,511 14,965,531 17,625,732

63. Total Administration Expenses (Lines 55 to 61) 31,876,759 105,550,945 115,504,862

64. Total Expenses (Lines 54 and 62) 208,867,407 622,092,073 782,639,189

65. Extraordinary ltem -

FSG. Provision for Income Tax (2,857,897) 747,228 4,023,113

67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65) (7,001,915) 1,376,081 16,575,833

Write-Ins for Other Expense
[Detail of Other Revenues

0301. Directed Premiums 32,021,357 90,446,661 86,778,164

0302. Directed Payments (31,450,267) (80,793,109) (115,051,783)

0303. Directed Premium Tax (1,821,331) (5,344,657) (5,307,151)

0304. Directed Payments Accrued 1,374,736 (3,254,112) 31,685,454

0305. Insurer Provider Revenue 63,657 14,398,058

0399. Total Other Revenues 188,153 15,452,841 (1,895,316)

Detail of Other Medical and Hospital:

2201. PT/OT/ST, Supplies, Prosthetics, etc. 6,198,492 15,382,829 18,854,266

2202. Bad Debt Expense 7,395 254,904 (317,476)

2203. Out of Area Claims Expense - - -

2204. PDR - - (2,214,226)

2299. Total Other Medical and Hospital 6,205,887 15,637,733 16,322,564

Detail of Other MH & SAS:

4101. - - -

4199. Total Other MH & SAS - - -

Detail of Other Administration:

[l6101. Equipment Rental 2,231,890 6,463,735 7,612,698
||6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc. 621,572 1,800,122 2,120,102
||6103. Auditing, Actuarial, and Other Consulting 1,182,394 3,424,310 4,032,999
|[6104. Outsourced Services 650,949 1,885,202 2,220,306
|[6105. Postage/Telephone 331,811 960,950 1,131,764
|[6106. Printing and Stationary 148,895 431,212 507,863
|6199. Total Other Administration 5,167,511 14,965,531 17,625,732

52




ﬂ-Report #2A: BlueCare West Only

Current Year

Previous Year

Current Period Year-to-Date Total Total
Member Months 460,619 1,344,438 1,763,285

Estimated Revenues:

1. TennCare Capitation 163,053,790 504,857,332 672,083,161

2. Investment 623,927 1,330,662 7,429,926

3. Other Revenues 99,647 13,195,344 574,038

4. Total Estimated Revenues (Lines 1 to 3) 163,777,363 519,383,338 680,087,125

Estimated Expenses:

Hospital and Medical (w/o Mental Health)

5. Capitated Physician Services - - -
|[6. Fee-for Service Physician Services 25,933,270 71,563,297 102,095,801
||7. Inpatient Hospital Services 23,960,919 70,914,800 91,628,453
||8. Qutpatient Hospital Services 17,482,616 47,010,694 64,037,437

9. Emergency Room Services 6,386,160 19,383,638 30,491,211

10. Dental Services 726 726 -

11. Vision Services 137,591 349,214 514,662

12. Pharmacy Services - - -

13. Home Health Services 7,741,099 21,311,636 22,578,632

14. Chiropractic Services - - -

15. Radiology Services 1,050,863 2,844,838 3,778,732

16. Laboratory Services 1,164,532 2,751,461 3,580,457

17. Durable Medical Equipment Services 2,157,155 5,925,741 7,968,041

18. Transportation Services 3,306,508 9,972,277 12,455,820

19. Outside Referrals - - -

20. Occupancy, Depreciation and Amortization - - -

21. ECF 1,150,885 3,463,039 4,081,720

22. Other Medical and Hospital Services - Write-Ins 5,487,334 13,826,581 14,526,186

23. Subtotal Medical and Hospital (Lines 5 to 22) 95,959,658 269,317,942 357,737,152

Mental Health and Substance Abuse Services

24. Inpatient Psychiatric Facility Services 3,345,605 10,163,294 14,565,941

25. Inpatient Substance Abuse Treatment and Detox 192,462 458,730 611,668

26. Outpatient Mental Health Services 4,190,527 14,147,987 11,898,430

27. Outpatient Substance Abuse Treatment and Detox - - -

28. Housing/Residential Treatment 1,602,592 4,989,341 16,256,370

29. Specialized Crisis Services 416,700 1,253,124 1,736,719

30. Psychiatric Rehab and Support Services 317,998 314,845 894,625

31. Case Management 374,491 1,309,838 1,968,922

32. Forensics - - -

33. Other Judicial - - -

34. Pharmacy - - -

35. Lab Services 30,853 96,132 135,703

36. Transportation - - -

37. Occupancy, Depreciation and Amortization - - -

38. Other Mental Health and Substance Abuse Services 1,586,404 3,341,391 1,529,199

39. PCP and Specialist Services - - -

40. Tennessee Health Link 1,784,350 5,303,554 6,494,246

41. Other Mental Health Services - Write-Ins - - -

42. Subtotal MH & SAS (Lines 24 to 41) 13,841,982 41,378,236 56,091,823

CHOICES

43. Nursing Facility Care 19,612,282 62,993,872 98,465,857

44. HCBS Services 16,081,501 45,455,370 48,736,727

45. Subtotal CHOICES 35,693,783 108,449,242 147,202,584

46. Value Based Payouts - - -

47. Value Based Recoveries - - -

48. Other Medical Incentive Pool and Withhold Adjustments 7,842 (86,552) (548,935)

49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 and 48) 145,503,265 419,058,868 560,482,624

LESS:

50. Net Reinsurance Recoveries Incurred - - -

51. Copayments 3,129 14,553 21,625

52. Subrogation and Coordination of Benefits - - 1,650

53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50) 3,129 14,553 23,275

54. Total Hospital, Medical, MH&SAS (Lines 47 and 51) 145,500,136 419,044,315 560,459,349

Administration:

55. Compensation 11,955,423 34,699,041 41,243,758

56. Direct and Allocated Admin expenses

57. Marketing 132,991 385,989 458,792

58. Health Insurer Fee 10,668 9,430,385 -

59. Interest Expense

60. Premium Tax Expense 9,853,770 31,122,472 40,288,885
||61. Occupancy, Depreciation, and Amortization 661,231 1,919,133 2,281,109
|[62. Other Administration - Write-Ins 4,489,893 13,031,320 15,489,206

63. Total Administration Expenses (Lines 55 to 61) 27,103,976 90,588,340 99,761,750

64. Total Expenses (Lines 54 and 62) 172,604,112 509,632,655 660,221,099

65. Extraordinary ltem -

FSG. Provision for Income Tax (2,157,383) 3,431,428 3,869,942

67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65) (6,669,366) 6,319,255 15,996,084

Write-Ins for Other Expense
[Detail of Other Revenues

0301. Directed Premiums 20,851,542 61,784,444 73,745,822

0302. Directed Payments (20,377,390) (58,204,028) (86,033,235)

0303. Directed Premium Tax (1,181,886) (3,568,719) (4,370,265)

0304. Directed Payments Accrued 793,014 484,502 18,031,716

0305. Insurer Provider Revenue 14,366 12,699,145 -

0306. Risk Corridor Release (800,000)

0399. Total Other Revenues 99,647 13,195,344 574,038

Detail of Other Medical and Hospital:

2201. PT/OT/ST, Supplies, Prosthetics, etc. 5,443,007 14,250,783 16,184,805

2202. Bad Debt Expense 44,327 (424,202) 522,640

2203. Out of Area Claims Expense - - -

2204. PDR - - (2,181,259)

2299. Total Other Medical and Hospital 5,487,334 13,826,581 14,526,186

Detail of Other MH & SAS:

4101. - - -

4199. Total Other MH & SAS - - -

Detail of Other Administration:

[[6101. Equipment Rental 1,939,222 5,628,334 6,689,915
||6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc. 540,064 1,567,465 1,863,111
||6103. Auditing, Actuarial, and Other Consulting 1,027,346 2,981,737 3,544,134
|[6104. Outsourced Services 565,590 1,641,550 1,951,169
||6105. Postage/Telephone 288,300 836,753 994,576
|[6106. Printing and Stationary 129,371 375,481 446,301
|6199. Total Other Administration 4,489,893 13,031,320 15,489,206
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ﬂ-Report #2A: TennCare Select Only

Current Year

Previous Year

Current Period Year-to-Date Total Total
Member Months 161,202 549,464 777,878

Estimated Revenues:

1. TennCare Capitation 78,233,526 303,568,797 472,040,886

2. Investment - - -

3. Other Revenues (0) 0 -

4. Total Estimated Revenues (Lines 1 to 3) 78,233,526 303,568,797 472,040,886

Estimated Expenses:

Hospital and Medical (w/o Mental Health)

5. Capitated Physician Services 104,193 349,986 888,685
|[6. Fee-for Service Physician Services 7,123,056 31,029,468 53,767,207
||7. Inpatient Hospital Services 5,693,890 31,655,489 75,594,253
||8. Qutpatient Hospital Services 4,796,015 17,819,729 31,520,267

9. Emergency Room Services 905,715 4,133,475 7,592,296

10. Dental Services (2) 37 314

11. Vision Services 100,091 330,362 565,985

12. Pharmacy Services - - -

13. Home Health Services 26,902,686 99,319,349 122,576,189

14. Chiropractic Services - - -

15. Radiology Services 146,707 556,980 1,058,960

16. Laboratory Services 177,020 561,593 861,717

17. Durable Medical Equipment Services 4,452,950 17,791,350 28,066,708

18. Transportation Services 858,996 3,276,457 4,650,311

19. Outside Referrals - - -

20. Occupancy, Depreciation and Amortization - - -

21. ECF

22. Other Medical and Hospital Services - Write-Ins 1,586,589 5,411,872 11,354,784

23. Subtotal Medical and Hospital (Lines 5 to 22) 52,847,906 212,236,147 338,497,676

Mental Health and Substance Abuse Services

24. Inpatient Psychiatric Facility Services 2,189,427 9,333,548 12,810,632

25. Inpatient Substance Abuse Treatment and Detox 14,484 60,183 58,284

26. Outpatient Mental Health Services 1,976,001 12,739,865 26,603,346

27. Outpatient Substance Abuse Treatment and Detox - - -

28. Housing/Residential Treatment 1,569,742 6,689,784 11,976,473

29. Specialized Crisis Services 287,315 1,067,643 1,191,106

30. Psychiatric Rehab and Support Services 968,183 968,134 183,898

31. Case Management 49,892 934,226 2,296,496

32. Forensics - - -

33. Other Judicial - - -

34. Pharmacy - - -

35. Lab Services 13,549 55,324 90,621

36. Transportation - - -

37. Occupancy, Depreciation and Amortization - - -

38. Other Mental Health and Substance Abuse Services 3,489,011 7,969,342 2,198,452

39. PCP and Specialist Services - - -

40. Tennessee Health Link 2,114,431 7,638,524 10,496,976

41. Other Mental Health Services - Write-Ins - - -

42. Subtotal MH & SAS (Lines 24 to 41) 12,672,035 47,456,573 67,906,284

CHOICES

43. Nursing Facility Care 100,492 492,246 524,217

44. HCBS Services (10) 493 5,858

45. Subtotal CHOICES 100,482 492,739 530,075

46. Value Based Payouts - - -

47. Value Based Recoveries - - -

48. Other Medical Incentive Pool and Withhold Adjustments - 25,916 1,241,810

49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 and 48) 65,620,423 260,211,375 408,175,845

LESS:

50. Net Reinsurance Recoveries Incurred - - -

51. Copayments 1,140 3,493 5,399

52. Subrogation and Coordination of Benefits - - -

53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50) 1,140 3,493 5,399

54. Total Hospital, Medical, MH&SAS (Lines 47 and 51) 65,619,283 260,207,882 408,170,446

Administration:

55. Compensation 5,262,293 16,450,635 20,940,431

56. Direct and Allocated Admin expenses

57. Marketing 58,538 182,996 232,940

58. Health Insurer Fee

59. Interest Expense - - 1,650

60. Premium Tax Expense 4,830,490 18,444,132 28,346,170
||61. Occupancy, Depreciation, and Amortization 291,047 909,851 1,158,173
|[62. Other Administration - Write-Ins 1,976,266 6,178,080 7,864,237

63. Total Administration Expenses (Lines 55 to 61) 12,418,634 42,165,694 58,543,601

64. Total Expenses (Lines 54 and 62) 78,037,917 302,373,576 466,714,047

65. Extraordinary ltem - - -
FSG. Provision for Income Tax 119,885 420,618 1,165,668

67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65) 75,724 774,603 4,161,171

Write-Ins for Other Expense
[Detail of Other Revenues

0301. Directed Premiums 2,829,699 4,270,730 6,859,569

0302. Directed Payments (2,664,188) (4,017,626) (19,383,915)

0303. Directed Premium Tax (165,512) (253,104) (412,407)

0304. Directed Payments Accrued - - 12,936,753

0305. Risk Corridor Accrual Release -

0399. Total Other Revenues (0) 0 -

Detail of Other Medical and Hospital:

2201. PT/OT/ST, Supplies, Prosthetics, etc. 1,546,443 5,147,063 11,089,503

2202. Bad Debt Expense 40,146 264,809 265,281

2203. Out of Area Claims Expense - - -

2204. PDR -

2299. Total Other Medical and Hospital 1,586,589 5,411,872 11,354,784

Detail of Other MH & SAS:

4101. - - -

4102. - - -

Detail of Other Administration:

[[6101. Equipment Rental 853,566 2,668,364 3,396,628
||6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc. 237,714 743,127 945,945
||6103. Auditing, Actuarial, and Other Consulting 452,196 1,413,626 1,799,441
|[6104. Outsourced Services 248,949 778,250 990,655
||6105. Postage/Telephone 126,898 396,700 504,970
||6106. Printing and Stationary 56,943 178,013 226,598
|I6199. Total Other Administration 1,976,266 6,178,080 7,864,237
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[TIReport #2A: CoverKids Plan Only

Member Months

Estimated Revenues:
1. Cover Kids Revenue

Current Year

Previous Year

Current Period

Year-to-Date Total

Total

126,680

375,819

511,721

30,285,138

82,755,796

113,142,289

2. Investment

3. Other Revenues

4. Total Estimated Revenues (Lines 1 to 3)
Estimated Expenses:

Hospital and Medical (w/o Mental Health)
5. Capitated Physician Services

30,285,138

82,755,796

113,142,289

6. Fee-for Service Physician Services

8,691,004

24,169,613

35,008,612

7,845,378

19,946,090

24,645,283

|7. Inpatient Hospital Services
|8. Outpatient Hospital Services

2,123,330

5,383,187

6,699,257

9. Emergency Room Services

592,506

1,766,458

2,630,746

10. Dental Services

28,973

72,448

140,551

11. Vision Services

94,410

243,302

424,239

12. Pharmacy Services

4,374,744

12,791,342

16,627,345

13. Home Health Services

241,880

448,841

426,528

14. Chiropractic Services

15. Radiology Services

142,460

414,163

535,805

16. Laboratory Services

264,726

662,078

681,183

17. Durable Medical Equipment Services

325,122

960,937

1,352,839

18. Transportation Services

35,930

114,038

157,281

19. Outside Referrals

20. Occupancy, Depreciation and Amortization

21. ECF

22. Other Medical and Hospital Services - Write-Ins

460,764

819,640

3,264,743

23. Subtotal Medical and Hospital (Lines 5 to 22)
Mental Health and Substance Abuse Services
24. Inpatient Psychiatric Facility Services

25,221,227

67,792,137

92,594,412

25. Inpatient Substance Abuse Treatment and Detox

26. Outpatient Mental Health Services

27. Outpatient Substance Abuse Treatment and Detox

28. Housing/Residential Treatment

29. Specialized Crisis Services

30. Psychiatric Rehab and Support Services

31. Case Management

32. Forensics

33. Other Judicial

34. Pharmacy

35. Lab Services

36. Transportation

37. Occupancy, Depreciation and Amortization

38. Other Mental Health and Substance Abuse Services

39. PCP and Specialist Services

40. Tennessee Health Link

41. Other Mental Health Services - Write-Ins

42. Subtotal MH & SAS (Lines 24 to 41)

CHOICES
43. Nursing Facility Care

44. HCBS Services

45. Subtotal CHOICES

46. Value Based Payouts

47. Value Based Recoveries

48. Other Medical Incentive Pool and Withhold Adjustments

28,744

(1,138)

LESS:
50. Net Reinsurance Recoveries Incurred

49. Subtotal Hospital, Medical, MH&SAS, CHOICES (Lines 23,42,45,46,47 and 48)

25,221,227

67,820,881

92,593,274

51. Copayments

190,468

639,476

1,190,610

52. Subrogation and Coordination of Benefits

54. Total Hospital, Medical, MH&SAS (Lines 47 and 51)
[Administration:
55. Compensation

53. Subtotal Reinsurance, Copay, Subrogation (Lines 48 to 50)

190,468

639,476

1,190,610

25,030,759

67,181,405

91,402,664

2,288,012

6,741,189

8,447,668

56. Direct and Allocated Admin expenses

57. Marketing

25,451

74,988

93,971

58. Health Insurer Fee

59. Interest Expense

427

60. Premium Tax Expense

1,815,082

4,963,514

6,792,886

|61. Occupancy, Depreciation, and Amortization

126,546

372,842

467,223

162. Other Administration - Write-Ins

859,270

2,531,673

3,172,546

63. Total Administration Expenses (Lines 55 to 61)
64. Total Expenses (Lines 54 and 62)
65. Extraordinary Item

5,114,361

14,684,206

18,974,721

30,145,120

81,865,611

110,377,385

87,583

313,271

605,041

PG. Provision for Income Tax
67. Net Income (Loss) (Line 4 Less Lines 63,64 and 65)

Write-Ins for Other Expense

52,435

576,914

2,159,862

Detail of Other Revenues

0301. Directed Premiums

0302. Directed Payments

0303. Directed Premium Tax

0304. Directed Payments Accrued

0305. Risk Corridor Accrual Release

0399. Total Other Revenues

Detail of Other Medical and Hospital:

2201. PT/OT/ST, Supplies, Prosthetics, etc.

546,826

1,347,563

2,415,734

2202. Bad Debt Expense

(527,923)

849,009

2203. Out of Area Claims Expense

(86,062)

2204. PDR

2299. Total Other Medical and Hospital

460,764

819,640

3,264,743

Detail of Other MH & SAS:

4101.

4102.

4103.

4199. Total Other MH & SAS

Detail of Other Administration:

[6101. Equipment Rental

371,126

1,093,450

1,370,248

|6102. Legal Fees, Books, Board and Assoc. fees, Collection fees, etc.

103,356

304,521

381,609

|6103. Auditing, Actuarial, and Other Consulting

196,612

579,280

725,920

16104. Outsourced Services

108,242

318,914

399,644

16105. Postage/Telephone

55,175

162,561

203,712

16106. Printing and Stationary

24,759

72,947

91,413

[6199. Total Other Administration

859,270

2,531,673

3,172,546

5.5




STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

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 .................oooo 2,241,423,010]....... 1,988,684,736 | ....... 2,582,830,591
2. Netinvestment inCoOme ... ... 15,285,999 |........... 18,734,231 ........... 24,380,387
3. MiSCEllaNeOUS INCOME ... 0. O 0
4. TOTAL (LiNeS 110 3) .o 2,256,709,009....... 2,007,418,967 | ....... 2,607,210,978
5. Benefit and loss related payments ... 1,661,270,856|....... 1,710,010,726|....... 2,261,199,973
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ...........[...................... Of oo Of. 0
7. Commissions, expenses paid and aggregate write-ins for deductions ................................ ... 385,347,925]......... 246,459,528 |......... 314,217,659
8. Dividends paid to policyholders .......................oo Of..ccoo O, 0
9. Federal and foreign income taxes paid (recovered) net of §............... 0 tax on capital gains
(IOSSES) .. L 21,755,521 ........... (4,430,935)|........... 11,814,847
10.  TOTAL (Lines 5through 9) ........ooiiiiiiiii e 2,068,374,302 ... 1,952,039,319] ... 2,587,232,479
1. Net cash from operations (Line 4 minus Line 10) ......................oooo 188,334,707 ........... 55,379,648 |........... 19,978,499
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
120 BONAS ... 219,933,447 ......... 208,318,753 ......... 275,688,941
122 SOCKS ... 46,719,024 |........... 29,191,0431........... 36,327,810
123 Mortgage loans ... Of oo Of. o, 0
124 Realestate ... O Of 0
12.5  Otherinvested assets ... 138,457 |............... 178,098 |............... 178,098
12.6  Net gains or (losses) on cash, cash equivalents and short-term investments ...............|...................... Of oo Of.oo 94,201
12.7  Miscellaneous proceeds ..................ooccoiiiiiieeeiii 8,913978|............ 3,245,159 ............ 3,432,167
12.8  TOTAL investment proceeds (Lines 12.1t012.7) ................cccooo 275,704,906 ......... 240,933,053 ......... 315,721,216
13. Cost of investments acquired (long-term only):
130 BONAS ..o 314,632,138 ......... 317,824,040]......... 353,093,054
132 SHOCKS ... 68,112,161 |........... 21,591,680(........... 29,702,831
13.3  Mortgage loans ... Of..ccoo O, 0
134 Realestate ... O Of 0
13.5  Otherinvested @sSets ... 25,199,734 ... Of oo 0
13.6  Miscellaneous applications ....................... 9,670,696 |............ 7,736,755|............ 6,379,666
13.7  TOTAL investments acquired (Lines 13.11013.6) .............cooooiiiii 417,614,729 ... 347,152475|......... 389,175,550
14. Net increase (or decrease) in contract loans and premium notes ... O O 0
15. Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .............ccooooiiiiiiiiiiiiiia | (141,909,823) | ........ (106,219,421) | ......... (73,454,334)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1  Surplus notes, capital notes ........................ooo Of..ccoo O, 0
16.2  Capital and paid in surplus, less treasury stock ......................c.oo Of..ccoo O, 0
16.3  Borrowed fUndsS ... [ O i, O, 0
16.4  Net deposits on deposit-type contracts and other insurance liabilities ........................|...................... O O, 0
16.5  Dividends to StoCkhOIdErS ..............ovviiiiiii i O i, O, 0
16.6  Other cash provided (applied) ..o 21,331,267 ... ... (79,233)| ..o 6,203,471
17. Net cash from financing and miscellaneous sources (Line 16.1 through 16.4 minus Line 16.5
Plus Ling 16.6) ... 21,331,267 |............... (79,233)| ..o 6,203,471
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 67,756,151 |......... (50,919,008) | ......... (47,272,365)
19. Cash, cash equivalents and short-term investments:
191 Beginning of year ... 63,226,217 |......... 110,498,583 |......... 110,498,583
19.2  End of period (Line 18 plus Line 19.1) ... ooiiiiiiiii i | 130,982,368 ........... 59,579,577 ........... 63,226,217
Note: Supplemental Disclosures of Cash Flow Information for Non-Cash Transactions:
|20.0001 | ........................................................................................................................................... 0 o 0 i 0
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STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION

LD

1

Total

Comprehensive (Hospital & Medical)

2

Individual

3

Group

4

Medicare
Supplement

5

Vision
Only

6

Dental
Only

Other

Total Members at end of:

AAAAAAAAAAAAAAAA 535,335

................ 532,668

AAAAAAAAAAAAAAAA 562,287

................ 572,191

1. Prior Year ...
2. FirstQuarter ...
3. Second Quarter ...
4, ThirdQuarter ...
5. Current Year ...........oooooiiiiiii
6. Current Year Member Months ...,

Total Member Ambulatory Encounters for Period:

7. Physician ...
8. Non-Physician ...
9 Total .o
10. Hospital Patient Days Incurred .........................
11. Number of Inpatient Admissions .......................
12. Health Premiums Written (a) ...........................
13. Life Premiums Direct ..................cooooiin,
14. Property/Casualty Premiums Written ..................
15. Health Premiums Earned ...............................
16. Property/Casualty Premiums Earned ..................
17. Amount Paid for Provision of Health Care Services ...
18. Amount Incurred for Provision of Health Care
SEIVICES ..t

......... 1,672,565,964

7 8 9
Federal
Employees Health Title XVIII Title XIX
Benefits Plan Medicare Medicaid

AAAAAAAAAAAAAAAAAAA 0f.......... 18,190 | ......... 517,145
................... 0f.......... 19,847 ......... 512,821
AAAAAAAAAAAAAAAAAAA 0f.......... 20,121 | ......... 532,166
................... 0f.......... 20,718 | ......... 551,473
AAAAAAAAAAAAAAAAAAA 0.............0].............0
................... 0/.....180674].......4,758985
................... 0f......... 366,611 ....... 3,060,392
AAAAAAAAAAAAAAAAAAA 0......31879|........ 266,121
................... 0/........398490]....... 3,326,513
AAAAAAAAAAAAAAAAAAA 0f.........33194|......... 216,293
................... 0].........3322|.......... 29,623
AAAAAAAAAAAAAAAAAAA 0|....261,934,202|..1,819,139,836
................... Of.....cceoeeeeOfiinl0
AAAAAAAAAAAAAAAAAAA Of....cccceooe O oil0
................... 0|....261,928,630|..1,819,139,836
AAAAAAAAAAAAAAAAAAA Of....cccceooe O oil0
................... 0f.... 191,473,477 .. 1,468,821,639
................... 0].... 189,045,568 | .. 1,483,520,396

(@) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
Aging Analysis of Unpaid Claims

80

1 2 3 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91 - 120 days Over 120 Days Total
0199999 Individually Listed Claims Unpaid .................................| oo O O O O O 0
0299999 Aggregate Accounts Not Individually Listed - Uncovered ......|...................... O O O O O 0
0399999 Aggregate Accounts Not Individually Listed - Covered .........|............ 4,383,236]............ 4,719,731 ............ 3,567,306 |............ 1,082,519|............ 1,295172|........... 15,047,964
0499999 Subtotals ... 4,383236|............ 4719731 ... 3,567,306............ 1,082,519 ........... 1,295172|........... 15,047,964
0599999 Unreported claims and Other ClaiM TESEIVES ... 226,052,222
0699999 Total AMOUNts Withneld .. 0
0799999 Total ClaIMS UNPAIT ... 241,100,186
0899999 Accrued Medical Incentive Pool And BONUS AMOUNLS ... oo 898,223




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

60

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID-PRIOR YEAR-NET OF REINSURANCE

5 6
Liability
Claims End of
Paid Year to Date Current Quarter
1 2 3 4 Estimated Claim
Reserve and
On On On On Claim
Line Claims Incurred Claims Incurred Claims Unpaid Claims Incurred Claims Incurred Liability
of Prior to January 1 During the Dec 31 of During the in Prior Years Dec 31 of
Business of Current Year Year Prior Year Year (Columns 1+3) Prior Year
1. Comprehensive (hospital & medical) .....................| (0 (0 O O O 0
2. Medicare Supplement .....................cco O O O, O, O 0
3. Dentalonly ... O O O, O, O, 0
4, Visiononly ... O O O, O, O, 0
5. Federal Employees Health Benefits Plan ................|....................... O O O O O 0
6. Title XVIII - Medicare .............cccoeeviiiiiiie e 20,919,378 ......... 170,554,099|............... 988,842 ........... 32,869,145(........... 21,908,220 ........... 28,580,399
7. Title XIX - Medicaid ...............ooooooiin [ 197,051,227 ....... 1,2711,770,412] ............ 1,062,911|......... 206,179,288 ......... 198,114,138 |......... 190,226,256
8. Otherhealth ... 0 o (V] 0 oo, 0 oo, 0 oo, 0
9. Health subtotal (Lines 1108) ... [ 217,970,605 ....... 1,442,324,511|............ 2,051,753 ......... 239,048,433 |......... 220,022,358 | ......... 218,806,655
10. Healthcare receivables () ......................cccoo [ 10,494,304 |........... 11,193,828 ................ 21,076 ............ 1,201,444 |........... 10,515,380 |........... 11,096,744
1. Othernon-health ... | Of oo Of oo Of. oo Of. oo Of. oo 0
12. Medical incentive pools and bonus amounts ............[................ 37,769 ... 937971 | ... Of............... 898,223 |................ 37,769 |............... 82,738
13. Totals (Lines 9-10+11+12) ... | 207,514,070]....... 1,432,068,654]............ 2,030,677]......... 238,745212| ... 209,544,747). ... 207,792,649

(a) Excludes §............... 0 loans or advances to providers not yet expensed.




staTement As oF September 30, 2020 or Tve Volunteer State Health Plan, Inc.

1.

Notes to Financial Statement

Summary of Significant Accounting Policies and Going Concern

A.

The accompanying financial statements of Volunteer State Health Plan, Inc. (VSHP or the Company), doing
business as BlueCare Tennessee, have been prepared in conformity with statutory accounting principles (SAP)
prescribed or permitted by the Tennessee Department of Commerce and Insurance (TDCI).

The TDCI recognizes only statutory accounting practices prescribed or permitted by the State of Tennessee (the
State) for determining and reporting the financial condition and results of operations of an insurance company.
Prescribed accounting practices are those practices which are incorporated directly or by reference to state laws,
regulations and general administrative rules applicable to all insurance enterprises domiciled in Tennessee. The
National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual has
been adopted as a component of prescribed practices by the TDCI. All accounting practices that are not
prescribed are considered to be permitted accounting practices and require approval of the TDCI.

Tennessee Code Annotated (T.C.A.) § 56-3-303, Authorized Investments, prescribes limits on the admission of
equity investments according to criteria measuring both the concentration and earnings quality of such assets.
As of September 30, 2020 and December 31, 2019, no equity investments were excluded from admitted assets
under the concentration test formula devel oped in accordance with T.C.A. § 56-3-303 and the TDCI.

T.C.A. 8 56-3-303 prescribes that bonds and stocks with an NAIC Securities Valuation Office rating or
designation of 4, 5 or 6 shall not be reported as admitted assets. At the request of the Company, the TDCI has
permitted an exception to this prescribed practice whereby the Company can admit bonds with a designation of
4 to the extent the aggregate par value of those bonds do not exceed 3% of admitted assets. As of September 30,
2020 and December 31, 2019, bonds with a carrying value of $4,914,984 and $6,209,986, respectively, with a
designation of 4 were admitted as a result of this permitted practice. No bonds with a designation of 5 or 6 or
stocks with a designation of 4, 5 or 6 were nonadmitted due to the prescribed practice as of September 30, 2020.
As of December 31, 2019, bonds with a carrying value of $960,045 with a designation of 5 were excluded from
admitted assets on page 2, line 1 as a result of the prescribed practice. As of December 31, 2019, VSHP had no
bonds with a designation of 6 or stocks with a designation of 4, 5 or 6 nonadmitted due to the prescribed
practice.

The Company has accepted the risk for uninsured claims overpayments for which the Company determined the
State was not responsible. At the direction of the TDCI, the Company records the uninsured claims
overpayments as claims expense rather than reporting the net gain or loss on the general administrative expense
line as required by SAP.

At the direction of the TDCI, the Company does not report the receivables and associated payables related to
premium taxes for Administrative Services Only (ASO) and Administrative Services Contract (ASC) plans.
This treatment has no impact on net income or surplus.

At the direction of the TDCI, the Company discloses gross transactions with the affiliates listed on Schedule Y
of the Annual Statement. This treatment has no impact on net income or surplus.

A reconciliation of the Company’s net income and surplus between NAIC SAP and practices prescribed and
permitted by the State is as follows:

SSAP  F/S FISLine
#  Page # September 30, 2020 December 31, 2019

NET INCOME
(1) VSHP state basis $ 40,064,563 $ 58,476,341
(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) $ 40,064,563 $ 58,476,341
SURPLUS
(5) VSHP state basis $ 528,957,353  $ 489,759,698
(6) State prescribed practices that are an increase/(decrease) from NAIC SAP:

Bonds non-admitted under T.C.A § 56-3-303 26R 2 1 0 (960,045)
(7) State permitted practices that are an increase/(decrease) from NAIC SAP: 0 0
(8) NAICSAP  (56-7=8) $ 528,957,353  $ 490,719,743

There were no significant changes since December 31, 2019.
(1) There were no significant changes since December 31, 2019.

(2) Bonds not backed by other loans with an NAIC designation of 1 or 2 are stated at amortized cost using
the scientific amortization method. Bonds with a designation of 3 or 4 to the extent allowed under the
prescribed practice are reported at the lower of amortized cost or fair value. Bonds with a designation of
5 or 6 are nonadmitted.

(3) There were no significant changes since December 31, 2019.

(4)  Perpetual preferred stocks with an NAIC designation of 1 or 2 are stated at fair value. Perpetua preferred
stocks with an NAIC designation of 3, 4, 5 or 6 are reported at the lower of cost or fair vaue.
Redeemable preferred (RP) stocks with an NAIC designation of 1 or 2 are stated at amortized cost using
the scientific amortization method. RP stocks with a designation of 3 or 4 to the extent allowed under the
prescribed practice are reported at the lower of amortized cost or fair value. RP stocks with a designation
of 5 or 6 are nonadmitted.

(5) Therewere no significant changes since December 31, 2019.
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D.

Notes to Financial Statement

(6) Loan-backed securities with a designation of 1 or 2 are stated at amortized cost net of principal pay-
downs. Loan-backed securities with a designation of 3 or 4 to the extent allowed under the prescribed
practice are reported at the lower of amortized cost or fair value. Loan-backed securities with a
designation of 5 or 6 are nonadmitted. The adjustment methodology for loan-backed securities is
prospective.

(7)-(13) There were no significant changes since December 31, 2019.

Management has assessed the Company’ s ability to continue as a going concern and noted no issues.

2. Accounting Changesand Correctionsof Errors

There were no significant changes since December 31, 2019.

3. Business Combinations and Goodwill

There were no significant changes since December 31, 2019.

4. Discontinued Operations

There were no significant changes since December 31, 2019.

5. Investments

A-C. There were no significant changes since December 31, 2019.

D.

M.
N.

The Company had |oan-backed securities as of September 30, 2020 and December 31, 2019:

(1) Prepayment assumptions for loan-backed securities are obtained from Clearwater Analytics, bond portfolio
managers, pricing services and custodians. The assumptions are consistent with current interest rates and the
current economic environment. Fair values are obtained from custodians using actual market quotes, if
available, or matrix pricing of securities with similar terms.

(2)&(3) For the period ended September 30, 2020, the Company did not recognize any other-than-temporary-
impairments (OTTI) on loan-backed securities.

(4) Aggregate unrealized losses and related fair value of loan-backed securities where fair value was less than
amortized cost at September 30, 2020 and for which OTTI has not been recognized is as follows:

a. Theaggregate amount of unrealized 1. Lessthan 12months  $ 197,612
losses: 2. 2monthsorlonger  $ 5,398
b. The aggregate related fair valueof 1. Lessthan12months $ 12,335,039
securities with unrealized losses: 2. 12 months or longer $ 260,498

(5) On a quarterly basis, management uses a variety of methods and procedures, both quantitative and
qualitative, to review and analyze the Company’s investment portfolio to identify securities that management
believes to be other-than-temporarily impaired.

The Company had no dollar repurchase agreements or securities lending transactions as of September 30, 2020.

The Company had no repurchase agreements transactions accounted for as secured borrowing as of September
30, 2020.

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing as of
September 30, 2020.

The Company had no repurchase agreements transactions accounted for as a sale as of September 30, 2020.

The Company had no reverse repurchase agreements transactions accounted for as a sale as of September 30,
2020.

There were no significant changes since December 31, 2019.
The Company had no working capital finance investments as of September 30, 2020.

The Company did not offset any derivative, repurchase, reverse repurchase, securities borrowing or securities
lending assets and liabilities as of September 30, 2020.

O-Q. There were no significant changes since December 31, 2019.

6. Joint Ventures, Partnershipsand Limited Liability Companies

There were no significant changes since December 31, 2019.

7. Investment Income

There were no significant changes since December 31, 2019.

8. Derivative I nstruments

A.

B.

(1)-(7) There were no significant changes since December 31, 2019.
(8) The Company had no premium costs associated with derivative contracts as of September 30, 2020.
Not applicable to health entities.
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9.

10.

11.

12.

13.

14.

15.

16.

17.

Notes to Financial Statement

Income T axes

A-C. There were no significant changes since December 31, 2019.

D. Theprovision for federal income taxes incurred is different from that which would be obtained by applying the
statutory federal income tax rate to income before taxes. The significant items causing this difference are as

follows:

September 30,2020  Effective Tax Rate
Provision computed at statutory rate $ 12,982,217 21.0%
ACA hedlth insurer fee 8,507,729 13.7%
Change in net deferred income taxes 767,921 1.3%
Other permanent differences (502,346) (0.8)%
Federal income taxes incurred $ 21,755,521 35.2%

E-l. There were no significant changes since December 31, 2019.

Information Concer ning Parent, Subsidiaries, Affiliatesand Other Related Parties
A.  Therewere no significant changes since December 31, 2019.

B&C. No dividends or capital contributions were transferred between VSHP and BlueCross BlueShield of Tennessee
Inc. (BCBST or parent) during the periods ended September 30, 2020 and December 31, 2019.

The Company paid BCBST $182,237,798 and $190,564,753 for services performed under administrative
services and tax sharing agreements for the periods ended September 30, 2020 and December 31, 2019,
respectively, net of payments from BCBST.

D.  The Company reported $45,822,365 and $17,970,798 due to the parent as of September 30, 2020 and December
31, 2019, respectively. Amounts due to or from parent are settled monthly as funds are available.

E-O. There were no significant changes since December 31, 2019.

Debt

A.  Therewere no significant changes since December 31, 2019.

B. The Company had no Federal Home Loan Bank agreements as of September 30, 2020.

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

A.  The Company participates in defined benefit plans sponsored by BCBST. The financial balances related to the
defined benefit plans are recorded on the financia statements of BCBST, and all disclosures related to defined
benefit plans are included in the quarterly statement of BCBST.

B-lI. There were no significant changes since December 31, 2019.

Capital and Surplus, Shareholders Dividend Restrictions and Quasi-Reor ganizations

There were no significant changes since December 31, 2019.

Liabilities, Contingencies and Assessments

There were no significant changes since December 31, 2019.

L eases

There were no significant changes since December 31, 2019.

Information about Financial Instruments with Off-Balance-Sheet Risk and Financial Instruments with
Concentrations of Credit Risk

There were no significant changes since December 31, 2019.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A.  Therewere no significant changes since December 31, 2019.

B.  The Company had no transfers, servicing or extinguishments of financial assets or liabilities as of September
30, 2020.

C.  The Company had no wash sales involving transactions for securities with an unrated NAIC designation or an
NAIC designation of 3, 4, 5 or 6 during the quarter ended September 30, 2020.
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Notes to Financial Statement

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

The Company is a contractor for TennCare Select, an ASO arrangement, and a subcontractor for CoverKids, an
ASC arrangement, both with the State. The Company is a contractor for the Dual Special Needs Program
(DSNP) Medicare Advantage product, an insured arrangement with a partially uninsured reimbursement
contracted with the Centers for Medicare and Medicaid Services. Cash and invested assets related to TennCare
Select, CoverKids and DSNP are reported in the appropriate categories on the Assets page. At the request of the
TDCI, premium tax receivable from the State is netted against premium tax payable to the State for premium
taxes related to TennCare Select and CoverKids. Medicare Advantage products are federally exempted from
premium tax. Other assets and liabilities related to TennCare Select, CoverKids and DSNP are netted and
reported either on page 2, line 17, Amounts receivable relating to uninsured plans, or on page 3, line 22,
Liability for amounts held under uninsured plans.

Amounts receivable from ASO and ASC plans at September 30, 2020 as reflected on page 2, line 17, are as

follows:
COVID-19 claims reimbursement $ 28,872,942
Pharmacy benefit manager (timing differences) 10,833,328
Patient Centered Medical Home receivable 8,784,888
THL Outcome Payment 4,574,708
Employment and Community First Choices 4,357,713
Home and Community Based Services reimbursement 4,000,810
Unbilled expenses 3,236,404
Directed payments (1,299,201)
Pharmacy rebates payable (5,809,964)
Other 1,243,730
Total amounts receivable relating to ASO and ASC plans $ 58,795,358

A.  The net gain from operations from ASO uninsured plans and the uninsured portion of partially insured plans
was as follows during the period ended September 30, 2020:

Uninsured

Portion of

ASO Uninsured Partially
Plans Insured Plans Total ASO

a. |Net reimbursement for administrative

expenses (including administrative fees)

in excess of actual expenses $ 1,195,220 | $ 0$ 1,195,220
b. | Total net other income or expenses

(including interest paid to or received

from plans) 0 0 0
c. |Net gain from operations $ 1,195220 | $ 0$ 1,195,220
d. | Total claim payment volume $ 277383920 | $ 0/$ 277,383,920

B. The net gain from operations from ASC uninsured plans and the uninsured portion of partially insured plans
was as follows during the period ended September 30, 2020:

Uninsured
Portion of
ASC Uninsured Partially
Plans Insured Plans Total ASC
a. | Gross reimbursement for medical
cost incurred $ 67,361,185 | $ 138,900,100 | $ 206,261,285
b. | Gross administrative fees accrued 15,590,807 30,590,112 46,180,919
c. | Other income or expenses (including
interest paid to or received from plans) 0 0 0
d. |Gross expenses incurred (claims
and administrative) 82,036,457 157,316,580 239,353,037
e. | Total net gain from operations $ 915535 | $ 12,173,632 | $ 13,089,167

C. There were no significant changes since December 31, 2019.

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

There were no significant changes since December 31, 2019.
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Notes to Financial Statement

Fair Value M easur ement

A&B. (1) The following tables provide information about the Company’s financial assets and liabilities measured and

reported at fair value using the hierarchy defined by SSAP No. 100R — Fair Value as of September 30, 2020
and December 31, 2019:

September 30, 2020

Description for each class of asset or liability Level 1 Level 2 Level 3 NAV Total
a Assetsat fair value
Bonds below investment grade:
High yield corporate bonds $ 214,747  $ 91,082 $ 03 03 305,829
Convertible bonds 4,362,101 2,118,446 0 0 6,480,547
Bank loans 0 9,813,725 0 0 9,813,725
Tota bonds below invesment grade 4,576,848 12,023,253 0 0 16,600,101
Socks.
Preferred stocks 6,945,159 2,970,046 0 0 9,915,205
Domegtic large capitalization common socks 144,304,919 0 0 0 144,304,919
Tota Socks 151,250,078 2,970,046 0 0 154,220,124
Commingled invegments 0 0 0 24,690,929 24,690,929
Total assetsa fair value $ 155826926 $ 14993299 § 0 § 24690929 § 195511154
b. Liahilities at fair value $ 0 $ 0 $ 0 $ 0 $ 0
Total lighilities at fair value $ 03 03 03 03 0
December 31, 2019
Description for each class of asset or liahility Leve 1 Level 2 Level 3 NAV Total
a Assetsat fair value
Bonds below investment grade;
Commercial mortgage-backed securities $ 0% 166,294 $ 0% 0% 166,294
Convertible bonds 0 1,790,218 0 0 1,790,218
Bank loans 0 893,194 0 0 893,194
Total bonds below investment grade 0 2,849,706 0 0 2,849,706
Stocks:
Preferred stocks 5,770,139 3,248,586 0 0 9,018,725
Exchange-traded funds 30,701,933 0 0 0 30,701,933
Dometic large capitalization common stocks 97,632,831 0 0 0 97,632,831
Total stocks 134,104,903 3,248,586 0 0 137,353,489
Totdl assets a fair value $ 134104903 $ 609292 $ 0% 0 $ 140203195
b. Liabilities at fair value $ 0% 0% 0% 0% 0
Totdl liabilities at fair value $ 0% 0% 0% 0% 0

The following table provides information about the Level 1 and 2 transfers during the period ended September
30, 2020 for financial assets measured and reported at fair value:

Transfers from Transfers from
Type of Financia Instrument Level 1to Level 2 Level 2to Level 1
Covertible bonds $ 0 9 3,993,686
Preferred stocks 164,106 0
Total transfers $ 164106 $ 3,993,686

Transfers between Level 1 and 2 are due to the availability of unadjusted quoted prices for the period ended
September 30, 2020.

(2) The Company did not hold any investments classified as Level 3.
(3) Transfers between levels are reported as of the beginning of the reporting period of transfer.

(4) Vauation techniques for estimating fair value are generally categorized into three types. The market
approach uses prices and other relevant information from market transactions involving identical or comparable
assets. The income approach uses future amounts, such as cash flows or earnings, in a discounted cash flow
analysis. The cost approach is based on the amount that would be required to replace the asset or the service
capacity of the asset. The Company uses valuation techniques that are appropriate in the circumstances and for
which sufficient data is reasonably available. The Company applied valuation techniques on a consistent basis
to similar assets at September 30, 2020 and December 31, 2019.

Fair values are based on quoted market prices when available. In instances where there is little or no market
activity for the same or similar instruments, management estimates fair value using methods, models and
assumptions a hypothetical market participant would use to determine a current transaction price. These
valuation techniques involve estimation and judgment which could become significant with increasingly
complex instruments or pricing models. The degree of judgment utilized in measuring fair value correlates to
the level of pricing observability. Pricing observability isimpacted by a number of factors including the type of
financial instrument, whether the financia instrument is new to the market and not yet established, the
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Notes to Financial Statement

characteristics specific to the transaction and overall market conditions. Where appropriate, adjustments are
included to reflect the risk inherent in a particular methodology, model or input used.

A description of the inputs and methods used to determine fair value for financial assetsis as follows:

Level 1 assets — Fair values are determined using unadjusted quoted prices in active markets provided by
independent pricing services.

Level 2 assets — Fair values are determined using prices provided by independent pricing services, which may
use quoted market prices of similar securities or models that incorporate inputs that are currently observable in
the markets for similar or identical securities. Inputs that are often used in the valuation methodologies include
broker quotes, benchmark yields, credit spreads, default rates and prepayment speeds.

When determining fair value, the Company obtains an understanding of the methods, models and inputs used by
independent pricing services and has controls in place to validate that amounts provided represent current exit
prices. In addition, management periodically reviews securities in the portfolio with the Company’ s investment
managers. If unusua fluctuations or significant variances in the pricing provided from different sources are
noted, management may obtain additional information from other pricing services, or request an investigation
into the valuation of the security by the pricing service to validate the quoted price. There were no adjustments
to quoted market prices obtained from independent pricing services during the periods ended September 30,
2020 and December 31, 2019.

For commingled investments that qualify for the practical expedient to estimate fair value at net asset value
(NAV) per share, the Company valued the investment at its unadjusted proportional share of the trust.

(5) The Company had no derivative assets or liabilities as of September 30, 2020 or December 31, 2019.

C. The following tables provide information about the fair value of the Company’s financial assets as of
September 30, 2020 and December 31, 2019:

September 30, 2020
Aggregate Admitted Not Practicable
Fair Value Asss Level 1 Level 2 Level 3 NAV (Carrying Value)
Typeof Financial Ingtrument
Bonds:
U.S. government and government
agencies and authorities $ 57400650 § 52139490 §  5740L650 $ 0% 0% 0% 0
States, municipalities and political
subdivisions 144,539,726 136,682,973 0 144,539,726 0 0 0
Foreign securities, including
Canadla 15230281 14,305,794 5550283 9,679,998 0 0 0
Agency mortgage-backed
securities 85,299,518 81,846,718 498,957 84,800,561 0 0 0
Commercial mortgage-acked
securities 38,450,663 37,058,530 0 38,450,663 0 0 0
High yield corporate bonds 1,920,059 1,837,509 526,931 1393128 0 0 0
Asset-backed securities 32,756,268 32,323,556 252,000 32,504,268 0 0 0
Investment grade corporate bonds 175,900,767 165467417 84,007,304 91,893 463 0 0 0
Convertible bonds 2,151,136 21,888,985 10,927,007 11,824,129 0 0 0
Bank loans 12,280,288 12,300533 0 12,282,288 0 0 0
Total bonds 586,532,356 555,851,505 159,164,132 427,368,224 0 0 0
Stocks
Preferred stocks 17,208,854 16,936,444 12748641 4480213 0 0 0
Domestic large capitalization
common stocks 144,304,919 144,304,919 144,304,919 0 0 0 0
Total stocks 161533773 161,241,363 157,053,560 4480213 0 0 0
Short-term investments 3911,251 3,824,979 3,399,372 511,879 0 0 0
Commingled investments 24,690,929 24,690,929 0 0 0 24690929 0
Total investments $ 716668309 § 745608776 § 319617064 § 432360316 § 0§ 2469099 § 0
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December 31,2019

Aggregate Admitted Not Practicable
Fair Value Assts Level 1 Level 2 Level 3 NAV (Carrying Value)
Typeof Financial Instrument
Bonds:
U.S. government and government
agencies and athorities $ 41663685 $ 40308243 $ 39501816 $ 2161869 $ 0$ 0$ 0
States, municipalities and political
subdivisions 98,797,933 03,434,019 0 98,797,933 0 0 0
Foreign securities, including
Canada 13,417,597 13,062,941 1,864,844 11,552,753 0 0 0
Agency mortgage-backed
securities 78,964,475 77,647,558 0 78,964,475 0 0 0
Commercial mortgage-backed
securities 45,817,525 45,324,127 0 45,817,525 0 0 0
High yield corporate bonds 978,642 928,001 480,432 498,210 0 0 0
Asset-backed securities 32,102,083 31,860,514 0 32,102,083 0 0 0
Investment grade corporate bonds 119,997,901 115,652,354 23,993,781 96,004,120 0 0 0
Convertible bonds 16,794,637 15,689,216 3,988,673 12,805,964 0 0 0
Bank loans 28,524,420 28,281,298 0 28,524,420 0 0 0
Total honds 477,058,898 462,188,871 69,829,546 407,229,352 0 0 0
Stocks:
Preferred stocks 12,027,604 11,881,071 8,525,368 3,502,236 0 0 0
Exchange-traded funds 30,701,933 30,701,933 30,701,933 0 0 0 0
Domestic large capitalization
common stocks 97,632,831 97,632,831 97,632,831 0 0 0 0
Total stocks 140,362,368 140,215,835 136,860,132 3,502,236 0 0 0
Totdl investments $ 617421266 $ 602404706 $ 206,689,678 $ 410,731,588 $§ 0$ 0$ 0

D.  The Company held no financia assets for which it was not practicable to estimate the fair value at September
30, 2020 or December 31, 2019.

E. The Company did not have any investments measured using the NAV practical expedient at September 30,
2020 and December 31, 2019, with significant redemption restrictions or probability of being sold below the
investment’'s NAV.

Other Items

A-B. There were no significant changes since December 31, 2019.

C.  Administrative Expense Analysis
Expenses are shown on the Statement of Revenue and Expenses net of administrative fees from ASO and ASC
contracts. The following provides a comparison of expenses adjusted for ASO and ASC administrative fees, the
Affordable Care Act (ACA) annual fee assessment and premium tax for the periods ended September 30, 2020
and 2019:
Line# Administrative Expenses. September 30, 2020 September 30, 2019 % Change
20  Clamsadjustment expense $ 139,601,572 $ 92,042,123
21 General administrative expense 211,797,214 186,009,091
Tota expense 351,398,786 278,051,214
ASO administrative fees 44,713,178 49,237,045
ASC adminigirative fees 46,180,919 36,244,064
ACA annual fee assessment (40,512,996) 0
Premium tax (152,561,120) (144,537,799)
Expenses, net of adjustments $ 249,218,767 $ 218,994,524 13.8%
Contract Amendment
To help balance the State’s 2020 budget, the Division of TennCare is using authority provided in the TennCare
contract to reduce premium rates for the Company’s core risk products by 5.3% and reimburse the Company for
specified COVID-19 testing and treatment claims on a self-funded basis, retroactive to January 1, 2020, among
other things. The impact of these changes to the contract were recorded during the period ending September 30,
2020. The premium rate changes reduced premium income by $72,962,754, which was partialy offset by the
estimated COVID-19 reimbursements from the State of $28,872,942.
D-l.  There were no significant changes since December 31, 2019.
Events Subsequent

There were no significant changes since December 31, 2019.
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Notes to Financial Statement

Reinsurance

There were no significant changes since December 31, 2019.

Retrospectively Rated Contracts and Contracts Subject to Redeter mination
A-D. There were no significant changes since December 31, 2019.

E. The services offered by the Company are not subject to the risk sharing provisions of the ACA.

Changein Incurred Claims and Claim Adjustment Expenses

As of December 31, 2019, the reserve for unpaid insured claims, accrued medical incentive pool and unpaid claim
adjustment expenses, net of gross headlthcare receivables, was $214,241,199. Through September 30, 2020,
$213,953,975 was paid for expenses attributable to insured events of prior years. The re-estimation of reserves for
unpaid insured claims, accrued medical incentive pool and unpaid claim adjustment expenses, net of gross healthcare
receivables, for 2019 and prior based on the latest information known regarding individual claims, as well as the
ongoing analysis of recent loss development trends, resulted in an unfavorable prior-year development of $1,806,472.
The reserve remaining for prior yearsis $2,093,696 as of September 30, 2020.

I nter company Pooling Arrangements

There were no significant changes since December 31, 2019.

Structured Settlements
Not applicable to health entities.

Health Care Receivables

There were no significant changes since December 31, 2019.

Participating Policies

There were no significant changes since December 31, 2019.

Premium Deficiency Reserves

There were no significant changes since December 31, 2019.

Anticipated Salvage and Subrogation

There were no significant changes since December 31, 2019.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

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

B wwoww
o

—_

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

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

4.2 Ifyes, provide the name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased
to exist as a result of the merger or consolidation.

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

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

Yes[ ] No[X]

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

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

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

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

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

6.4 By what department or departments?

TENNESSEE DEPARTMENT OF COMMERCE AND 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
............................................................................. No...|....No.....|......No...... | ....No ...

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

relationships;

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

) Compliance with applicable governmental laws, rules and regulations;

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

) Accountability for adherence to the code.

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

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

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

e~~~
[Nz XK=

Yes[ ] No[ | N/AIX]

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

Yes[ ] No[X]

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

Yes[X] No[ ]

Yes[X] No[ ]

The annual review of the Code of Conduct resulted in non-substantive language changes to remove duplication and address common topics such as gifts and social
media. Content was also added to specifically address expectations for managers and leaders as well as an ethical decision making guide. The revised Code was

effective January 2020.
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:

Q11
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GENERAL INTERROGATORIES (Continued)

INVESTMENT
13. Amount of real estate and mortgages held in short-term investments: S
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 BONGAS ..o Of oo
14.22  Preferred StOCK ... Of oo
1423 CommoOn SEOCK .........ooooiii Of oo
14.24  Short-Term Investments ... Of oo
14.25 Mortgages LoansonReal Estate .........................oooo i O
14.26  AITOther ... O..............
14.27  Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21t0 14.26) ...............|..................... O
14.28  Total Investment in Parent included in Lines 14.21t014.26above .................oooooooeii | 0.
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] N/A[X]
If no, attach a description with this statement.
16. For the reporting entity's security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 S
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 S
16.3 Total payable for securities lending reported on the liability page S
17. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - 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 2
Name of Custodian(s) Custodian

Address

Bank of New York Mellon

One Mellon Center, Pittsburgh, PA 15258

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
Location(s)

3

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?
17.4 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

Old Custodian

1 2 3
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"]

17.5097

1 2
Name of Firm or Individual Affiliation
Camden Asset Management, LP ... U.........
Cohen & Steers, INC. ... U..........
Income Research + Management ......................ccooo U.........
MacKay Shields, LLC ... U.........
Northern Trust Asset Management ... U.........
Northern Trust Guaranteed AdVISOrs ......................oooooooii U.........
Pacific Investment Management Company .....................ooooooo U.........
RaymondJames ...................coo e U.........
Silchester International Investors ... U........
Wellington Management Company, LLP ...............................ooo U........

designated with a "U") manage more than 10% of the reporting entity's invested assets?

17.5098

total assets under management aggregate to more than 50% of the reporting entity's invested assets?
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.

Q11.1

For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

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

20.

21.

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
000705 ... Raymond James ............ U4ONQX15J3RO8XCKEYS79 ...|[SEC ...........oooo NO ...
007927 ... Northern Trust Guaranteed
Advisors ..................... 3CHSO99JSPHDOHGNYJ46 ...|SEC ... NO ...
104559 ... Pacific Investment
Management Company ... |549300KGPYQZXGMYYN38 .. [SEC ... NO ............
104863 ... Income Research +
Management ................. 254900RO33N8JBVSKJ39 ... SEC ... NO ...
105780 ... Northern Trust Asset
Management ................. BEL4B8X7EHJU845Y2N39 ... [SEC ... NO ...
106266 ... Cohen & Steers, Inc. ... FW2FPJ6GDBIAYMEKBKO0 ... [SEC ....................ooo | NO ...
106595 ... Wellington Management
Company, LLP ............... 549300YHP12TEZNLCX41 ..... SEC ... NO ...
106772 ... Camden Asset
Management, LP ............ IUJOPS7TWMOVTYSB3XY51 ...|SEC ... NO ...
107717 MacKay Shields, LLC ...... 549300Y7LLCOFU7R8H16 ..... SEC ... NO ...
10987 ... Silchester International
Investors ...................... 549300BQGNEUOBBMTL83 ...|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]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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 - HEALTH

1. Operating Percentages:
1.1 A&H loss percent
1.2 A&H cost containment percent
1.3 A&H expense percent excluding cost containment expenses

2.1 Do you act as a custodian for health savings accounts?

2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date.
2.3 Do you act as an administrator for health savings accounts?

2.4 If yes, please provide the balance of the funds administered as of the reporting date.

3. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?

3.1 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?

Q12
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Yes[ ] No[X]
Yes[ ] No[X]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7
Type of
Business
Ceded

8

Type of
Reinsurer

9
Certified
Reinsurer Rating
(1 through 6)

10
Effective Date
of Certified
Reinsurer Rating

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

2

Accident and
Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

Property/
Casualty
Premiums

Total
Columns
2 Through 7

Deposit-Type
Contracts

1
Active
Status
State, Etc. (a)

1. Alabama (AL) ... LN
2. Alaska (AK) ... LN
3. Arizona (AZ) ... . N...
4. Arkansas (AR) ..............oo . N...
5. California (CA) ............ocooii LN
6. Colorado (CO) .......oovvveiii, N
7. Connecticut (CT) ...........coooeeeeii] N...
8. Delaware (DE) ........................ N
9. District of Columbia (DC) ............... N
10. Florida (FL) ............ccooeiiii, N
1. Georgia (GA) ... N
12. Hawaii (HI) ..............ooooo LN
13. Idaho (ID) .......oooooviii N
14. llinois (IL) .....oovveei N
15. Indiana (IN) ... N
16. lowa (IA) ... LN
17. Kansas (KS) ...........occoooiiii. N
18. Kentucky (KY) ... o N..
19. Louisiana (LA) ............cocoiiiiiiit. N
20. Maine (ME) ..o N
21. Maryland (MD) ... LN
22. Massachusetts (MA) .................... N
23. Michigan (MI) ..., LN
24. Minnesota (MN) ........................ LN
25. Mississippi (MS) ..o LN
26. Missouri (MO) ... N
21. Montana (MT) ...l . N...
28. Nebraska (NE) .....................ooo. LN
29. Nevada (NV) ... N
30. New Hampshire (NH) ................... N
31. New Jersey (NJ) ... . N...
32. New Mexico (NM) ....................... N
33. New York (NY) ..., N
34. North Carolina (NC) .................... . N...
35. North Dakota (ND) ...................... LN
36. Ohio (OH) ..o, N
37. Oklahoma (OK) .................oooen. N
38. Oregon (OR) .......cocooiiiiiiii . N...
39. Pennsylvania (PA) ...................... . N...
40. Rhode Island (RI) ...................... LN
41. South Carolina (SC) .................... LN
42. South Dakota (SD) ..................... LN
43. Tennessee (TN) ...t L.
44, Texas (TX) ..o LN
45. Utah (UT) ..o N
46. Vermont (VT) ... N
47. Virginia (VA) ... LN
48. Washington (WA) ................o. LN
49, West Virginia (WV) ..................... LN
50. Wisconsin (WI) ... N
51. Wyoming (WY) ... N
52. American Samoa (AS) .................. N
53. Guam (GU) ... N
54. Puerto Rico (PR) ................coo.] ... N...
55. U.S. Virgin Islands (V1) ................. . N...
56. Northern Mariana Islands (MP) ........ N
57. Canada (CAN) ..., N
58. Aggregate other alien (OT) ............. XXX
59. Subtotal ... . XXX
60. Reporting entity contributions for

Employee Benefit Plans ................ XXX
61. Total (Direct Business) ................. XXX
DETAILS OF WRITE-INS
58001, XXX
58002. . XXX
58003. XXX
58998. Summary of remaining write-ins for

Line 58 from overflow page ............ XXX
58999. TOTALS (Lines 58001 through

58003 plus 58998) (Line 58 above) ....|. XXX .

5 6

Federal Life and Annuity
Employees Health Premiums
Benefits Program and Other

Premiums Considerations
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e.o....0
................... Of....c...e.o....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...e......0
................... Of....c...eeo.....0
AAAAAAAAAAAAAAAAAAA Of................0
AAAAAAAAAAAAAAAAAAA Of................0
................... Of....c...eeo.....0
................... Of....c...eeo.....0
AAAAAAAAAAAAAAAAAAA Of................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...eeo.....0
................... Of....c...eeo.....0
AAAAAAAAAAAAAAAAAAA Of................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...eeo.....0
................... Of....c...eeo.....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...eeo.....0
................... Of....c...eeo.....0
AAAAAAAAAAAAAAAAAAA Of.................0
AAAAAAAAAAAAAAAAAAA Of.................0
................... Of....c...eeo.....0
................... Of....c...eeo.....0
AAAAAAAAAAAAAAAAAAA Of........0
AAAAAAAAAAAAAAAAAAA Of........0
................... 0f................0
AAAAAAAAAAAAAAAAAAA Of.........0
................... Of....c...eeo.....0
................... Of....c...eeo.....0
AAAAAAAAAAAAAAAAAAA Of.................0
................... 0f................0
AAAAAAAAAAAAAAAAAAA Of..........0

(a) Active Status Counts:

L Licensed or Chartered - Licensed insurance carrier or domiciled RRG
E Eligible - Reporting entities eligible or approved to write surplus lines in the state
N None of the above  Not allowed to write business in the state

Q14

R Registered - Non-domiciled RRGs
Q Qualified - Qualified or accredited reinsurer
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER

MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

) BlueCross BlueShield
A of Tennessce

An Independent Licensee of the
Blue Cross and Blue Shield Associat on

BlueCross BlueShield of Tennessee, Inc.
Political Action Committee (Federal)
TN 45-3506457

«-- NAIC Company Code # 54518
NAIC Group Code # 3498

Blue Cross and Blue Shield of Tennessee
Political Action Committee (State)
TN 90-0047660

TENNESSEE HEALTH FOUNDATION, INC.
TN 501(c)(3) Social Welfare Corporation
TN 20-0298456

1
1
- TN 62-0427913 -
1
1
1

HEALTHBOX NASHVILLE I, LLC
DE 46-3305552
76.394%

SOUTHERN DIVERSIFIED BUSINESS SERVICES, INC.

TN 62-1156889
100%

l'“’""!

SOUTHERN HEALTH PLAN, INC.
TN 501(c)(4) Social Welfare Corporation
TN 58-1406632

A
\ 4

BENEVIVE, INC.
TN 20-8042682
100%

GOLDEN SECURITY INSURANCE COMPANY
NAIC Company Code # 65463
NAIC Group Code # 3498
TN 62-1156312
100%

A

v

GROUP INSURANCE SERVICES, INC.
TN 62-0721232
100%

SECURITYCARE of TENNESSEE, INC.
NAIC Company Code # 15005
NAIC Group Code # 3498
TN 46-1548495
100%

A

\ 4

SHARED HEALTH, INC.
TN 20-3484545
100%

SHARED HEALTH MISSISSIPPI, INC.
NAIC Company Code # 16708
NAIC Group Code # 3498
MS 84-2158200
100%

\ 4

RIVERBEND GOVERNMENT BENEFITS
ADMINISTRATOR, INC.
TN 20-2469347
100%

A

VOLUNTEER STATE HEALTH PLAN, INC.
NAIC Company Code # 14046
NAIC Group Code # 3498
TN 62-1656610
100%

v

RIVERTRUST SOLUTIONS, INC.
TN 20-0528228
100%




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

910

SCHEDULE 'Y

LDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURANCE HO
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) (Y/N) *
3498 .. | BlueCross BlueShield of
Tennessee ..................... 54518]62-0427913 .| ... | e BlueCross BlueShield of Tennessee, Inc. | .. TN . | ... UIP .. | .o | 0.0 oo N
0000 .. | oo 00000[ 62-1156889 . | .......ccoo| oo | Southern Diversified Business Services, BlueCross BlueShield of
INC. .o .. TN . |.. UDP . |BlueCross BlueShield of Tennessee, Inc. ....| Ownership ..................|..... 100.0 | Tennessee, Inc. .............. oY
3498 .. | BlueCross BlueShield of BlueCross BlueShield of
Tennessee ..................... 14046| 62-1656610 . | ...........| oo | Volunteer State Heatlh Plan, Inc. ......... .. TN . |... RE .. | Southern Diversified Business Services, Inc. | Ownership ..................|..... 100.0 | Tennessee, Inc. .............. oY
3498 .. | BlueCross BlueShield of BlueCross BlueShield of
Tennessee ..................... 65463 62-1156312 . | ... | oo | Golden Security Insurance Company .... |.. TN.. |... IA ... | Southern Diversified Business Services, Inc. | Ownership .................. [..... 100.0 | Tennessee, Inc. .............. LY
3498 .. | BlueCross BlueShield of BlueCross BlueShield of
Tennessee, Inc. ............... 15005 46-1548495 . | ... oo | SecurityCare of Tennessee, Inc. .......... TN . |... IA ... | Southern Diversified Business Services, Inc. | Ownership ..................|..... 100.0 | Tennessee, Inc. .............. LY
3498 .. | BlueCross BlueShield of BlueCross BlueShield of
Tennessee, Inc. ............... 16708] 84-2158200 . | ...........| oo | Shared Health Mississippi, Inc. ........... . MS . |... IA... |Southern Diversified Business Services, Inc. | Ownership ..................[..... 100.0 | Tennessee, Inc. .............. LY
0000 .. oo 00000{ 20-8042682 . | ...........| oo BeneVive,Inc. ............................. .. TN . [... NIA .. | BlueCross BlueShield of Tennessee, Inc. ....| Ownership ..................|..... 100.0 | BlueCross BlueShield of
Tennessee, Inc. .............. LN
0000 .. | oo 00000]62-0721232 .| ...oooooooi | o Group Insurance Services, Inc. ........... TN [...NIA .. |BeneVive,Inc. .........................ooe. Ownership ..................|..... 100.0 | BlueCross BlueShield of
Tennessee, Inc. .............. LN
0000 .. | oo 00000[ 20-2469347 . | ... | oo | Riverbend Government Benefits BlueCross BlueShield of
Administrator, Inc. ......................... L TN. |...NIA .. |BeneVive,Inc. ................................. Ownership ...............oo | 100.0 | Tennessee, Inc. .............. LN
0000 .. oo 00000 20-0528228 . | ...........| oo RiverTrust Solutions, Inc. ................. L TN. |...NIA .. |BeneVive,Inc. ................................. Ownership ................o. | 100.0 | BlueCross BlueShield of
Tennessee, Inc. .............. LN
0000 .. oo 00000{ 20-3484545 .| ...........| o Shared Health, Inc. ........................ L TN. |...NIA .. |BeneVive,Inc. ................................. Ownership ...............oo. | 100.0 | BlueCross BlueShield of
Tennessee, Inc. .............. LN
0000 .. oo 00000{ 46-3305552 . | ......coooo| oo Healthbox Nashville I, Inc. ................ ..DE. [... NIA .. | BlueCross BlueShield of Tennessee, Inc. ....| Ownership, Influence .......|...... 76.4 | BlueCross BlueShield of
Tennessee, Inc. .............. LN
0000 .. | oo 00000[ 20-0298456 . | .........oo| oo | Tennessee Health Foundation, Inc. ...... ..TN . |.. OTH . |BlueCross BlueShield of Tennesseg, Inc. ....| Board of Directors ..........{........ 0.0 | BlueCross BlueShield of
Tennessee, Inc. .............. .... N.... 10000001
0000 .. | oo 00000] 58-1406632 . | .........coo| voviiiie | Southern Health Plan, Inc. ................ ..TN . |.. OTH . |BlueCross BlueShield of Tennessee, Inc. ....| Board of Directors ..........{........ 0.0 | BlueCross BlueShield of
Tennessee, Inc. .............. .... N.... 10000002
0000 .. | oo 00000] 45-3506457 . | ..o | v | BlueCross BlueShield of Tennessee, Inc. BlueCross BlueShield of
Political Action Committee (Federal) ..... ..TIN. |.. OTH . |BlueCross BlueShield of Tennessee, Inc. ....| Management, Influence ....|........ 0.0| Tennessee, Inc. .............. .... N.... 10000003
0000 .. | coovoii 00000[ 90-0047660 . | ..........o| coooiii | Blue Cross and Blue Shield of
Tennessee Political Action Committee BlueCross BlueShield of
(State) ... .. TN . |.. OTH . |BlueCross BlueShield of Tennessee, Inc. ....| Management, Influence ....|........ 0.0| Tennessee, Inc. .............. ... N.... 10000004
Asterisk Explanation
0000001 |BlueCross BlueShield of Tennessee, Inc. and Tennessee Health Foundation, INC. Share the Same Board ... oo
0000002 |BlueCross BlueShield of Tennessee, Inc. appoints the Board of Southern Health Plan, Inc. doing business as BlueCross BlueShield of Tennessee Community TrUSE ... ..o e
0000003 | BlueCross BlueShield of Tennessee, Inc. appoints the FEABTal PAC DIFECIOT .. .. ... ... oo e
0000004 |BlueCross BlueShield of Tennessee, Inc. appoints the State PAC DIFECIOI ...
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

explanation following the interrogatory questions.
RESPONSE
1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? No
Explanations:
Bar Codes:

re Part D Coverage Supp

Document Code: 3!
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OVERFLOW PAGE FOR WRITE-INS
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SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear ........................ccco Of..ccooo 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition ... Of..ccooo 0
2.2 Additional investment made after acquisition ........................... Of. .o 0
3. Current year change inencumbrances ........................m | Of. .o 0
4, Totalgain(loss)ondisposals .............................. | m B . B OB B | | Of..ccooo 0
5. Deduct amounts received on disposals ........................ N O N E ......................................... Of. .o 0
6.  Total foreign exchange change in book/adjustedcarryingvi | W @ B W Bmm!| ... | Of..ccooo 0
7. Deduct current year's other-than-temporary impairment reCogrmeoa—rrmmmre oo e Of. .o 0
8. Deduct current year's depreciation ... O 0
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .......................|................... Of..ccooo 0
10.  Deduct total nonadmitted amounts ....................cc i O o 0
11.  Statement value at end of current period (Line 9 minus Line 10) ... 0. 0
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 ........................ | Of oo 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition ... Of oo 0
2.2 Additional investment made after acquUISItion ...................ooooiii e [ O 0
3. Capitalized deferred interestand other ....................... i [ O 0
4. Accrual of diSCOUNt ... Of oo 0
5. Unrealized valuation increase (decrease) ..................oooouiiiiiiiiiiii Of oo 0
6. Totalgain(loss)ondisposals ...............................| Of oo 0
7.  Deductamounts receivedondisposals .................... M | £ BRI F || Of oo 0
8. Deduct amortization of premium and mortgage interest poin N N E .......................................... Of oo 0
9.  Total foreign exchange change in book value/recorded invel = = o 8 8 B O 0
10.  Deduct current year's other-than-temporary impairment recognized ... ...l O 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+
B-7-8+0-10) . 0 0
12, Total valuation allowance ... O o 0
13. Subtotal (Line 11 plus Line 12) ........o o O 0
14.  Deduct total nonadmitted amounts ... (V] 0
15.  Statement value at end of current period (Line 13 minus Line 14) ... 0. 0
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 ... 63,621|............. 241,271
2. Cost of acquired:
2.1 Actual cost at time of acquisition ........................... 25,000,000 ... 0
2.2 Additional investment made after acquisition ... 199,734 ... 0
3. Capitalized deferred interestand other ... Of..ccooo 0
4. Accrual of diSCOUNt ... 3l 0
5. Unrealized valuation increase (decrease) ..................cocooiiiiiiiiiiiii e (163,723)|..............o 0
6.  Total gain (I0SS) ON diSPOSAIS .............coooi i e 689N, 2,258
7. Deduct amounts received on disposals ..o 138,457 |............. 178,097
8. Deduct amortization of premium and depreciation .......................... B58|................ 1,811
9.  Total foreign exchange change in book/adjusted carryingvalue ............................cooo Of. .o 0
10.  Deduct current year's other-than-temporary impairment recognized .................................oo O 0
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-10) ..................[......... 24953729(.............. 63,621
12. Deduct total nonadmitted amounts .....................o o O o 0
13.  Statement value at end of current period (Line 11 minus Line 12) ... | 24953729 |.............. 63,621
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 ......................................| 603,364,752 ....... 498,931,764
2. Cost of bonds and stocks acquired ... 382,744,299 ....... 382,795,885
3. Accrual of diSCOUNt ... .. 271,399 ............. 471,336
4, Unrealized valuation increase (decrease) ..................coooiiiiiiieiiii e 8,091,079 ......... 32,716,109
5. Total gain (10SS) ON diSPOSAIS .............oooiiii e 133,287 |.......... 5,898,701
6. Deduct consideration for bonds and stocks disposed of ..........................cco 266,665,202 ....... 312,055,907
7. Deduct amortization of premium ... 1,971,182 .......... 2,000,126
8. Total foreign exchange change in book/adjusted carrying value ...............................coo Of. .o 0
9. Deduct current year's other-than-temporary impairment recognized .............................o 8,888,296 (.......... 3,432,166
10. Total investment income recognized as a result of prepayment penalties and/or accelerationfees ...............[.............. 12,731|............. 39,157
1. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...............| ... 717,092,867 ....... 603,364,752
12. Deduct total nonadmitted @amoUNts ... Of............ 960,045
13. Statement value at end of current period (Line 11 minusLine 12) ... | 717,092,867 ....... 602,404,707
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1 2 3 4 5 6 7 8
Book/Adjusted Book/Adjusted | Book/Adjusted | Book/Adjusted | Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Carrying Value | Carrying Value | Carrying Value | Carrying Value
Beginning of | During Current | During Current | Activity During End of End of End of December 31
NAIC Designation Current Quarter Quarter Quarter Current Quarter | First Quarter | Second Quarter | Third Quarter Prior Year
BONDS
1. NAIC T () ..o | 405,544,677 ..... 162,979,437 ..... 148,390,915]....... (6,781,173)|..... 380,096,643 | ..... 405,544,677 |..... 413,352,026 |..... 330,019,687
2. NAIC 2 () ... | 109,741,528 |....... 10,286,220 ........ 7,378,045]........ 9,901,868 ..... 107,970,986 | ..... 109,741,528 ..... 122,551,571]....... 95,013,814
3. NAIC 3 () ... 28,403,977(........ 1,802,050|........ 6,145110........... 576,390 ....... 38,851,944 |....... 28,403,977 1....... 24,637,307 |....... 31,128,812
4. NAICA (@) .. 6,539,564 |........ 2,153,148|........ 3,655,389 ......... (122,340) |....... 10,781,429|........ 6,539,564 ........ 4914984 | ... 6,209,986
5. NAICE (@) ... O...........oooo O..........oooo Of...coooo Of....ooooo Of....ooooo Of....ooooo Of.......... 960,045
6. NAIC B () ... 0|.................. 0|................. Of.................. Of.................. Of.................. Of.................. Of.................. 0
7. TotalBonds ... | 550,229,746 | ... 177,220,855 ..... 165,569,458 | ........ 3,574,745|..... 537,701,002 ..... 550,229,746 ... 565,455,887 |..... 463,332,343
PREFERRED STOCK
8. NAICT . 135644 |............ 63,964|........... 136,689 |.......... (62,920)|............ 86,240 |........... 135644 |................... Of...cooo 0
9. NAIC2 . 18,190,439 ........ 1,547,799|........ 3,062,953 ....... (3,334,522)|....... 16,987,396 |....... 18,190,439 |....... 13,340,763 |........ 9,803,799
10. NAIC 3 3,499,382 ........... 885,881|........... 257,819|......... (531,764) |........ 4133150|........ 3,499,382|........ 3,595,680 ........ 2,077,273
I'») 1. NAICA . 0o 0o Of...cooo Of..coo Of..coo Of..coo Of...cooo 0
2 120 NAICS oo Of i, V] T ] ] ] ] 0] 0
< 13. NAICG ... [V [V O O O O O 0
14. Total Preferred Stock ... 21,825465|........ 2497,644|........ 3,457,460]....... (3,929,208)|....... 21,206,786 ....... 21,825465|....... 16,936,443 |....... 11,881,071
15. Total Bonds & Preferred Stock ..................................|..... 572,055,211 ..... 179,718,499 ..... 169,026,9181......... (354,461) |..... 558,907,788 | ..... 572,055,211]..... 582,392,331 ..... 475,213,415
(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 §.......9,178,664; NAIC 2

T 0; NAIC3§....... 425719, NAIC 4 §............... 0; NAIC5S............. 0;NAIC 6 §.............. 0
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SCHEDULE DA - PART 1
Short - Term Investments
1 2 3 4 5
Book/Adjusted Paid for Accrued
Carrying Actual Interest Collected Interest
Value Par Value Cost Year To Date Year To Date
9199999. Totals ... 3,8249791....... XXX 3827557 ... 2125|. ... 1,116
SCHEDULE DA - Verification
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prioryear .................|..................... Of.............. 60,104
2. Cost of short-term investments acquired .....................................|........ 12,678,/452|.......... 1,404,837
3. Accrual of discount ... 1,789 ... 838
4. Unrealized valuation increase (decrease) ..................cccoooo | Of. oo 0
5. Total gain (loss) ondisposals ....................ccooooo 30,152 ... (551)
6. Deduct consideration received on disposals ................................ | 8,762,068 |.......... 1,455,662
7. Deduct amortization of premium ... 17,620(................ 9,566
8. Total foreign exchange change in book/adjusted carrying value .........|..................... O 0
9. Deduct current year's other-than-temporary impairment recognized ....|............. 105,726 |..................... 0

10. Book/adjusted carrying value at end of current period (Lines 1 +2 +
3+445-6-T+8-9) ... | 3824979 (... 0
1. Deduct total nonadmitted amounts ... Of...coooo 0
12. Statement value at end of current period (Line 10 minus Line 11) .......|.......... 3,824979|.................... 0

QsSI103
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SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

XNk LN =

- a a©
N o

Book Adjusted Carrying Value, December 31, prior year (Line 10, prior year)
Cost Paid/(Consideration Received) on additions ...
Unrealized Valuation inCrease/(deCrease) .............coooi e
SSAP NO. 108 @djUSIMENS ...

Total gain (loss) on termination recognized ..............
Considerations received/(paid) on terminations .........
Amortization ...
Adjustment to the Book/Adjusted Carrying Value of he

NONE

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4+5-6+7+8+09)
Deduct nonadmitted @SSELS ... . ...
Statement value at end of current period (Line 10 minus Line 11)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

3.1

3.2

3.3
4.1

42

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

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

Change in variation margin on open contracts - Highly

Effective Hedges

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

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

Change in adjustment to basis of hedged item

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

Change in amount recognized

NONE —

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

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

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

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

Cumulative variation margin on terminated contracts during

theyear ...

Less:

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

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

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

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

Dispositions gains (losses) on contracts terminated in prior

year:

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

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

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

142+433-43-51-52) i

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

Statement value at end of current period (Line 6 minus Line 7) .

QSI104
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G0ISO

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1" 12 13 14 15 16
NAIC
Designation or Notional | Book/Adjusted Effective | Maturity Book/Adjusted NAIC Designation or | Book/Adjusted
Number Description Other Description Amount  |Carrying Value| Fair Value Date Date Description Carrying Value| Fair Value CUSIP Description Other Description | Carrying Value| Fair Value
9999999999 TOAIS ...\ v [ XXX [ XXX | XXX oo [, Of.............. XXX XXX oo o XXX oo [, Of......o.......




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

90ISO

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number of Transactions Number of Transactions Number of Transactions Number of Transactions Number of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning Inventory ... Of oo Of oo Of oo 0f..
Add: Opened or Acquired Transactions ...................ocooooeeeeos oo O o O .o O, 0
Add: Increases in Replication (Synthetic Asset) Transactions
StatementValue ... XXX oo 0)....... XXX oo 0)....... XXX o 0)....... XXX oo 0
Less: Closed or Disposed of Transactions .......................cocoooo oo O o 0f......... N O N E ................. O o O O O O 0
Less: Positions Disposed of for Failing Effectiveness Criteria .............|..................... Of oo Of......... 1 W4 o 19 Bmm| ... ... Of oo Of oo Of oo Of oo Of oo 0
Less: Decreases in Replication (Synthetic Asset) Transactions
StatementValue ... XXX oo 0]....... XXX oo 0]....... XXX | 0]....... XXX | 0]....... XXX | 0
Ending Inventory ... L Of .o O .o O .o O .o O .o O .o O .o O .o O .o 0




STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted
Carrying Value

Check
1. PartA Section 1, Column 14 .o 0
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .........|[..................... 0
3. Total(Line 1plusLin€ 2) . ... 0
4. PartD, Section 1, Column 5 ... 0
5. PartD, Section 1, Column B ... 0
6. Total (Line3minusLinedminusLined) ... 0

Fair Value

Check
7. PartA, Section1,Column16 ............................l 0
8. PartB,Section1,Column13............................ Rl £ Y RL K || ... 0
9. Total(Line7plusLine8).............................. BN &4 N L_!| .| .. 0
10. PartD, Section1,Column8 ............................ 0
11, PartD, Section 1, Column O ... o 0
12.  Total (Line 9 minus Line 10 minus Line 11) .............................oooo 0

Potential Exposure

Check
13, Part A, Section 1, Column 271 ... 0
14. PartB, Section 1, Column 20 ... 0
15. Part D, Section 1, Column 11 .. o 0
16. Total (Line 13 plus Line 14 minus Line 15) .........................ooooo 0

QsSI107




STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

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 .................|......... 41,893,053 ]....... 102,244,175

2. Cost of cash equivalents acquired .............................. | 3,026,153,795|..... 2,957,004,883

3. Accrual of discount ... L 29495 ... 0

4, Unrealized valuation increase (decrease) ......................c.coooooe |, (8,968).............. (9,523)

5. Total gain (loss) on disposals ...................cccooo (263,604)|............. 104,275

6. Deduct consideration received on disposals ............................... [ 2,951,042,553 1. .... 3,017,450,757

7. Deduct amortization of premium ... 8728 ... 0

8. Total foreign exchange change in book/adjusted carrying value .........|..................... Of. oo 0

9. Deduct current year's other-than-temporary impairment recognized ....|................ 8489|................... 0
10. Book/adjusted carrying value at end of current period (Lines 1 +2 +

3+445-6-T+8-9) ... | 116,744,001 ......... 41,893,053

1. Deduct total nonadmitted amounts ... O 0

12. Statement value at end of current period (Line 10 minus Line 11) .......|....... 116,744,001......... 41,893,053

QsSI108




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

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

0399999 TOHAIS .. ... O O O 0
SCHEDULE A - PART 3
(1] "
Showing All Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, | Book/Adjusted Current Year's Book/Adjusted Foreign Gross Income Taxes,
Permanent  |Carrying Value Other-Than- Total Foreign [Carrying Value Exchange Realized Total Earned Less Repairs
I'») Description Improvements Less Current Temporary |Current Year's| Total Change Exchange Less Amounts Gain Gain Gain Interest and
m of Disposal Name of Actual and Changes in [Encumbrances| ~ Year's Impairment | Change in inB/AC.V. Changein |Encumbrances| Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
3 Property City State Date Purchaser Cost Encumbrances | Prior Year | Depreciation | Recognized |Encumbrances| (11-9-10) B/AC.V. on Disposal | During Year Disposal Disposal Disposal Encumbrances|  Incurred
0399999 TotalS ......... i Of............. Of.......... Of.......... Of.......... Of.......... Of.............. Of.......... Of.......... Of.......... Of.......... Of.......... Of.............. Of.......... Of.......... 0




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

2030

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE

SCHEDULE B - PART 2

During the Current Quarter
6

1 Location 4 5 7 8 9
2 3 Actual Cost Additional Value of
Loan Date Rate at Time Investment Made Land and
Loan Number City State Type Acquired of Interest of Acquisition | After Acquisition Buildings
3399999 Total Mortgages (sum of Lines 0899999, 1699999, 2499999 and 3299999) ... O (V] 0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book 8 9 10 1 12 13 Book
Value/Recorded Current Year's Total Value/Recorded Foreign
Investment Unrealized Other-Than- Capitalized Change Total Foreign Investment Exchange Realized Total
Excluding Valuation Current Year's Temporary Deferred in Exchange Excluding Gain Gain Gain
Loan Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest and Book Value Change in Accrued Interest Consider- (Loss) on (Loss) on (Loss) on
Number City State Type Acquired Date Prior Year (Decrease) Accretion Recognized Other (8+9-10+11) Book Value on Disposal ation Disposal Disposal Disposal
0599999 TOMAIS . ... ..t [ [ R 0f.............. Of..............0f. Of................ Of................ Of............ 0f.............. 0f.............. Of........oo....0f
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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 1 12 13
3 4 NAIC DeS|gnat|on Date Additional Commitment for
CUSIP Name or Name of Vendor and Administrative Originally Type and Actual Cost at Investment Made Amount of Additional Percentage of

Identification Description City State or General Partner Symbol Acquired Strategy | Time of Acquisition After Acquisition ~ |Encumbrances Investment Ownership
Surplus Debentures - Unaffiliated

878091BG1 | TEACHERS INSURANCE AND ANNUITY TEACHERS INSURANCE AND

ASSOCIATION OF AMER ..o | NY |ANNUITY ASSOCIATI ............. MFE ... . 05/04/2020 . | ... | 199,734 ... ..o O oo 0f........ 0.000
2799999 Subtotal - Surplus Debentures - Unaffiliated .......... .. ... .. 199,734 ...................... Of............. Of................ Of.... XXX ...
4899999 Total - Unaffiliated ... .. 199,734 ... Of.............. Of ..o Of.... XXX ...
5099999 TOTALS ..o [ 199,734 ... Of.............. Of ..o Of.... XXX ...
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Unrealized | (Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign Realized Total
Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUSIP Name or Name of Purchaser Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interestand B./A.CV. Changein | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJACV. on Disposal | Consideration | on Disposal Disposal Disposal Income
R T [ ) [ [ 0f. oo [ [ [ [ [ 0. ..o [




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
Paid for Accrued NAIC Designation
CUsIP Name of Number of Interest and and Administrative

Identification Description Foreign | Date Acquired Vendor Shares of Stock Actual Cost Par Value Dividends Symbol
Bonds - U.S. Governments
83162CVA8 .. SBAP 2012-201 A-ABS ... .. 09/18/2020 .. | OPPENHEIMER & CO.INC. .................... | ...... XXX .o 205,389 |............. 196,251 (............... 2641 ...
912810SL3 .. [UNITED STATES TREASURY ... ... .. 03/13/2020 .. |Various ... XXX .o 4,622,808]........... 4,300,000|............. 404901
912810SN9 .. [UNITED STATES TREASURY ... L .. 06/10/2020 .. |Various ................ccooiiiii | XXX oo 1,591,289 ........... 1,700,000 (............. 1539 (1 ..
912810SP4 .. |[UNITED STATES TREASURY ... ... .09/30/2020 .. |UBS ... XXX . oo 518,965|............. 530,000|............. 101001 ...
912828628 ...|UNITED STATES TREASURY ... L .. 01/30/2020 .. | SG AMERICAS SECURITIES,LLC .............|...... XXX .o 309,492|............. 305,000(............... 499011 ...
912828252 ...|UNITED STATES TREASURY ... L .. 02/28/2020 .. |Various ...............ccooi XXX oo 9,948,892|........... 9,763,000 ............ MA27 (1
912828794 ...|UNITED STATES TREASURY ... ... .. 04/01/2020 .. |Various ..o XXX .o 3,568,313 |........... 3,340,000 ............. 48681 ...
912828ZA1 .. [UNITED STATES TREASURY ... L .. 02/28/2020 .. | BNP PARIBAS SEC BOND, NEW YORK ...... |...... XXX oo 5,722,043 |........... 5,700,000 ............... 34901 ...
912828ZF0 .. |[UNITED STATES TREASURY ... ... .. 04/29/2020 .. |Various ... XXX .o 599,992 ............. 596,000|............... 2351
912828ZH6 .. [UNITED STATES TREASURY ... L .. 05/14/2020 .. |Various .................coociiii | XXX .o 475793 ............. 475,000 ............... 1011 .
912828ZL7 ...|UNITED STATES TREASURY ... ... .. 06/09/2020 .. |Various ..o XXX .o 3,351,265|........... 3,352,000 ............... 3371 .
912828ZP8 .. |[UNITED STATES TREASURY ... ... .. 05/28/2020 .. |RBC CAPITALMARKETS .......................|...... XXX .o 1,152,839 (........... 1,156,000 (................. 55|
912828ZQ6 .. |UNITED STATES TREASURY ... L .. 06/10/2020 .. | Citigroup (SSB) .........ccoviieiiiii XXX oo 3,459,805|........... 3,500,000 ............. 16051 ...
912828ZS2 .. [UNITED STATES TREASURY ... ... .. 06/10/2020 .. | JP MORGAN SECURITIESLLC ................|...... XXX .o 1,095,574 ........... 1,100,000 ............... 1651 ..
912828ZT0 .. [UNITED STATES TREASURY ... L .. 06/29/2020 .. |Various ...............cccooiii | XXX oo 5,643,467 |........... 5,666,000(............... 503[1 ...
91282CAB7 ..|UNITED STATES TREASURY ... ... .. 08/31/2020 .. |Various ..o XXX .o 603,411|............. 604,000|............... 1341
91282CAE1 ..|UNITED STATES TREASURY ... L .. 08/31/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX .o 396,859 |............. 400,000 ............... 1221
91282CAF8 .. |UNITED STATES TREASURY ... |...... .. 08/31/2020 .. | SOCIETE GENERALE ...........................]...... XXX ..o 5,584,978........... 5,590,000|............... 323[1 ...
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ... ... XXX .o 48,851,174|......... 48,273,251 |............ 27,285|........... XXX ...
Bonds - U.S. States, Territories and Possessions

'Ign> 13063DVV7 .| CALIFORNIA ST ... .. 09/03/2020 .. IMORGAN STANLEYCO ..............ooooeii |t XXX .o 916,350 |............. 750,000(.................. O[1FE ........................

o 20772KFY0 .. |CONNECTICUT ST ... .. 03/20/2020 .. [JPMorgan ................cocooeiiiii XXX .o 1,071,410(........... 1,000,000 ............ 22,083 (1FE ........................

> 5464167R3 .. [LOUISIANA STATE ... L .. 02/05/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX .o 280,293 |............. 250,000(............. 1833[1FE .......................

57582RWW2 | MASSACHUSETTS (COMMONWEALTHOF) ... e .. 02/28/2020 .. |MORGAN STANLEY & COLLC ................|...... XXX .o 1,037,216 |............. 800,000............ 13,556 |[1FE ........................
70914PXE7 ..| PENNSYLVANIA (COMMONWEALTHOF) ........oooooiviiee e .. 03/20/2020 .. [JPMorgan ..............coooiieiiiiii XXX oo 1,493,786 (........... 1,400,000 (............. 1750 (1FE ...
882724QZ3 .. | TEXAS ST ..o .. 04/08/2020 .. |CitiBank ........................c XXX .o 351,184 |............. 310,000 .................. O[1FE .......................
93974D6T0 .. [WASHINGTON ST ... .. 02/26/2020 .. | MORGAN STANLEY & COLLC ................|...... XXX .o 906,640|............. 700,000|............. 2,625|1FE ........................
1799999 Subtotal - Bonds - U.S. States, Territories and POSSESSIONS ............. ... XXX 6,056,878|........... 5,210,000............ A1847........... XXX ..
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
235219PQY .. [DALLAS TEX ... i .. 03/03/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX .o 782,754 | .. .......... 600,000(............. 1667 [1FE .......................
283299AA3 .. [ELMONTE CALIF ... ..o L .. 06/10/2020 .. | SAMUEL A RAMIREZ & COMPANY INC .......|...... XXX .o 300,000............. 300,000(.................. O[1FE ........................
283299AB1 .. [ELMONTE CALIF ... .. 06/10/2020 .. | SAMUEL A RAMIREZ & COMPANY INC .......|...... XXX .o 265,000(............. 265,000|.................. O[1FE .......................
34115065 .. [FLORIDA ST ... .. 03/02/2020 .. [DAVIDSON (D.A.)&CO.INC. ................oo | XXX .o 759,892 ............. 635,000(............. 4445\1FE ...
34407NAY3 .| FLYING HORSE METDISTNO2COLO ........oooioiee L .. 07/31/2020 .. [DAVIDSON (D.A.) &CO.INC. ...................| ... XXX .o 118,562 ............. 100,000 .................. O[1FE ........................
34407NBA4 .| FLYING HORSE METDISTNO2COLO ... .. 07/31/2020 .. [DAVIDSON (D.A.)&CO.INC. ...................| ... XXX .o M7,746|............. 100,000 .................. O[1FE .......................
34407NBB2 ..| FLYING HORSE METDISTNO2COLO ........oooooiie L .. 07/31/2020 .. [DAVIDSON (D.A.)&CO.INC. ..................| oo XXX .o 293,098 |............. 250,000 .................. O[1FE ........................
442403NN7 ..|HOUSTON TEXINDPT SCHDIST ... .. 02/05/2020 .. [DAVIDSON (D.A.)&CO.INC. ...................| ... XXX .o 501,216 |............. 400,000(............. 1222 (1FE .......................
486063ZM5 .. | KATY TEXINDPTSCHDIST ... .. 02/28/2020 .. |MERRILL LYNCH PIERCEFENNER ...........|...... XXX .o 721,290 ............. 600,000(............. 1200 (1FE ........................
646039XR3 .. [NEW JERSEY ST ... .. 01/07/2020 .. IMORGAN STANLEYCO ....................... ... XXX .o 518,821|............. 430,000|.................. O[1FE .......................
64966QGW4 [NEW YORKNY ... .. .. 02/25/2020 .. |MERRILL LYNCH PIERCEFENNER ...........|...... XXX .o 687,470 |............. 500,000(............... 139(1FE ...
64966QJR2 .. [NEW YORKNY ... .. 03/05/2020 .. |[RBC ..o XXX .o 921,343|............. 765,000 .................. O[1FE ........................
670029VJ3 ...[NOVIMICH CMNTY SCHDIST ... .. 02/13/2020 .. | Stifel Nicolaus & Co. .............................| ... XXX . oo 522,692|............. 400,000 .................. O[1FE .......................
800783FU1 .. | SANGAMON LOGAN & MENARD CNTYSILL CMNTY ... .. 07/09/2020 .. | Stifel Nicolaus & Co. .....................ocoo|oonns. XXX .o 456,006 |............. 415,000 .................. O[1FE ........................
882721RMT7 . | TEXAS ST ... .. 03/18/2020 .. |GOLDMAN ... XXX oo 1,000,000 (........... 1,000,000 (............... T39[1FE ...
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS ... ... . .. .ii ittt et | XXX oo [ 7,965,889 (........... 6,760,000]............. 9411 XXX
Bonds - U.S. Special Revenue, Special Assessment
009730PCO .. | AKRON BATH COPLEY OHIO JTTWPHOSPDIST ..o [ .. 03/23/2020 .. |GOLDMAN ... e XXX .o 500,000............. 500,000............... 672|1FE ........................
01757LGV2 ..|ALLEN CNTY OHIOHOSP FACSREV ... .. 04/09/2020 .. [JPMorgan ...............coocooeiiiiii XXX .o 147415] ... 120,000 (.................. O[1FE .......................
041438GS5 .. | ARLINGTON CNTY VA INDL DEV AUTHHOSPFAC ...............ocooo | .. 05/07/2020 .. [JPMorgan ..............ccoooiieiiiiii | XXX .o 176,635(............. 145,000 .................. O[1FE ........................
041806ZE3 .. | ARLINGTON TEX HIGHERED FINCORPEDREV ...................oo | .. 07/30/2020 .. | BAIRD, ROBERT W., & COMPANY IN .........|...... XXX .o 315,710 ............. 250,000 .................. O[1FE .......................
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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

9
Paid for Accrued
Interest and
Dividends

10
NAIC Designation
and Administrative
Symbol

088632CS1 ..
121342NR6 ..
121342PQ6 ..
130795VL8 ..
16772PCM6 .
181008BC6 ..
191855BKO0 ..
19648DAD1 ..
196711SK2 ..
207758A37 ..
20775C5S9 ..
20775CZET ..
20775DJLT ..
20775DJM5 ..
2350366K1 ..
2350366L9 ...
25477GSJ5 ..
25483VWV2 .
25483VWZ3 .
270618FQ9 ..
3133KJEGS ..
3133KYS83 ..
3136A8MX5 .
3137EAEU9 .
3140HGDLS .
3140HXNR7 .
3140JA4Z8 ..

3140QDBW3

3140X5CM3 .
3140X7WA3 .
3140X7WR6 .
31418C6A7 ..
31418DC67 ..
31418DJQG ..
31418DJR4 ..
31418DQ88 ..
31418DSJ2 ..
341271AD6 ..

35563PJF7 ..
35563PQP7 ..
362762PNO ..

362835BS8 ..
362835BT6 ..
368497JV6 ...
38611TCB1 ..
38611TDCS ..

39081HCYG ..
40065FCH5 ..
407288B81 ..
427747BU3 ..
442349EQ5 ..
45204FAHS ..

BI-STATE DEVAGY MO ILLMETDISTMASS TR ..o
BURKE CNTY GADEV AUTH POLLUTNCTLREV ..................e
BURKE CNTY GADEV AUTHPOLLUTNCTLREV .............ocoo
CALIFORNIA STATEWIDE CMNTYS DEVAUTHREV ........................
CHICAGO ILL TRAN AUTH SALES TAXRCPTSRE ...............oooie.
CLARK CNTY NEVPOLLUTNCTLREV ...,
COCONINO CNTY ARIZPOLLUTN CTLCORPREV .........................
COLORADO HIGH PERFORMANCE TRANSN ENTERPR ...................
COLORADO STCTFSPARTN ...
CONNECTICUT ST SPL TAXOBLIGREV ..........ocoooii
CONNECTICUT STHSG FINAUTHHSGMTGFIN ...
CONNECTICUT ST HSG FINAUTHHSGMTGFIN ...
CONNECTICUT ST HEALTH & EDL FACSAUTHR ....................
CONNECTICUT STHEALTH & EDL FACSAUTHR .....................
DALLAS FORT WORTH TEX INTLARPTREV ...
DALLAS FORT WORTH TEX INTLARPTREV ...............ooooo
DISTRICT COLUMBIA INCOME TAXREV ...,
DISTRICT COLUMBIAREV ..o
DISTRICT COLUMBIAREV ...
EAST BATON ROUGE LA SEW COMMNREV ...
FHRA2857 -RMBS ... ...
FHRB5043-RMBS ...
FNR 2012-100 DB-CMO/RMBS ................oooiiiii
FEDERAL HOME LOAN MORTGAGE CORP ..............ccoooiii
FNBK2806-RMBS ...... ..o
FNBL5799-CMBS/RMBS .............ooiiiiiiiiiiiie
FNBMG6239-RMBS ... ...
FNCA5452-RMBS ...
FNFM1875-RMBS ...
FNFM4240-RMBS ... ...
FNFM4255-RMBS ...
FNMA3564 - RMBS ...
FNMA3692 - RMBS ... ...
FNMA3870-RMBS ...
FNMA3871-RMBS ... ...
FNMA4078 - RMBS ... ...
FNMA4120-RMBS ...
FLORIDA STBRD ADMIN FINCORPREV ...,

SCRT 2019-1 MA-CMO/RMBS ...
SCRT 2020-2 MA-CMO/RMBS ...
GAINESVILLE & HALL CNTY GAHOSP AUTHREV ...

GAINESVILLE FLASPLOBLIG ..o
GAINESVILLE FLASPLOBLIG ..o
GEISINGER AUTHPAHEALTHSYSREV ...
GRAND PARKWAY TRANSN CORP TEXSYSTOLLR .................ooo.
GRAND PARKWAY TRANSN CORP TEXSYSTOLLR .....................

GREAT LAKES WTR AUTHMICH SEWDISP SYSR .........................
GUAM GOVT WTRWKS AUTH WTR & WASTEWTR SYS ....................
HAMILTON CNTY OHIO SWRSYSREV ........ocooovii,
HERONS GLEN REC DIST FLASPLASSMT ...,
HOUSTON TEXARPT SYSREV ...
ILLINOISFINAUTHREV ...

.. 07/08/2020 ..
.. 08/21/2020 ..
.. 01/08/2020 ..
.. 01/08/2020 ..
.. 08/28/2020 ..
.. 05/13/2020 ..
.. 05/13/2020 ..
.. 056/05/2020 ..
.. 05/28/2020 ..
.. 056/20/2020 ..
.. 02/19/2020 ..
.. 05/22/2020 ..
.. 09/04/2020 ..
.. 09/04/2020 ..
.. 07/31/2020 ..
.. 07/30/2020 ..
.. 021252020 ..
.. 01/29/2020 ..
.. 06/25/2020 ..
.. 0212712020 ..
.. 06/03/2020 ..
.. 08/19/2020 ..
.. 02/28/2020 ..
.. 07/21/2020 ..
.. 08/10/2020 ..
.. 03/03/2020 ..
.. 07/16/2020 ..
.. 06/03/2020 ..
.. 02/20/2020 ..
.. 09/21/2020 ..
.. 08/19/2020 ..
.. 02/120/2020 ..
.. 02/20/2020 ..
.. 02/120/2020 ..
.. 02/120/2020 ..
.. 06/10/2020 ..
.. 08/11/2020 ..
.. 09/02/2020 ..

.. 05/06/2020 ..
.. 07/09/2020 ..
.. 03/04/2020 ..

.. 09/11/2020 ..
.. 09/11/2020 ..
.. 07/01/2020 ..
.. 02/26/2020 ..
.. 02/12/2020 ..

.. 06/05/2020 ..
.. 056/07/2020 ..
.. 0212712020 ..
.. 08/12/2020 ..
.. 09/18/2020 ..
.. 05/28/2020 ..

RBC ..o
JP MORGAN SECURITIESLLC ................
JP MORGAN SECURITIESLLC ................
WELLS FARGO SECURITIESLLC .............
GOLDMAN ...
JPMorgan ...
JPMorgan ...
DAVIDSON (D.A)&CO.INC. .........cocevnne
Bank of America Merrill Lynch ...................
RBC ..o
Raymond James .....................oco
BZWSECS ...
Bank of America Merrill Lynch ...................
Bank of America Merrill Lynch ...................
MORGAN SECURITIES-FIXEDINC ............
MORGAN STANLEYCO ..o,
BARCLAYS CAPITALINC. ...
NATL FINANCIAL SERVICES CORP (NFS) ...
MORGAN SECURITIES-FIXEDINC ............
J.P. MORGAN SECURITIESLLC ...............
MORGAN STANLEYCO .........occovii.
BANC OF AMERICA/FIXED INCOME ..........
FUNBFUNDSII ...
WELLS FARGO SECURITIESLLC .............
JP MORGAN SECURITIESLLC ................
Bank of America Merrill Lynch ...................
BNP Paribas ...................oo
MORGAN STANLEYCO ..........ccooee.
J.P. MORGAN SECURITIESLLC ...............
IFCSMUNI ...
BANC OF AMERICA/FIXED INCOME ..........
J.P. MORGAN SECURITIESLLC ...............
CitiGroup ..o
BOFASECURITIESINC. ...
BOFASECURITIESINC. ...
MORGAN STANLEYCO .........ocovii.
Citigroup (SSB) ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o
WELLS FARGO SECURITIESLLC .............
Citigroup (SSB) ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. .
Bank of America Merrill Lynch ...................
Bank of America Merrill Lynch ...................
BARCLAYS CAPITALINC ...
GOLDMAN ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o
CITIGROUP GLOBAL MARKETS, INC ..........
CITIGROUP GLOBAL MARKETSINC. .........
MORGAN STANLEY &COLLC ................
BANKERS TRUST CO/FIRST MIAMI SECS ...
MORGAN SECURITIES-FIXEDINC ............
JP MORGAN SECURITIESLLC ................

3,310,160
3,100,782
1,071,199
5,127,382
2,492,956
7,489,501
3,327,500
2,368,257

.. 515,000
.. 315,195
.. 202,163

3,161,000
3,000,001
1,011,385
4,963,734
2,478,434
7,320,221
3,200,000
2,250,000

.. 515,000
.. 293,418
.. 195,000
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46246K7N6 .. [IOWAFINAUTHREV ... [ .. 02/12/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX ... 670,050 500,000 .......ccooevnn O|1FE ...,
4636324K2 .. [ IRVINE RANCH CALIFWTRDIST ..o [ .. 01/08/2020 .. [GOLDMAN ...........ooiiiiiiiiiiiiiii | e XXX oo [, 900,000 ............. 900,000 ............... 125\1FE ...
51771FAT3 .. | LAS VEGAS NEV CONVENTION & VISITORS AUTH ..o, .. 06/19/2020 .. [RBC CAPITALMARKETS ............oooovei] oo XXX 1,314,390 ........... 1,250,000 (............ 22222(1FE ...
54466HJN7 .. | LOS ANGELES CNTY CALIF MET TRANSNAUTHS ... .. 08/12/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX o [, 156,654 |............. 115,000 ........cooevnnnes O|1FE ...,
54466HJQO ..| LOS ANGELES CNTY CALIF MET TRANSNAUTHS ..o, .. 08/12/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX 156,400 ............. 115,000 ........cooeinnnns O|1FE ...,
54466HJS6 .. | LOS ANGELES CNTY CALIF MET TRANSNAUTHS ... .. 08/12/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX [ 155,893 |............. 115,000 ........cocoonnnes O|1FE ...,
546475TN4 .. | LOUISIANA ST GAS & FUELS TAXREV ..o .. 08/21/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX o [, 200,000 (............. 200,000 ......ooevinnn O|1FE ...,
54811BUN9 ..| LOWER COLO RIV AUTH TEX TRANSMISSION SVC .........coooveiiii | .. 05/13/2020 .. [CitiBank ..............coooovi XXX 127919 ............. 100,000 ............... 431[1FE ...
54811BUQ2 . | LOWER COLO RIV AUTH TEX TRANSMISSION SVC ..........oooooviiiii | e, .. 05/13/2020 .. [CitiBank ..............coocoovii XXX o [, 631,012 ............. 500,000 ............. 2153 1FE ...
57563RPU7 ..| MASSACHUSETTS EDL FINGAUTH ... | . 02112/2020 .. [RBC ... XXX 750,276 | ............. 650,000 ............. 3882|1FE ...
57585KGP7 ..| MASSACHUSETTS ST HEALTH & EDLFACSAUTH ..o, .. 01/08/2020 .. {JP MORGAN SECURITIESLLC ................|...... XXX [, 900,000 ............. 900,000 ........ceevnnnes TAMFE ...
584283GJ8 .. | MEDFORD ORE HOSP FACSAUTHREV .........oooiiiiiii .. 07/08/2020 .. [JPMorgan ..............cooeiiieiiiiiiiiiieii | e XXX oo [, 141,402|............. 115,000 ........cooeninns O|1FE ...,
59261AUU9 ..| METROPOLITAN TRANSN AUTHNYREV ... .. 04/20/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX 1,030,000 ........... 1,000,000 (............ 21,806 [1FE ...
592647FF3 .. | METROPOLITAN WASH D C ARPTS AUTHARPT SY ..o .. 03/27/2020 .. [BZWSECS .........cooooiviiiiiiii | XXX 1,111,960 (........... 1,000,000 (............ 25,000 [1FE ...
59333P4D7 ..| MIAMI-DADE CNTY FLAAVIATIONREV .........oooooiiiii .. 02/26/2020 .. [J.P. MORGAN SECURITIESLLC ...............| ... XXX o 756,378 | ............. 600,000 (............ 12,250 |1FE ...
59447TUF8 ..|MICHIGAN FINAUTHREV ... e .. 03/24/2020 .. | RAYMOND JAMES & ASSOCIATES ...........|...... XXX o [, 130,780 ............. 135,000 ............... 268[1FE ...
60416MBP7 . | MINNESOTA ST OFFICE OF HIGHEREDREV ...........oooovii [, .. 02/13/2020 .. |Bank of America MerrillLynch ...................| ... XXX 478244 |............. 400,000 .......ccovvnn. O|1FE ...,
60416MBQ5 . | MINNESOTA ST OFFICE OF HIGHEREDREV ..o .. 02/13/2020 .. | Bank of America MerrillLynch ...................| ... XXX 360,891 ............. 295,000 | ......viiinnn, O|1FE ...,
64971PKA2 ..|NEW YORKN Y CITY INDLDEVAGYREV ... .. 09/29/2020 .. [GOLDMAN ..o | e XXX o [, 129,670 |............. 100,000 ........cooevnnnes O|1FE ...,
64971PKJ3 .. INEW YORKN Y CITY INDLDEVAGYREV ......ooooiii .. 09/24/2020 .. [GOLDMAN ........ooooviiiiiiii | XXX oo 226,356 |............. 200,000 ......oevinnn O|1FE ...,
o 64971XRWO .| NEW YORK N Y CITY TRANSITIONAL FINAUTH ... .. 08/21/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
m INC. ..o XXX 605,905 ............. 500,000 .......ccocevnnn O|1FE ...,
o 64972GSR6 . |NEW YORKN Y CITY MUNWTRFINAUTHWTR & ... .. 02/28/2020 .. [ MORGAN STANLEY & COLLC ................ | ...... XXX [, 601,695(............. 500,000 ............. 4333(1FE ...
> 64989KLH7 ..| NEW YORK ST PWR AUTH EXTENDIBLE IAMCOML .........ooooooeiiii] e, .. 04/30/2020 .. [GOLDMAN .........coviiiiiiiiiiiii | e XXX oo [, 210,802 (............. 200,000 ......ooevinn. O|1FE ...,
i 64990FPR9 ..| NEW YORK STATE DORMITORY AUTHORITY ..o .. 02/126/2020 .. [PERSHINGLLC ..........oooviiii] e XXX 1,218,170 ........... 1,000,000 ............. 6IM1FE ...
64990GG63 ..| NEW YORK STATE DORMITORY AUTHORITY ..o e .. 05/15/2020 .. [RBC ......oovviiiiiiiiiiei XXX 1,628,042 ........... 1,300,000 | ......ccoovvenn O|1FE ...,
650010CK5 ..| NEW YORK ST TWY AUTH GENREV JRINDBTOB ..........coovvviiii |, .. 02/28/2020 .. [RBC CAPITALMARKETS ..........ccoooviei] oo XXX o 592,730 ............. 500,000 ............. 6,833[1FE ............coii
650036AG1 ..|NEW YORK STURBANDEV CORPREV ..o .. 06/18/2020 .. [GOLDMAN ..........cooiiiiiiiiiii | e XXX [, 485,355 ............. 375,000 ... O|1FE ...,
650036AR7 ..|NEW YORK STURBANDEV CORPREV ..........ooooviiiiii .. 06/18/2020 .. [GOLDMAN ..........cooiiiiiiiii | e XXX oo [, 200,000 ............. 200,000 ......ooevnnnn O|1FE ...,
650117AA2 .. |NEW YORK TRANSN DEV CORP LEASEREV ..........ooocooiiii] .. 04/09/2020 .. [GOLDMAN ........cooiiiiiiiiiiiii | e XXX 1,345,000 ........... 1,345,000 ... O|1FE ...,
67756CFA1 ..|OHIO STHOSP REV ..o .. 09/02/2020 .. | BARCLAY INVESTMENTS,INC. ............... | ...... XXX o [, 174,365|............. 160,000 ...........o.onee 0|2FE ...,
67756CFB9 ..|OHIO STHOSP REV ..o .. 09/02/2020 .. [ BARCLAY INVESTMENTS,INC. ............... | ... XXX 168,349 |............. 155,000 ........cooeinnnns 0|2FE ...,
677660UZ3 .. | OHIO ST WTR DEV AUTH POLLUTION CTLFACS ..o e .. 03/03/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX o [, 805,824 |............. 600,000 (............. TB33|MFE ...
69068WAC7 .| OWEN CNTY KY WTRFACSREV ... .. 08/13/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX oo 500,000 ............. 500,000 .......cocevn. 0|2FE ...,
71883RPR8 ..| PHOENIX ARIZ CIVIC IMPT CORP WTRSYSRE ..., .. 03/27/2020 .. | MORGAN SECURITIES-FIXEDINC ............|...... XXX 662,560 |............. 500,000 .......ccocevn. O|1FE ...,
73358W3U6 . |PORTAUTHN Y &NJ ..o | .. 02/127/2020 .. [GOLDMAN ..........cooiiiiiiiiiii | e XXX o [, 790,140 | ............. 600,000 (............. TMTIMFE
73358WC85 . |PORTAUTHN Y &NJ ..o .. 08/11/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX o 151,304 | ............. 125,000 ............. 1,615(1FE ...
73358WC93 . |PORTAUTHNY &NJ ..o .. 08/11/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX o [, 150,971 ............. 125,000(............. 1616[1FE ...
74381MCN3 . | PROVIDENCE R IPUBBLDGS AUTHREVY .........oooovii .. 03/12/2020 .. | RAYMOND JAMES & ASSOCIATES ...........|...... XXX 546,985|............. 500,000 .......coeevn. O|1FE ...,
74439YDH1 .| PUBLIC FIN AUTH WIS STUDENTHSGREV ... | .. 02/07/2020 .. |RBC CAPITALMARKETS ............coooooeii] oo XXX [ 169,950 |............. 150,000 ........ccceennnes O|1FE ...,
74439YDJ7 .. | PUBLIC FIN AUTH WIS STUDENTHSGREV ... .. 02/07/2020 .. |RBC CAPITALMARKETS ...........cooooivi] oo XXX oo [, 197,419 ............. 175,000 ... O|1FE ...,
762232BQ8 ..| RHODE ISLAND STCOMM CORPREV .........cooiiiiiiiiii .. 05/06/2020 .. |Bank of America MerrillLynch ...................| ... XXX 1,571,484 (........... 1,265,000 | .................. O|1FE ...,
769036BK9 .. | RIVERSIDE CALIF PENSIONOBLIG ...........oooovii .. 06/05/2020 .. | Bank of America MerrillLynch ...................|...... XXX o [, 235,000 ............. 235,000 .....coivinnn. O|1FE ...,
76913CBB4 ..| RIVERSIDE CNTY CALIF PENSION OBLIG ..........ooooviii | .. 04/23/2020 .. [Raymond James ................coooiieiiiiiin | oo XXX 975,000 ............. 975,000 .......ooei O|1FE ...,
79467BCX1 ..| SALES TAX SECURITIZATION CORP ILL ..o .. 02/05/2020 .. [GOLDMAN ..........oooiiiiiiiiii | e XXX [ 503,192|............. 400,000 ............... 389[1FE ...
79467BDD4 ..| SALES TAX SECURITIZATION CORP ILL ... .. 01/17/2020 .. [GOLDMAN .........ooviiiiiii | e XXX o [, 255,000 ............. 255,000 (..o O|1FE ...,
85236UAP5 ..| ST LOUIS MO MUN LIBRDIST CTFSPARTN ..o e .. 02/13/2020 .. | Stifel Nicolaus & Co. ............ccooooviiiii | oo XXX 355,071 ............. 300,000 ... O|1FE ...,
882667AV0 .. | TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN ..., .. 05/04/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX [, 398241 ............. 365,000 ............. TO47|2FE ...
882667BE7 .. | TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN ..o, .. 09/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX o [, 289,210 ............. 250,000 ......ccovvnnnn. 0|2FE ...,
882806HGO ..| TEXAS TECH UNIV REVS IAM COML PAPERNTS ..o, .. 07/09/2020 .. [CitiBank ..............coooiviii XXX oo 210,000 ............. 210,000 ....cooveiinnn, O|1FE ...,
882806HJ4 .. | TEXAS TECH UNIV REVS IAM COML PAPERNTS ..., .. 07/09/2020 .. [CitiBank ..............cooooviii XXX o 195,000 ............. 195,000 ........cccovnnens O|1FE ...,
88283KBK3 ..| TEXAS TRANSN COMMN CENT TEXTPKSYSREV ..........oooviviiii ] .. 04/21/2020 .. [Various ............coviviiiiiiiiii | XXX o [, 328,750 ... 330,000 ... 528 [1FE .............oooien,
89602RGB5 . | TRIBOROUGH BRDG & TUNLAUTHNYREVS ... .. 05/22/2020 .. | Bank of America MerrillLynch ...................| ... XXX o 267,122 (... 240,000 ......ooovinn O|1FE ...,
896224BA9 .. | TRIMBLE CNTY KY POLLUTN CTLREV ..o .. 08/19/2020 .. | JP MORGAN SECURITIESLLC ...........cooo e XXX [, 500,000]............. 500,000] ... 01Z . i,
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91754TB93 .. | UTAH ST CHARTER SCH FIN AUTH CHARTERSCH ..............ooooooooi | .. 06/24/2020 .. [DAVIDSON (D.A)&CO.INC. ...................| ... XXX 450,392 ............. 390,000 ... O|1FE ............coooe,
917567FP9 .. | UTAH TRAN AUTH SALES TAXREV ... .. 03/05/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX .o 1,470,000 ........... 1,470,000 | .................. O|1FE ...,
928097AD6 .. | VIRGINIA SMALL BUSINESS FINGAUTHPRIVAT ... |, .. 05/05/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX 505,955|............. 500,000|............. 8819|2FE .............oo
93976ACNO ..| WASHINGTON ST CONVENTION CTRPUB FACSDI ..........cooovoviii e, .. 07/08/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|...... XXX 570,390 |............. 500,000|............... 625[1FE ................o
958366L87 ...|WESTERN ILLUNIVREVS ... e .. 03/06/2020 .. | Stifel Nicolaus & Co. .....................coooo | oo XXX 759,300 ............. 600,000 .................. O|1FE ............coooe,
958644AB2 .. | WESTERN MICH UNIV HOMER STRYKERMD SCH .................ooooo o, .. 02/07/2020 .. [BZWSECS ...........cooviiiiiiiiiiia | XXX 293,380 ............. 255,000 (............. 28%(1FE ...............
977228AD7 ..| WISE CNTY VA INDL DEV AUTHSOLIDWASTE & ..., .. 05/29/2020 .. [PNC SECURITIESCORP. ...................... |...... XXX oo 225,000............. 225000 .................. 0|2FE ........................
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt . ................ XXX .o 94,794 478 |......... 87,799,554 (.......... 256,633|........... XXX ...
Bonds - Indystrial and Miscellaneous (Unaffiliated)
00115AAM1 . | AEP TRANSMISSION COMPANY LLC ..o o .. 03/30/2020 .. [MITSUBISHI UFJ SECURITIES .................| ...... XXX 149,946 |............. 150,000 ................. O|1FE ...,
00131LABT .. |AIAGROUPLTD .. .0t .. C...|.. 08/19/2020 .. | AUSTRALIA & NZ BANKING GROUP ..........|...... XXX 215,748 |............. 200,000 (............. 2844 (1FE .................
00182EBL2 .. | ANZ NEW ZEALAND INTL LTD (LONDON BRANCH) ..............o..oo. ... C...|.. 02/06/2020 .. | BANC OF AMERICA/FIXED INCOME .......... |...... XXX 199,930 |............. 200,000 ... O|1FE ...,
00206R300 .. |AT&TINC ... .. 03/25/2020 .. |Jefferies ...............occooiii XXX 360,618|............. 345,000 ..o 0|2FE ...,
00206RCNO . |AT&TINC ... e .. 05/14/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX 475799 ............. 450,000 ............... 128|2FE ...
00206RDK5 .| AT&TINC ... .. 02/24/2020 .. | STATE STREET GLOBAL MARKETS,L .......[...... XXX 230422(............. 200,000 (............. 4221|2FE ...
00206RHJ4 .. |AT&TINC ... e .. 08/18/2020 .. [Various ..............cccoeeiiiiiii | XXX 577,990 |............. 500,000............ 10,428 |2FE ........................
00206RUXT .. |AT&TINC ... .. 05/22/2020 .. [VariOUS .............oviiiiiiiiie | XXX 486,160 |............. 485,000 .................. 0|2FE ..............oooeei,
00206RMEQ . |AT&TINC ... .. 09/23/2020 .. [Not Available .........................ocoo | XXX 220,058 (............. 231492 .. O|1FE ...,
008911BE8 .. |AIR CANADA .. . i . C...|.. 05/28/2020 .. | JP MORGAN SECURITIESLLC ................|...... XXX (52,000) | ............. (50,000) | .................. 0|Z. ..o
00914AAD4 . |AIRLEASE CORP .......oooiiiiiiiiieee .. 03/10/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX 591179 ............. 593,000 ............. 2M3|2FE ...
00971TAK7 ..| AKAMAI TECHNOLOGIESINC ... .. 02/03/2020 .. [NOMURA SECURITIES INTLINC ..............|...... XXX 671,785|............. 650,000 (............. 14412
00971TAK7 ..| AKAMAI TECHNOLOGIESINC ..........ooooiiiiiiiii .. 04/29/2020 .. |Jefferies ...............ccooiiiii XXX 129194 ............. 125,000 ................. 7812
00971TALS5 .. | AKAMAI TECHNOLOGIESINC ..o .. 08/24/2020 .. [NOMURA SECURITIES INTLINC ..............|...... XXX 666,887 |............. 650,000 (............. AT Z
01400EAB9 ..|ALCONFINANCE CORP ..........coooiiiiiiiiiii o .. 05/29/2020 .. [BNP Paribas ...................cccooeiiiii] oo XXX 387,949 |............. 370,000|............. 2128|2FE ................
01400EAD5 ..| ALCON FINANCE CORP ..........oiiiiiiiiiieiiie .. 05/18/2020 .. [JPMorgan ..............cooooveiiiiiiii | XXX 199,686 |............. 200,000 ........c.oee 0|2FE ...,
015271AV1 .. | ALEXANDRIA REAL ESTATE EQUITIESINC ... e .. 07/29/2020 .. | JP MORGAN SECURITIESLLC ................|...... XXX 299,436 |............. 300,000 ..o 0|2FE ...............oooo,
02005NBH2 .| ALLY FINANCIAL INC ..o .. 02/127/2020 .. [PERSHINGLLC ..........coooviiii] o XXX 105,338 ............. 100,000 ............. 1,087 |2FE ............ooo
021369AA1 .. | ALTAIRENGINEERINGINC .............oooo e .. 07/21/2020 .. [Various ..............ccooeeiieiiie | XXX 586,995|............. 550,000 ............... 226(3 ...
02156BAE3 .. | ALTERYXINC .......oooiiiiii e .. 08/10/2020 .. [MIZUHO SECURITIESUSAINC. ...............|...... XXX 780,798 ............. 775,000 ............... 2264 ...
023135BS4 .. | AMAZON.COMINC ..........oooviiiii i e .. 06/01/2020 .. [GOLDMAN ...........oooiiiiiiiii | XXX 579,356 |............. 580,000 .................. O|1FE ...,
023608AJ1 ...|AMERENCORP ..o e .. 03/31/2020 .. [JPMorgan ...............oooooeii XXX 224467 |............. 225,000 (... 0|2FE ...............ooco,
02376RAF9 ..| AMERICAN AIRLINES GROUPINC ..o e .. 06/23/2020 .. [GOLDMAN ...........oooiiiiiiiiii | XXX oo (124,688)|........... (125,000) | .......coovv 0|3FE ..o,
023770AA8 .. | AMERICAN AIRLINES INC-ABS .........coooiiiiieiiie o .. 02/28/2020 .. [VariOUS ..............ccooeeiiiii | XXX M4T7T1| . 388,756 |............. 4432(1FE ...
02553EAA4 ..| AMERICAN EAGLE OUTFITTERSINC .........ooooiiiii .. 04/23/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX (99,000){........... (100,000) [ ... 0|Z .. oo,
02665WDL2 . | AMERICAN HONDA FINANCE CORP ..........ooooovioiiiie e .. 07/06/2020 .. | MIZUHO SECURITIES USA/FIXED INCOME . | ...... XXX 201,952 ............. 202,000 .................. O|1FE ............coooe,
026874DKO0 ..| AMERICAN INTERNATIONAL GROUPINC ... .. 08/18/2020 .. [ PERSHING DIV OF DLJ SECLNDING .........|...... XXX 350,712 ... 300,000(............. 4865(2FE ........................
03027XAX8 ..| AMERICAN TOWER CORP ..........oooviiiiiieiiiii e .. 02/24/2020 .. [MERRILL LYNCH PIERCE FENNER ...........|...... XXX 206,166 |............. 200,000 ............... 626(2FE ........................
03076CAK2 ..| AMERIPRISE FINANCIAL INC .........oooiiiiie e .. 03/31/2020 .. [GOLDMAN ..........cooiiiiiiii | XXX 393,329 ... 395,000 ......ceiiin O|1FE ...,
031162CU2 . |AMGENINC ... .. 08/18/2020 .. [ BANC OF AMERICA/FIXED INCOME ..........|...... XXX 212,530 ............. 200,000 (............. 2436|2FE ...
031162CVO0 ..|AMGENINC ... .. 02/24/2020 .. | STATE STREET GLOBAL MARKETS,L .......|...... XXX 201,104 |............. 200,000 ................. B3|2FE .........o
03464LAA4 .. | AOMT 2020-4 A1-CMO/RMBS ..........oooiiiiiiiiiiiiiii e .. 07/17/2020 .. [ NOMURA SECURITIES/FIXED INCOME ......|...... XXX 514,995|............. 515,000 ............... 483[1FE ..............
03464WAAQ . |AOMT 2020-5A1-RMBS .........ooooiiiiiiiiiee e .. 08/26/2020 .. [Nomura ..............ccooocoieiii XXX 479,994 ... 480,000 ............... 568 [1FE ................oeen
03465AAAT7 ..|AOMT 206 A1-CMO/RMBS ...........ocooiiiiiiiiiiiiei ..09/10/2020 .. [Nomura ............coooviiiiiiiiii | XXX 444998 |............. 445000 ............... 686 [1FE ...............co
035240AV2 .. | ANHEUSER-BUSCH INBEV WORLDWIDEINC ............ooooooiii | .. 08/18/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX 342,384 ... 300,000 ............. 399 |2FE ...
035242AL0 .. | ANHEUSER-BUSCH INBEV FINANCE INC ...........ooooooiiiiii .. 03/19/2020 .. [Various .............ooiieiieiie | XXX 519,890 |............. 522,000 ............. 2398|2FE ...
035242AP1 .. | ANHEUSER-BUSCH INBEV FINANCE INC ...........cooooooiiii .. 05/08/2020 .. |Jefferies .................coocooi XXX 325,038|............. 300,000(............. 3072|2FE ...
04015KAB6 ..|ARES FINANCE COIILLC ..o e .. 06/10/2020 .. | Citigroup (SSB) .........ocoviiiiii XXX 349,199 |............. 350,000 .......coiiinn 0|2FE ...,
053332AY8 .. |AUTOZONEINC ........oooiiiii i e .. 03/26/2020 .. [JPMorgan ................cocooeiiiii XXX 624,450 (............. 625,000 .................. 0|2FE ...............oooo,
05348EAQ2 ..| AVALONBAY COMMUNITIESINC ..o .. 03/18/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX 231,842 (... 235,000 ................ 96 |1FE ...
05348EAV1 ..| AVALONBAY COMMUNITIESINC .........oooooiiii .. 05/05/2020 .. | JANE STREET EXECUTION SERVICESLLC .|...... XXX 476,912 ............. 440,000 (............. 6,578 1FE ........................
05351WACT7 .|AVANGRIDINC ..o e .. 04/07/2020 .. |Bank of America MerrillLynch ...................|...... XXX 669,136 |............. 670,000 .................. 0|2FE ...............oooo,
05369AAF8 .. | AVIATION CAPITALGROUPLLC ..............o.oooo .. 02/24/2020 .. | MITSUBISHI UFJ SECURITIES .................|...... XXX .o 321,486|............. 300,000]............... 948|2FE ........................
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05523UAPS ..
05988JAAT ..
06051GFUS ..
06051GHQ5 .
06051GHV4 .
06051GJB6 ..
06051GJC4 ..
064159VJ2 ...
06539XAQ7 ..
06540JBA9 ..
071813BVO ..
07274NAWS3 .
08161HAD2 ..
084659AW1 .
084664CQ2 ..
09256BAL1 ..
09709TED9 ..
09857LAMO ..
101137AW7 .
101137BA4 ..
10922NAFO0 ..
10922NAG8 .
11135FAFS8 ..
11271LACG ..
122017AA4 ..
125039AD9 ..
12592RBF5 ..
126349AF6 ..
126349AF6 ..
12636FBJ1 ..
12653CAF5 ..
126650CF5 ..
126650CX6 ..
126650CZ1 ..
126650DK3 ..
131193AD6 ..
13646AAB6 ..
138616AE7 ..
14040HBDG ..
14042RNW7 .
14161WAA3 .

141781BM5 ..
14314RAD4 ..
14315FAD9 ..
14315VAD4 ..
14315XADO0 ..
143658BF8 ..

166727AAT ..
161175AY0 ..
163092AC3 ..
163092AC3 ..

163092AD1 ..

BAE SYSTEMS HOLDINGS INC .........oooiiii
BANDWIDTH INC ...

BANK OF AMERICA CORP ..o
BANK OF AMERICACORP ..........ooooiiiiiiii
BANK OF AMERICA CORP ..o
BANK OF AMERICACORP ..........coooiiiiiiiii e
BANK OF AMERICACORP ...

BANK OF NOVASCOTIA ... .

BANK 2020-BNK27 AS-CMBS ...
BANK 2020-BNK26 ASB - CMBS ...
BAXTER INTERNATIONALINC ...,
BAYERUS FINANCE IILLC ..o
BMARK 2018-B4 ASB-CMBS .............c.ooii
BERKSHIRE HATHAWAY ENERGY CO ...
BERKSHIRE HATHAWAY FINANCE CORP ..............coooiii,
BLACKSTONE HOLDINGS FINANCECOLLC ...............ooo,
BOFAFINANCELLC ...
BOOKING HOLDINGS INC ..o
BOSTON SCIENTIFIC CORP ...........coooiiiii
BOSTON SCIENTIFICCORP ..o
BRIGHTHOUSE FINANCIALINC ...,
BRIGHTHOUSE FINANCIALINC ...
BROADCOMINC ...

BROOKFIELD FINANCE INC ...

BURLINGTON STORES INC ...
CD 2017-CD6 ASB-CMBS ...
COMM 2014-CCRE21 A3-CMBS ...
CSG SYSTEMS INTERNATIONAL INC ...,
CSG SYSTEMS INTERNATIONAL INC ...,
COMM 2015-LC23 A4-CMBS ... ...
CNXRESOURCES CORP ........cooiiiiiiiiii
CVSHEALTHCORP ...
CVSHEALTHCORP ...
CVSHEALTHCORP ...
CVSHEALTHCORP ...
CALLAWAY GOLF CO ..o,

CPART 182 A2A-ABS ... .

CANTORFITZGERALD LP ...
CAPITAL ONE FINANCIAL CORP ..o
CAPITALONE NA ...
CARDLYTICSINC ...

CARGILLINC ...
CARMX2017-4 A4 -ABS ... ..o
CARMX 2020-3A3-ABS ... ...
CARMX 2020-2 A3-ABS ... ...
CARMX2020-1 A4 -ABS ... i
CARNIVAL CORP ...

CERENCE INC ...
CHARTER COMMUNICATIONS OPERATINGLLC ..............cooe,
CHEGGINC ... .
CHEGGINC ...

CHEGGIING ...

.. 06/04/2020 ..
.. 02/26/2020 ..
.. 05/11/2020 ..
.. 08/18/2020 ..
.. 02/24/2020 ..
.. 04/22/2020 ..
.. 05/14/2020 ..
.. 05/28/2020 ..
.. 06/19/2020 ..
.. 03/02/2020 ..
.. 03/24/2020 ..
.. 02/24/2020 ..
.. 02/24/2020 ..
.. 03/25/2020 ..
.. 04/21/2020 ..
.. 08/18/2020 ..
.. 06/11/2020 ..
.. 04/22/2020 ..
.. 02/24/2020 ..
.. 08/19/2020 ..
.. 08/25/2020 ..
.. 05/13/2020 ..
.. 04/06/2020 ..
.. 02/24/2020 ..
.. 04/14/2020 ..
.. 02/24/2020 ..
.. 05/15/2020 ..
.. 02/03/2020 ..
.. 07/07/2020 ..
.. 02/24/2020 ..
.. 04/29/2020 ..
.. 02/24/2020 ..
.. 08/18/2020 ..
.. 02/24/2020 ..
.. 03/26/2020 ..
.. 04/30/2020 ..
.. 03/27/2020 ..
.. 022712020 ..
.. 06/19/2020 ..
.. 03/10/2020 ..
.. 09/18/2020 ..

.. 04/21/2020 ..
.. 07/22/2020 ..
.. 07/14/2020 ..
.. 07/24/2020 ..
.. 01/14/2020 ..
.. 04/02/2020 ..

.. 05/29/2020 ..
.. 05/12/2020 ..
.. 02/03/2020 ..
.. 02/13/2020 ..

.. 03/26/2020 ..

BARCLAYS CAPITALINC ......................
MORGAN STANLEYCO ................coe
MORGAN STANLEYCO ........................
BANC OF AMERICA/FIXED INCOME ..........
MERRILL LYNCH PIERCE FENNER ...........
Bank of America Merrill Lynch ...................
BANC OF AMERICA/FIXED INCOME ..........
SCOTIACAPITALUSAINC .....................
BANC OF AMERICA/FIXED INCOME ..........
MORGAN STANLEY & COLLC ................
JPMorgan ...
CitiGroup ..o
J.P. MORGAN SECURITIESLLC ...............
Various ......o.oooiii
MORGAN SECURITIES-FIXEDINC ............
BANC OF AMERICA/FIXED INCOME ..........
Various ........oooii
Various ........ooooeii
PERSHINGLLC .................ooo
Citigroup (SSB) ..o
Various ......o.oooiii
WELLS FARGO SECURITIESLLC .............
JPMorgan ...
MORGAN STANLEY & COLLC ................
JP MORGAN SECURITIESLLC ................
BOFA SECURITIESINC. ........................
CREDIT SUISSE SECURITIES (USA) ..........
Various ......o.oooiii
MILLER TABAK ROBERTS SECLLC ..........
Deutsche Bank ...................................
JP MORGAN SECURITIESLLC ................
PERSHINGLLC ......................o
US BANCORP INVESTMENTSINC. ...........
Various ........ooooeii
BARCLAYS CAPITALINC. ......................
GOLDMAN ...
BNP Paribas ........................
MORGAN STANLEY & COLLC ................
GOLDMAN ...
TORONTO DOMINION SECSUSAINC ........
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
Various ......o.oooiii
FUNBFUNDSII ...
BZWSECS ...
BZWSECS ...
BANC OF AMERICA/FIXED INCOME ..........
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
WELLS FARGO SECURITIESLLC .............
Various ........ooooeii
Jefferies ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
Various ...

AAAAAAAAAA 330,660
.......... (50,375)

AAAAAAAAAA 200,000
.......... (25,500)
AAAAAAAAAA 901,048
AAAAAAAAAA 242,062

AAAAAAAAAA 211,563
.......... 427,023

200,000
(25,000)
800,000
225,000

200,000
425,000
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163092AE9 .. [CHEGG INC ... [ .. 08/19/2020 .. [MORGAN STANLEYCO ........coovviveeai | XXX (76,125) | ............. (75,000) [ ... 0|Z . o,
16411RAG4 . [CHENIERE ENERGY INC ... [, .. 02/03/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX 215,675(............. 275,000 ............. 4545|Z ...
165183CJ1 .. [CFIT20TAT-ABS ... [ .. 07/14/2020 .. | BNYMELLON/MIZUHO INTERNATIONAL .....|...... XXX o [, 319,985|............. 320,000 ... O|1FE ...,
166764BV1 .. [CHEVRON CORP ..........oooiiiiiiii e [, .. 05/07/2020 .. | JP MORGAN SECURITIESLLC ................ | XXX 530,000 ............. 530,000 .......cocev. O|1FE ...,
17243VAAQ .. | CINEMARK HOLDINGS INC ..o [, .. 08/19/2020 .. [ BARCLAYS CAPITALINC/LE ................. | XXX [ (75,750) [ ............. (75,000) [ .....ooovveinnnns 0Z . i,
172967FX4 .. [CITIGROUP INC ..o [, .. 05/15/2020 .. [GOLDMAN ..........cooiiiiiiiiiii | e XXX o [, 313,085|............. 225,000 ............. 4002(2FE ............o
172967LD1 .. [CITIGROUP INC ..o [, .. 08/18/2020 .. [ PERSHING DIV OF DLJ SECLNDING .........|...... XXX 228,860 ............. 200,000 ......oevnnne 864 |2FE ...............o
172967ME8 .. [ CITIGROUP INC ..ot [, .. 02/24/2020 .. |[HSBC SECURITIES (USA), INC. ............... | ...... XXX o [, 901,664 |............. 800,000 ............ 13,797 |1FE ...
172967MR9 ..[CITIGROUP INC ..o [, .. 05/07/2020 .. | Citigroup (SSB) ........ccoviiiii XXX 537,000 ............. 537,000 ......cooei 0|2FE ..........oooiiii,
17305EGF6 .| CCCIT 2017-A7 A7-ABS ... ..o [, .. 03/23/2020 .. | Citigroup (SSB) ........coooviiiii XXX [, 319,984 |............. 342,000 ............... 209(1FE ...
18915MAAS . [ CLOUDFLAREINC ... [, .. 05/13/2020 .. [GOLDMAN ..........ooviiiiiiiiiiiii | e XXX oo 75,000(.............. 75,000 ... 0|Z . i,
19249HAA1 ..| COHERUS BIOSCIENCES INC ..o [, .. 04/15/2020 .. | JP MORGAN SECURITIESLLC ................ | XXX | 25,000(.............. 25,000 ......c.coiiinnnn 0|Z . o,
19459JAA2 .. | COLLEGIUM PHARMACEUTICALINC ... [, .. 02/11/2020 .. |Jefferies ...........coooiiiii XXX o [, (25,906) | ............. (25,000) [ .....ooovveeinnns 0|Z . i,
20030NCZ2 ..| COMCAST CORP ..ot .. 03/06/2020 .. [VariOUS ...........ccoeiiieiiiaiiiiiie | XXX o 556,457 | ............. 490,000 ............. 1,563 [1FE ...
20030NDJ7 ..| COMCAST CORP .....ooviiiiiiiiiiiiie e e .. 03/24/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX o [, 165915|............. 166,000 .................. O|1FE ...,
20030NDK4 ..| COMCAST CORP ...t .. 03/24/2020 .. [FUNBFUNDS Il .........ooooiii e XXX 259,306 |............. 260,000 .......ccovnnn. O|1FE ...,
209111FY4 .. | CONSOLIDATED EDISON COMPANY OF NEW YORK ...........coooovvi] i, .. 03/26/2020 .. [J.P. MORGAN SECURITIESLLC ...............| ... XXX | 99,338 ............. 100,000 ........cooevnnens O|1FE ...,
21036PBF4 ..| CONSTELLATION BRANDS INC .........oooviiiiiiiiiii e .. 04/24/2020 .. [Various .............cccooviviiiiiiiii | XXX o [, 954,814 |............. 945,000 .........ccoonnes 67 |2FE ...
21688AAE2 ..| COOPERATIEVE RABOBANK UA (NEW YORKBRANC ...........cooovvii |, .. 02/24/2020 .. [EUROCLEARBANK SAINV .............oooi] oo XXX 324574 ... 300,000 ............. 2672(1FE ...
22003BALO .. | CORPORATE OFFICE PROPERTIESLP ..o .. 09/10/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX oo [ 84,672 .............. 85,000 .........cccoennes 0|2FE ...,
22266LAEG .. | COUPA SOFTWAREINC ..o .. 06/11/2020 .. [GOLDMAN ........oooviiiiiiii | XXX (99,500) [ ........... (100,000) [ .......cevvv. 0|Z . o,
224044BW6 . | COX COMMUNICATIONS INC ... e .. 03/04/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX [, 198,763 |............. 190,000 ............. 1,38912FE ...
22535WAG2 .| CREDIT AGRICOLE SA (LONDON BRANCH) ........cooovviiiiiii, ... C...|.. 06/09/2020 .. | CREDIT AGRICOLE BANK ..............c.oooo [oonnes XXX o [, 908,000|............. 908,000 ........cevvnnnnn. O|1FE ...,
225447AC5 ..|CREEINC ..o .. 04/17/2020 .. [GOLDMAN ........oooviiiiiii | XXX | 50,000 (.............. 50,000 ........coceenninn 0|Z . o,
22546QAP2 ..| CREDIT SUISSE AG (NEW YORKBRANCH) .........oooooviiii .. 02/24/2020 .. | BNYM/DBAG LONDON GLOBAL MARKET ....|...... XXX o [, 646,212 ............. 600,000 (............ 10,090 |[1FE ..o,
22550L2C4 .. | CREDIT SUISSE AG (NEW YORKBRANCH) ..o .. 04/06/2020 .. | FREIMARK BLAIR & COMPANY, INC/ .........|...... XXX o 948,376 | ............. 950,000 .....covviiinn O|1FE ...,
22822VAL5 .. | CROWN CASTLE INTERNATIONAL CORP ..o e .. 02/24/2020 .. [MERRILL LYNCH PIERCE FENNER ...........|...... XXX [, 341826 ............. 300,000 ... 394|2FE ...
228903AA8 .. | CRYOLIFEINC ..ot .. 06/19/2020 .. [MORGAN STANLEYCO .........coovvveiai | XXX o [, (26,226) | ............. (25,000) [ ..o 0|Z . i,
229050AA7 .. | CRYOPORTINC ..o .. 05/21/2020 .. |Jefferies ............coooiiiii XXX (25,500) | ............. (25,000) [ ..o 0|Z . o,
233851DY7 ..| DAIMLER FINANCE NORTHAMERICALLC .........ooooiii .. 03/05/2020 .. | Citigroup (SSB) .........ccovvviiiiii e XXX o [, 331,382 ... 332,000 ... 0|Z . i,
23804LAAT .. | DATADOG INC ... .. 05/29/2020 .. [MORGAN STANLEYCO ........cccooevviiai | XXX (51,250) | ............. (50,000) [ .......evviinnnnn 0Z . i,
251526CD9 ..| DEUTSCHE BANK AG (NEW YORKBRANCH) ..o e .. 09/10/2020 .. | DEUTSCHE BANK SECURITIES, INC. .........|...... XXX [, 200,000 (............. 200,000 ......ooevnnnn 0|2FE ...,
252131AJ6 .| DEXCOMINC ... .. 07/31/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX 242558 |............. 225,000 ......ccconnnn. 12504
25272KAK9 .| DELL INTERNATIONALLLC ... e .. 02/24/2020 .. [MERRILL LYNCH PIERCE FENNER ...........|...... XXX [, 235,638 |............. 200,000 (............. 2375|2FE ...
253393AC6 .. | DICK'S SPORTING GOODS INC ... e .. 04/15/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX [, (99,683)[........... (100,000) [ ......cevvvennn 0Z . i,
25466AAN1 .| DISCOVERBANK ... ..o .. 08/18/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ... XXX [ 262,345 ............. 250,000 .......ccoonne 358|2FE ...
25466AAQ4 .| DISCOVERBANK ... ..ot .. 02/127/2020 .. [GOLDMAN .........ooviiiiiii | e XXX o [, 254,433 |............. 250,000 ............. 2892|2FE ...
254687ET9 .. [WALTDISNEY CO ..ot .. 05/15/2020 .. [USBANC ..........cooiiiiii e XXX 978,548 |............. 750,000 ............. 5400 |1FE ...
254687FN1 .. |WALTDISNEY CO ..o e .. 03/19/2020 .. | Citigroup (SSB) ........ceovviiiiii XXX o [, 322,822 ... 323,000 ... O|1FE ...,
257375AN5 ..| DOMINION ENERGY GAS HOLDINGS LLC ..o | .. 06/19/2020 .. [Various ............ccooiviiiieiiiiie | XXX 36,111 300,000 ... T92|2FE ...
26884LAJ8 ...|EQT CORP .......c.oiiiiiiii e | .. 04/24/2020 .. | JP MORGAN SECURITIESLLC ................|...... XXX 25,000(.............. 25,000 ... 0Z . i,
278062AC8 ..|EATON CORP ..ot .. 03/13/2020 .. [ PERSHING DIV OF DLJ SECLNDING .........|...... XXX o [, 491,363 ............. 485,000 (............. 5002|2FE ..............coo
290876AD3 .. | EMERAINC ... i . C ... 05/13/2020 .. |VarioUS .........oovoiiiie e XXX 205463 |............. 205,000 ............. 5,091 |3FE ...
29250NBC8 ..|ENBRIDGE INC ...... oo <. C ... 08/28/2020 .. |Various ...........coouieiiii e [ XXX o [, 196,711 ............. 195,000 ............... 250(2FE ...
29250RAWG .| ENBRIDGE ENERGY PARTNERSLP ..o .. 02/24/2020 .. [MERRILL LYNCH PIERCE FENNER ...........|...... XXX 238474 |............. 200,000 ............. 4276 |2FE ...
29278NAHG6 ..| ENERGY TRANSFER OPERATINGLP ..o .. 02/24/2020 .. |WELLS FARGO SECURITIESLLC .............|...... XXX o [, 324,333 ... 300,000 ............. 493 |2FE ...
29373KAB9 ..|EFF 2020-1A2-ABS ... ... . 02/11/2020 .. [RBC ....ooiiiii XXX oo 574,906 |............. 575,000 ... O|1FE ...,
29379VBW?2 . | ENTERPRISE PRODUCTS OPERATING LLC .......ooooviii .. 02/24/2020 .. [PERSHINGLLC ...........ocooviii e XXX o 223,850 ............. 200,000 ......covnnnn 607[2FE ...........cooi
29404KADB8 ..|ENVESTNETINC ... e .. 08/18/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX o [, 359,625 ............. 350,000 .....cviiinnn 0|Z . i,
29415FAA2 . | ENVISTAHOLDINGS CORP ......ooviiiiiiiiiieieiie .. 05/19/2020 .. [ JP MORGAN SECURITIESLLC ................ | XXX o (51,709) | .....ooovne (50,000) [ ......covviinnnnn 0|Z . o,
29786AAK2 . |ETSYINC .. oo | .. 08/20/2020 .. [GOLDMAN .......oooviiiiiiiiiiiiiiiiiie | XXX oo [ 25,000].............. 25,000 ... 01Z . i,
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298736AL3 .. |EURONET WORLDWIDE INC ..o .. 09/30/2020 .. [VarOUS ..........ovveiiiiiieieie | XXX 516,818 ............. 525,000 ............. 1195(2FE ..o
30034WAA4 . |EVERGY INC ... .. 04/01/2020 .. [VariouS ...........ccoviviiiiiiiiiiiiiiei | XXX o [, 972,893 |............. 985,000 ............. TAT62FE ...
30040WAJ7 ..| EVERSOURCE ENERGY ........cooviiiiiiiiii .. 08/11/2020 .. [GOLDMAN ........ooooiiiiiiiiii | XXX oo 299,442 (... 300,000 ... 0|2FE ...,
30063PACY ..| EXACT SCIENCES CORP ........coovviiiiiiiiiii .. 02/25/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX 325,000 ............. 325,000 ... 0Z . i,
30161INAY7 ..|EXELON CORP ... | .. 03/30/2020 .. {J.P. MORGAN SECURITIESLLC ...............|...... XXX [, 149,829 ............. 150,000 ........cooevnnnes 0|2FE ...,
30225VAD9 ..| EXTRASPACE STORAGELP ..o e .. 02/05/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX 120,785 ............. 100,000 ............. 1,094 1FE ...
302941AP4 .. | FTICONSULTING INC ..o .. 09/15/2020 .. [Various .............cooivviiiiiiiiie | XXX o [, 521,564 |............. 425,000 ............. 192213FE ...
31428XBZ8 .. | FEDEX CORP ... it .. 08/18/2020 .. [BARCLAYS CAPITALINC ...........ocoooiiii | XXX 360,321 ............. 300,000 ............. 4710|2FE ...
337738ATS .. |FISERVINC ... .. 02/24/2020 .. [ MORGAN STANLEY & COLLC ................ | ...... XXX [, 212414 | ... 200,000 ......ccevnnnn 978|2FE ............ci
337738BC1 .. | FISERVINC ... .. 08/18/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX 215700 ............. 200,000 ............. 1428 (3FE ...
33829TAA4 .| FIVE CORNERS FUNDING TRUST .......ooviiiiiiiii e .. 03/19/2020 .. [ PERSHING DIV OF DLJ SECLNDING .........|...... XXX o [, 668,418 |............. 705,000 ............ MO7T7T|1FE ...
33834DAA2 ..| FIVE CORNERS FUNDING TRUST Il ..o e .. 05/19/2020 .. | FREIMARK BLAIR & COMPANY, INC/ .........|...... XXX o 960,000 ............. 960,000 ........ceevnnn O|1FE ...,
34528GAL0 ..|FORDO 2020-A A4 - ABS ... .. 05/07/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX oo [, 661,807 |............. 662,000 .................. O|1FE ...,
34529SAAT7 ..|FORDR 2017-REV2 A-ABS ... .. 08/13/2020 .. [BNPParibas ................cccooeveviiiiiiii] oo XXX 1,035,391 (........... 1,000,000 | ............... 131|1FE ..
34531KAD4 ..|FORDO 2019-CA3-ABS .. ... .. 07/22/2020 .. [FUNBFUNDS Il ..o o XXX 833,960 |............. 813,000 ............... 380(1FE ...
34531NAA4 .| FORDR 2020-REV1 A-ABS ... .. 02/11/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX o [, 199,931 ............. 200,000 ......ooevnnnn. O|1FE ...,
34532RAA4 .| FORDR 2018-REV1 A-ABS . ... .. 08/25/2020 .. [BNP Paribas ................cccooveviiiiiiiii] oo XXX 270,036 ............. 245,000 ..........oneen 261[1FE ...
34959JAJ7 .| FORTIVE CORP ......ooviiiiiiiiie e e .. 02/03/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX [, 126,159 |............. 125,000 ............... 516 |2FE ..............ooo
34959JAK4 .. |FORTIVE CORP ... .. 04/08/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX [, 473,750 | ............. 500,000 ............... TO5|2FE ...,
36166RAA2 ..| GCAT 20NQM2 A1-CMO/RMBS ... .. 07/21/2020 .. | FREIMARK BLAIR & COMPANY, INC/ .........|...... XXX o [, 279,995 ............. 280,000 .......ccoonne ANMMFE
36198FAE2 ..| GSMS 2013-GCJ14 A5-CMBS .........coiiiiii .. 05/06/2020 .. [VariOUS ...........ccovviiiiiiaiiiiiiei | XXX oo 263,987 |............. 246,000 ............... 203[1FE ...
36251XAQ0 ..| GSMS 2016-GS4 A3-CMBS ..ot .. 01/02/2020 .. [GOLDMAN ..o | e XXX 1,351,848 ........... 1,300,000 | ........c.one ST41FE ...,
36258BAN8 ..| GSMS 2020-DUNE C-CMBS .........oooviiiiiiiiiei .. 01/22/2020 .. [GOLDMAN ... | XXX o 225,000 ............. 225,000 ......ooiiinnn O|1FE ...,
36258BAQ1 ..| GSMS 2020-DUNED-CMBS ..o e .. 01/22/2020 .. [GOLDMAN .........oooviiiiiii | e XXX [, 725,000 ............. 725,000 ..o 0|2FE ...,
362590AC5 ..| GMCAR 2020-3 A3-ABS ... .. 08/11/2020 .. [CitiBank ................coooii XXX o [, 594,864 |............. 595,000 ..o O|1FE ...,
369604BF9 .. | GENERALELECTRIC CO ......ooviiiiiiie .. 03/13/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX | 41,689|.............. 45,000 ............... 815|2FE ...
36962G3P7 ..| GENERALELECTRIC CO ..o e .. 02/03/2020 .. [VariouS ............ccooiieiiiieiiiie | XXX o [, 114108 |.............. 90,000 ............... 206[2FE ...
377322AA0 .. | GLAUKOS CORP ... .. 06/09/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX (25,063) [ ............. (25,000) [ ... 0|Z . i,
378272AT5 .. | GLENCORE FUNDING LLC ... e .. 02/127/2020 .. [ MORGAN STANLEY & COLLC ................ | ...... XXX o [, 105,980 |............. 100,000 ............. 1948 12FE ...
38141GWL4 . | GOLDMAN SACHS GROUP INC ..o e .. 08/18/2020 .. [MORGAN STANLEYCO ........cccoovviiiai | XXX oo 226,122 ............. 200,000 ............. 1638 (2FE ...
38141GXG4 . | GOLDMAN SACHS GROUP INC ... .. 02/24/2020 .. [PERSHINGLLC ..........ooovviii] o XXX 808,240 |............. 800,000 ............. 1,098 [1FE ...
393657AK7 .. | GREENBRIER COMPANIES INC ........ooooiiiiiiiie | .. 02/03/2020 .. | BNP PARIBAS PRIME BROKERAGE ..........|...... XXX o [, 445016 |............. 475,000 .......cooonne 152|2FE ...
40139LAGS ..| GUARDIAN LIFE GLOBAL FUNDING ............oooiiiii .. 06/16/2020 .. | DEUTSCHE BANK SECURITIES,INC. .........|...... XXX o 399,632|............. 400,000 | .......coovvnn. O|1FE ...,
401617AC9 .. |[GUESS?INC ... [ .. 02/03/2020 .. [NOMURA SECURITIES INTLINC ..............|...... XXX o [, 301,399 ... 275,000 ............. 16812 ..o
401617AD7 .. |GUESS?INC ... L .. 05/06/2020 .. [NOMURA SECURITIES INTLINC ..............|...... XXX 215,659 |............. 200,000 ......cevnnnn 2331Z .
404280AT6 .. [HSBC HOLDINGS PLC .. ... ... C...|.. 05/05/2020 .. |HSBC SECURITIES ............ccoooviiiiinai [ XXX [ 199,500 ............. 200,000 ............. 1,310(2FE ...
42225TAAS .. |HEALTH CATALYSTINC ..o [ .. 04/09/2020 .. [GOLDMAN .........coviiiiiiiiiiii | e XXX o [, (26,125) | ............. (25,000) [ .....oovveeinnnns 0Z . i,
42824CBF5 .. |HEWLETT PACKARD ENTERPRISE CO .......ooovvviiiiii .. 04/06/2020 .. [CitiBank ..............coocooviii XXX 808,518 ............. 810,000 ........cco. 0|2FE ..o,
42824CBJ7 .. |HEWLETT PACKARD ENTERPRISE CO ..o .. 07/14/2020 .. | Citigroup (SSB) ........ccooviiiiiiii ] e XXX o [, 504,409|............. 505,000 ........cceennnnnn 0|2FE ...,
437076AV4 .. [HOME DEPOTINC ..ot [ .. 05/15/2020 .. [GOLDMAN .........oooiiiiiiiii | XXX 972,635|............. 675,000 ............. 5355 |1FE ...
43789XAA2 ..|HOF 202 A1-CMO/RMBS ... [ .. 07/09/2020 .. | CREDIT SUISSE SECURITIES (USA) ..........| ...... XXX [ 299,996 | ............. 300,000 ... 594 [1FE ...
442851AN1T .. [HOWARD UNIVERSITY ... [ .. 01/31/2020 .. | Loop Capital Markets ............................ | oo XXX o [, 160,000 ............. 160,000 ...........ooonnes 0|2FE ...,
442851AR2 .. |HOWARD UNIVERSITY ... [ .. 07/08/2020 .. [BZWSECS .........coooviiiiiiiiiiii | e XXX 140,000 ............. 140,000 .............onen 0|2FE ..o,
446413AP1 .. |HUNTINGTON INGALLS INDUSTRIESINC ..o [ .. 03/26/2020 .. [JPMorgan ...........ccccoviiiiiiiiiiiiii | e XXX o [, 909,964 |............. 910,000 .......oevennnnn. 0|2FE ...,
44933FACO .. |HART 2020-BA3-ABS ...t L .. 07/14/2020 .. [CitiBank ..............coocoovii | XXX oo 599,888 |............. 600,000 |........c.oeeennn O|1FE ...,
44933TAA4 . [IBVERTICALSLLC ..o .. 02/13/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX o (25,563) [ ............. (25,000) [ ..o 0|Z . oo,
44935SAC0 ..|HALST 2020-AA3-ABS ... i L .. 07/24/2020 .. | Bank of America MerrillLynch ...................| ... XXX 1,021,016 (........... 1,000,000 | ............... TO4[M1FE ...,
452327AK5 . [ILLUMINAINC ... [ .. 06/11/2020 .. | BNP PARIBAS PRIME BROKERAGE ..........|...... XXX o [, 157,907 | ............. 150,000 ........cooevnnnes 0|2FE ...,
45667GAD5 . [INFINERACORP ... [ .. 03/05/2020 .. [GOLDMAN .......ooooiiiiiiiii | XXX | 25,000(.............. 25,000 ... 0|Z . o,
45765UAA1 .| INSIGHT ENTERPRISES INC ... [ .. 08/10/2020 .. [VariOUS ..........oiviiiiiiiieiiiiiiieiiia | XXX [, 866,450|............. 825,000]............... 84313 .
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45765UAB9 .| INSIGHT ENTERPRISES INC ..o [ .. 08/17/2020 .. [NOMURA SECURITIES INTLINC ..............|...... XXX 360,981 ............. 350,000 .......oiiinnn 15(Z
A5772FAET . [INPHICORP ..o [ .. 04/22/2020 .. [MORGAN STANLEYCO ..........coovvveiii | XXX [, (26,031) [ ............. (25,000) [ .....oooveiinnns 0Z . i,
45781MAB7 . | THERAVANCE INC ... [ .. 02/03/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX [, 219810 ............. 200,000 (............. 2,361|4FE ...l
457985AL3 .. | INTEGRA LIFESCIENCES HOLDINGS CORP ..o [ .. 02/05/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .. XXX oo 50,000 .............. 50,000 ........ccceennies 0|Z . i,
458660AD9 .. [ INTERDIGITALINC ... [ .. 02/01/2020 .. {Unknown ...........cooiiiiii ] XXX, (175,446) | ........... (175,000) [ .......covvven. 0|2FE ...,
45867GAA9 .| INTERDIGITAL WIRELESSINC ..o [ .. 03/11/2020 .. [VariouS ..........cooveiiiiieii | XXX 1,305,428 ........... 1,300,000 ............. 536413 ...
459200GS4 .. | INTERNATIONAL BUSINESS MACHINES CORP ........coooivii [, .. 05/15/2020 .. [USBANC ...........cooiiiiiiii e XXX o [, 306,545 |............. 225,000 ............. 5915|1FE ...
46124HAB2 . [INTUITINC ..o .. 06/25/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|...... XXX 200,841 (............. 201,000 | ... O|1FE ...,
462222AA8 .. [ IONIS PHARMACEUTICALSINC ..o [ .. 05/07/2020 .. |Jefferies ................ccooiiii XXX [, 889,797 |............. 925,000 ............... 456 (Z ...
462222AA8 .. [ IONIS PHARMACEUTICALSINC ..o [ .. 08/24/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX o [, 287,966 |............. 300,000 ... T4
46639EAE1 .| JPMCC 2012-LCIA5-CMBS ..o [ .. 06/04/2020 .. | JP MORGAN SECURITIESLLC ................ | XXX 206,605(............. 2011750 MMFE
46647PAF3 .. | JPMORGAN CHASE & CO ..o [ .. 08/18/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX o [, 339,036 |............. 300,000 ............. 3216 |1FE ...
46647PBD7 ..| JPMORGAN CHASE & CO .......ooovviiiiiee e [ .. 02/24/2020 .. [MERRILL LYNCH PIERCE FENNER ...........|...... XXX o 887,968 |............. 800,000 ............. 9049 |1FE ...
46647PBL9 .. [JPMORGAN CHASE & CO .......ooovviiiiiiiii e [ .. 06/01/2020 .. [VariOuS ..........cccoviiiiiiiiiiiiiei | XXX 1,108,378 ........... 1,080,000 ............. 3062|1FE ...
46647PBN5 ..| JPMORGAN CHASE & CO .......ooeviiiiiee e [ .. 04/15/2020 .. [JPMorgan ..............ccooeviiiiiiiiii | XXX 265,000 ............. 265,000 (... O|1FE ...,
476556DC6 .. | JERSEY CENTRAL POWER &LIGHTCO ..o [ .. 08/19/2020 .. | PERSHING DIV OF DLJ SECLNDING .........|...... XXX 350,907 ... 300,000 ............. 1290 (1FE ...
47789KACT ..|JDOT 2020 A3-ABS ... o [ .. 03/04/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|...... XXX o [, 331,980 ............. 332,000 ..o O|1FE ...,
48123VAD4 .| J2 GLOBAL INC ... L .. 02/12/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX 594,511 ............. 575,000 ............. 2433|4FE ...
o 48129KAEOQ .. | JPMORGAN CHASE FINANCIAL COMPANY LLC ..., .. 08/24/2020 .. [ JP MORGAN SECURITIESLLC ................ | XXX o [, 357,213 ... 350,000 ... 280[1FE ...
m 48242WAB2 . [KBRINC ... [ .. 07/29/2020 .. [VariOUS ............coviiiiiiiiii | XXX 958,667 |............. 850,000 ............. 45994 ..
o 48273UAAD .. [K12INC ... [ .. 08/27/2020 .. [MORGAN STANLEYCO ..........cooooveeiii | XXX 50,000 (.............. 50,000 ........ccceennies 0Z . i,
. 483548AF0 .. [KAMAN CORP ... [ .. 02/24/2020 .. [NOMURA SECURITIES INTLINC ..............|...... XXX o [, 677,613 |............. 575,000 ............. 5112|2FE ...
~ 494368CB7 .. | KIMBERLY-CLARK CORP .......oooiiiiii e [ .. 03/24/2020 .. [JPMorgan ............cccoviiiiiiiiiii | XXX | 54958 .............. 55,000 ........cccconnin. O|1FE ...,
494550BV7 .. | KINDER MORGAN ENERGY PARTNERSLP .........cooooviii .. 05/11/2020 .. [MITSUBISHI UFJ SECURITIES .................| ...... XXX o [, 319,161 ............. 300,000 ............. 2550(2FE ...
49456BAP6 .. | KINDERMORGAN INC ..o [ .. 02/24/2020 .. [ MORGAN STANLEY & COLLC ................ |...... XXX o 224,052 ............. 200,000 ............. 4181|2FE ...
49926DABS5 ..|KNOWLES CORP .......cooiiiiiiiiiiiee e [ .. 02/05/2020 .. [Various .............cccoviviieiiiii | XXX [, 749,304 |............. 610,000 (............. 5202|Z ...
52107QAK1 ..|LAZARD GROUPLLC ... | .. 02/24/2020 .. [MERRILL LYNCH PIERCE FENNER ...........|...... XXX [, 339,348 |............. 300,000 ............. 6,016 [1FE .......................
52603BAC1 ..|LENDINGTREEINC ..........cooiiiiii .. 07/22/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX o [, (51,375) [ ... (50,000) [ ..o 0|Z . i,
530307AA5 .. | LIBERTY BROADBAND CORP ........oooviiiiiiiiiiieie e .. 08/25/2020 .. | CREDIT SUISSE SECURITIES (USA) ..........| ...... XXX (25,500) | ............. (25,000) [ ......ooveeiinn 0|Z . o,
53220KAF5 .. | LIGAND PHARMACEUTICALS INC ..o e .. 02/03/2020 .. | CITIGROUP GLOBAL MARKETS, INC .........|...... XXX o [, 262,410 ............. 300,000 ... 5004 ...
538034AQ2 ..| LIVE NATION ENTERTAINMENTINC ........oooiiii .. 02/03/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX oo 149,965|............. 125,000(............. 121504 .
538034AT6 .. | LIVE NATION ENTERTAINMENTINC ... .. 01/30/2020 .. [ JP MORGAN SECURITIESLLC ................ | XXX | 25,000(.............. 25,000 ......cccoiiinnnn 0|Z . o,
53814LAAG .. |LIVENT CORP ... .. 06/23/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX | 50,000 (.............. 50,000 .........cccovninn 0|Z . o,
539183AB9 .. | LIVONGO HEALTHINC ..o e .. 06/02/2020 .. [MORGAN STANLEYCO ..........coovvveiai | oo XXX o [, (51,125) | ... (50,000) [ ......cevvevnnnns 0|Z . i,
55024UAC3 ..| LUMENTUM HOLDINGS INC ...t e .. 02/03/2020 .. |Jefferies ............coooiiiii XXX 159,796 | ............. 150,000 ............... MO|Z .
55024UAC3 ..| LUMENTUM HOLDINGS INC ... e .. 06/09/2020 .. [VariouS .............ccoeveiiiieiiiiiei | XXX [ 977,964 |............. 950,000 ............. 2313 .
566330AA4 .. |MARCUS CORP .........viiiiiiiiiii e .. 09/18/2020 .. [ JP MORGAN SECURITIESLLC ................ | XXX o [, (54,120) | ............. (50,000) [ ......cevveinnnes 0Z . i,
57164YAB3 ..| MARRIOTT VACATIONS WORLDWIDE CORP ..........ooviiiiiii .. 02/24/2020 .. [Various .............cocooviiiiiiiii | XXX 449,842 ............. 425,000 ............. 2545(4FE ...
571748AV4 .. | MARSH & MCLENNAN COMPANIES INC ..........ooooiiiiiii .. 03/30/2020 .. [ SUMRIDGE PARTNERSLLC ...............oooi| . XXX [, 706,475 ............. 685,000 (............. T858|1FE ...
584021AA7 .. |MEDALLIAINC ... .. 09/16/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ... XXX, (128,750) | ........... (125,000) [ ......covvnenn. 0Z . i,
59001KAF7 ..|MERITORINC ...t e .. 02/03/2020 .. | BNP PARIBAS PRIME BROKERAGE ..........|...... XXX [, 502,892|............. 475,000 ............. 47M1T|3FE ...
59156RAP3 ..|METLIFEINC ... .. 05/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX o [, 593,250 ............. 525,000]............ 13813|2FE ...
59156RAVO ..|METLIFEINC ... .. 04/29/2020 .. [VariOUS ...........ccoeiiiiiiiiii | XXX 301,228|............. 181,000 ............. 1,033(2FE ...
59156RBQO . |[METLIFEINC ... .. 02/24/2020 .. [RBC CAPITALMARKETS ..........coooviii] oo XXX o [, 328,701 ... 300,000 ............. 3000 (|1FE ...
59156RBS6 ..|METLIFEINC ... .. 02/06/2020 .. [VariouS .............ccoovviiiiiiiiiiie | XXX oo 345488|............. 225,000 ............. 6,925(2FE ...
59319WAA9 . |MF12020-FL3A-CDO .......oviiiiiie e .. 06/12/2020 .. | CREDIT SUISSE SECURITIES (USA) ..........| ...... XXX o 500,000 ............. 500,000 .......ccocevnn O|1FE ...,
594918BB9 .. [MICROSOFT CORP ...........viiiiiiiiiiiiieceee e .. 03/17/2020 .. [RAYMOND JAMES/FI ..........coocoviiiii | XXX [, 891,055|............. 850,000 ............. 2359 (1FE ...
596278AA9 .. |MIDDLEBY CORP ........ooiiiiiiie e .. 08/19/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o | XXX [, (152,250) | ........... (150,000) | ... 01Z . i,
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60700KACE ..
607525AA0 ..
60937PACO ..
61744YAP3 ..
61763MAFT ..
62886HASO ..
62886HAW1 .
629377CG5 ..
63009RAC3 ..
632307AA2 ..
63845RAA5 ..
64829VAA4 ..
64952WDQ3 .
65473PAK1 ..
666807BP6 ..
67020YAKG ..
67020YANO ..

67066GAH7 .
679295AES5 ..
681936BH2 ..
682189AP0 ..
682680AU7 ..
682680BD4 ..
68389XAMY .
68389XBYO ..
69327RAD3 ..
693304AY3 ..
69352PAE3 ..
69352PAQ6 ..
69353REQ7 .
69371RQ66 ..
69371RQ90 ..
694308HC4 ..
694308JES ...
694308JL2 ...
6944PL2B4 ..
695127AEQ ..
69553PAA8 ..
697435AE5 ..
698884AB9 ..
70202LAAD ..

703343AB9 ..

70450YAGS ..
705573AA1 ..
707569AU3 ..
709599AZ7 ..
T1639TAA4 ..
718546AV6 ..
T23787ANT ..
T42718FF1 ..
T43424AE3 ..

MMAF 20BA3-ABS ... .o
MODELNINC ...,
MONGODB INC ...
MORGAN STANLEY ... ..o
MSBAM 2014-C16 A5-CMBS ...
NCL CORPORATIONLTD ...
NCL CORPORATIONLTD ..o
NRGENERGY INC ... ...,
NANOSTRING TECHNOLOGIES INC ...,
NATERAINC ...
NATIONAL VISION HOLDINGS INC ...
NRZT 18RPL1A1-CMO/RMBS ...
NEW YORK LIFE GLOBAL FUNDING ............ooiiiii
NISOURCEINC ...
NORTHROP GRUMMAN CORP ..o
NUANCE COMMUNICATIONS INC ...
NUANCE COMMUNICATIONS INC ...

NVIDIACORP ...
OKTAINC ..
OMEGA HEALTHCARE INVESTORSINC ...
ON SEMICONDUCTOR CORP ...t
ONEOK INC ...
ONEOK INC ...
ORACLE CORP ..o
ORACLE CORP ...
PDCENERGY INC ..o
PECOENERGY CO .........ccooiiiiiii
PPL CAPITALFUNDINGINC ...
PPL CAPITALFUNDINGINC ...,
PNCBANKINA ...
PACCAR FINANCIAL CORP ........ooiiii
PACCAR FINANCIAL CORP ............coooiiiii
PACIFIC GASAND ELECTRICCO ..o
PACIFIC GASAND ELECTRICCO ..o
PACIFIC GASAND ELECTRICCO ...,
PACIFIC LIFE GLOBAL FUNDING Il ...
PACIRABIOSCIENCES INC ...,
PAGERDUTY INC ... .o
PALOALTONETWORKS INC ...,
PARTECHNOLOGY CORP .........oooiiiiiiiie
PARSONS CORP ...

PATRICKINDUSTRIES INC ...

PAYPALHOLDINGSINC ...
PEGASYSTEMS INC ...
PENN NATIONAL GAMING INC ...,
PENSKE TRUCK LEASINGCOLP ..o,
PETIQINC ...
PHILLIPS 66 ..o
PIONEER NATURAL RESOURCES CO ........ccooviiii
PROCTER& GAMBLE CO ............oooii
PROOFPOINTINC ...

.. 09/10/2020 ..
.. 05/20/2020 ..
.. 01/10/2020 ..
.. 02/24/2020 ..
.. 06/09/2020 ..
.. 05/06/2020 ..
.. 07172020 ..
.. 02/03/2020 ..
.. 03/05/2020 ..
.. 04/14/2020 ..
.. 05/08/2020 ..
.. 07/22/2020 ..
.. 06/17/2020 ..
.. 08/12/2020 ..
.. 03/13/2020 ..
.. 02/25/2020 ..
.. 02/03/2020 ..

.. 03/26/2020 ..
.. 06/10/2020 ..
.. 0212712020 ..
.. 02/24/2020 ..
.. 02/24/2020 ..
.. 05/12/2020 ..
.. 05/15/2020 ..
.. 08/18/2020 ..
.. 02/03/2020 ..
.. 06/01/2020 ..
.. 05/20/2020 ..
.. 04/01/2020 ..
.. 02/24/2020 ..
.. 01/30/2020 ..
.. 08/04/2020 ..
.. 07/16/2020 ..
.. 06/16/2020 ..
.. 07/14/2020 ..
.. 06/17/2020 ..
.. 07/08/2020 ..
.. 06/23/2020 ..
.. 07/30/2020 ..
.. 02/06/2020 ..
.. 08/18/2020 ..

.. 02/03/2020 ..

.. 05/11/2020 ..
.. 02/120/2020 ..
.. 05/12/2020 ..
.. 0212712020 ..
.. 05/15/2020 ..
.. 05/12/2020 ..
.. 08/28/2020 ..
.. 03/23/2020 ..
.. 08/12/2020 ..

JPMorgan ...
MORGAN STANLEYCO ................coe
MORGAN STANLEYCO ........................
BOFA SECURITIESINC. ........................
JP MORGAN SECURITIESLLC ................
GOLDMAN ...
JP MORGAN SECURITIESLLC ................
Various ........oooii
JP MORGAN SECURITIESLLC ................
MORGAN STANLEYCO ........................
GOLDMAN ...
BANC OF AMERICA/FIXED INCOME ..........
Citigroup (SSB) ..o
CREDIT SUISSE SECURITIES (USA) ..........
CitiBank .................ooo
Jefferies ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
GOLDMAN ...
GOLDMAN ...
GOLDMAN ...
BARCLAYS CAPITALINC/LE ..................
PERSHINGLLC .................ooo
JPMorgan ...
MILLENIUM ADVISORS LLC ...................
Various ......o.oooiii
Various ........ooooeii
USBANC ...
US BANCORP INVESTMENTSINC. ...........
JPMorgan ...
PERSHINGLLC .................ooo
JP MORGAN SECURITIESLLC ................
BNP Paribas ....................ooo
BARCLAYS CAPITALINC ......................
JP MORGAN SECURITIESLLC ................
GOLDMAN ...
CREDIT SUISSE SECURITIES (USA) ..........
JP MORGAN SECURITIESLLC ................
MORGAN STANLEYCO ........................
Various ......ooooeoii
Jefferies ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
BANC OF AMERICA/FIXED INCOME ..........
GOLDMAN ...
GOLDMAN ...
MORGAN STANLEY & COLLC ................
Jefferies ...
BZWSECS ...
Various ........ooooeii
Citigroup (SSB) ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...

AAAAAAAAAA 229,997
.......... (50,000)
AAAAAAAAAA (25,500)

.......... 100,000
AAAAAAAAAA 638,527

.......... 382,589

............ 25,000
AAAAAAAAAA (25,438)
.......... 335,906
.......... 125,000

.......... 352,063

.......... 290,025
.......... 352,929
AAAAAAAAAA (25,906)
.......... (50,375)
AAAAAAAAAA 218,052

AAAAAAAA 1,045,337
.......... 305,513

.......... 761,686

AAAAAAAAAAAAA 230,000
............. (50,000)
AAAAAAAAAAAAA (25,000)

............. 100,000
AAAAAAAAAAAAA 575,000

............. 356,909

.............. 25,000
AAAAAAAAAAAAA (25,000)
............. 325,000
............. 125,000

............. 350,000

............. 300,000
............. 353,000
AAAAAAAAAAAAA (25,000)
............. (50,000)
AAAAAAAAAAAAA 200,000

AAAAAAAAAAA 1,000,000
............. 306,000

............. 750,000
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74368CAP9 ..
74368CARS ..
744320888 ...
744320AM4 ..
7T44320AN2 ..
T44320AV4 ..

T44573ANG ..
T44573AP1 ..
74624MABS .
T4728GAEQ ..
T4949LACG ..
74949LAD4 ..
75513EBD2 ..
75606NAC3 ..
756109AX2 ..
76131VAB9 ..
761330AAT ..
76680RAG2 .
780153BA9 ..
78355HKH1 ..
78403DAR1 ..
78419CADG ..
785592AU0 ..
78573NAD4 ..
797440BY9 ..
80282KAEG ..
802830AG4 ..
808513AX3 ..
816851BG3 ..
81744YAB2 ..
81762PAE2 ..
822582CH3 ..
82509LAA5 ..
826919AB8 ..
826919ABS ..
826919AC6 ..
83088VAAD ..
83304AACO ..
842400GG2 ..
842434CP5 ..
844741BG2 ..
844741BHO ..
845011AC9 ..
848577AAO0 ..
84860WABS .
848637ACS ..
848637AD6 ..
848637AE4 ..
852234AD5 ..
852234AE3 ..
852234AE3 ..
855244A72 ..

855244BA6 ..

PROTECTIVE LIFE GLOBAL FUNDING .............coooiii,
PROTECTIVE LIFE GLOBAL FUNDING ...
PRUDENTIAL FINANCIAL INC ...
PRUDENTIAL FINANCIAL INC ...
PRUDENTIAL FINANCIAL INC ...
PRUDENTIAL FINANCIAL INC ...

PUBLIC SERVICE ENTERPRISE GROUP INC ...............coooiinn,
PUBLIC SERVICE ENTERPRISE GROUPINC .....................oooo.
PURE STORAGE INC ...,

QBE INSURANCE GROUPLTD ..o

RELX CAPITALINC ...
RELX CAPITALINC ...
RAYTHEON TECHNOLOGIES CORP ..o
REALPAGE INC ...
REALTY INCOME CORP ...............coooiiiiii
RETAIL PROPERTIES OF AMERICAINC ...
REVANCE THERAPEUTICSINC ...,
RINGCENTRALINC ...
ROYAL CARIBBEAN CRUISES LTD .........coooviiiiiiii
RYDERSYSTEMINC ...
SBATOW 2020-22C-RMBS ...
SGCMS 2016-C5A4-CMBS ...,
SABINE PASS LIQUEFACTIONLLC ...
SABRE GLBLINC ...
SANDIEGO GAS&ELECTRICCO ........oooiiiii
SANTANDER HOLDINGS USAINC ...
SCART 2020-BA3-ABS ...
CHARLES SCHWAB CORP ............ooooiiiiiiiiii
SEMPRAENERGY ...
SEMT 2013-4 A2-CMO/RMBS ...
SERVICENOWINC ...

SHELL INTERNATIONAL FINANCE BV ...
SHOPIFY INC ...

SILICON LABORATORIES INC ..o
SILICON LABORATORIES INC ...
SILICON LABORATORIES INC ..o
SLACK TECHNOLOGIESINC ...
SNAPINC ...
SOUTHERN CALIFORNIAEDISONCO ...........oooooi
SOUTHERN CALIFORNIAGAS CO ..o
SOUTHWEST AIRLINES CO ..o
SOUTHWEST AIRLINES CO ..o
SOUTHWEST GAS CORP ...
SPIRITAIRLINES INC ...
SPIRIT REALTY CAPITALINC ...,
SPLUNKIINC ...
SPLUNKIINC ...
SPLUNKIINC ...
SQUAREINC ... .
SQUAREINC ... o
SQUAREINC ...
STARBUCKS CORP ...

STARBUCKS CORP ...t

.. 07117/2020 ..
.. 06/02/2020 ..
.. 08/18/2020 ..
.. 05/12/2020 ..
.. 02/03/2020 ..
.. 02/03/2020 ..

.. 056/26/2020 ..
.. 08/12/2020 ..
.. 02/18/2020 ..
.. 05/05/2020 ..
.. 06/01/2020 ..
.. 056/27/2020 ..
.. 06/30/2020 ..
.. 056/20/2020 ..
.. 05/29/2020 ..
.. 08/20/2020 ..
.. 02112/2020 ..
.. 09/11/2020 ..
.. 06/05/2020 ..
.. 03/18/2020 ..
.. 07/08/2020 ..
.. 02/24/2020 ..
.. 02/24/2020 ..
.. 04/14/2020 ..
.. 03/31/2020 ..
.. 0212712020 ..
.. 08/18/2020 ..
.. 02/24/2020 ..
.. 02/24/2020 ..
.. 01/31/2020 ..
.. 08/06/2020 ..
.. 04/01/2020 ..
.. 09/16/2020 ..
.. 02/03/2020 ..
.. 03/27/2020 ..
.. 05/28/2020 ..
.. 04/07/2020 ..
.. 04/24/2020 ..
.. 02/24/2020 ..
.. 06/02/2020 ..
.. 04/29/2020 ..
.. 06/03/2020 ..
.. 06/01/2020 ..
.. 05/08/2020 ..
.. 02/03/2020 ..
.. 03/05/2020 ..
.. 03/09/2020 ..
.. 06/03/2020 ..
.. 03/06/2020 ..
.. 03/03/2020 ..
.. 06/19/2020 ..
.. 08/18/2020 ..

.. 05/04/2020 ..

Citigroup (SSB) ..o
MORGAN STANLEYCO ................coe
WELLS FARGO SECURITIESLLC .............
Various ......ooviii
PERSHING DIV OF DLJ SECLNDING .........
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
US BANCORP INVESTMENTSINC. ...........
GOLDMAN ...
Various ........oooii
Citigroup (SSB) ...
GOLDMAN ...
Various ........oooii
Citigroup (SSB) ...
GOLDMAN ...
JPMorgan ...
Various ........oooii
GOLDMAN ...
MORGAN STANLEYCO ...................c.e
JP MORGAN SECURITIESLLC ................
JP MORGAN SECURITIESLLC ................
BARCLAYS CAPITALINC ......................
WELLS FARGO SECURITIESLLC .............
RBC CAPITAL MARKETS .......................
GOLDMAN ...
RBC CAPITAL MARKETS .......................
GOLDMAN ...
JPMorgan ...
PERSHINGLLC .................ooo
MERRILL LYNCH PIERCE FENNER ...........
WELLS FARGO SECURITIESLLC .............
JP MORGAN SECURITIESLLC ................
BZWSECS ...
CITIGROUP GLOBAL MARKETS, INC .........
Various ........ooooeii
Jefferies ...
WELLS FARGO SECURITIESLLC .............
MORGAN STANLEYCO ...................ooe
GOLDMAN ...
MERRILL LYNCH PIERCE FENNER ...........
DEUTSCHE BANK SECURITIES, INC. .........
MORGAN STANLEYCO ........................
Citigroup (SSB) ...
USBANC ...
CITIGROUP GLOBAL MARKETS, INC .........
Various ......o.oooiii
BARCLAYS CAPITALINC/LE ..................
WELLS FARGO SECURITIESLLC .............
MORGAN STANLEYCO ........................
Various ......o.oooiii
GOLDMAN ...
GOLDMAN ...
MERRILL LYNCH PIERCE FENNER & SMITH
INC. ...
CitiBank ..............................

(74,625)

. 75,000
225,074

487,689
(74,100)
328,179

318,390
794,640

............. (75,000)

75,000
200,000

400,000
(75,000)
300,000

300,000
800,000
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857477BJ1 ...| STATESTREETCORP ..o .. 03/26/2020 .. | MORGAN SECURITIES-FIXEDINC ............|...... XXX 355,000 ............. 355,000 ....cceii O|1FE ...,
868459AD0 .. | SUPERNUS PHARMACEUTICALS INC ........coooiiii .. 02/03/2020 .. | CITIGROUP GLOBAL MARKETS, INC .........|...... XXX oo [, 482,773 |............. 525,000 ............. 1130(3YE ...
87157DADT .| SYNAPTICS INC ... .. 05/15/2020 .. [Various .............coovviiiiieiiie | XXX 1,003,961 |............. 900,000 ............. 1218(Z oo
87165BAG8 ..| SYNCHRONY FINANCIAL ..o e .. 02/124/2020 .. [PERSHINGLLC ..........ccooviiii] e XXX o [, 219,756 | ............. 200,000 ......ccevnnnnn 825|2FE ...
872590112 ...| TMOBILE US SUBSRTS ..o .. 06/24/2020 .. [Unknown ...........cooooiiiii XXX o [ [0 PP 1,843 ... 0Z . i,
87264AAWS .| T-MOBILEUSAINC ... .. 04/03/2020 .. [VariOUS ..........c.cooviiiiiiiiiiiiiiieiieae | XXX [ 931,114 ............. 940,000 ..o 0|2FE ...,
88339PAAY .. |REALREAL INC ... .. 06/11/2020 .. [MORGAN STANLEYCO ..........coooeeveei | XXX o [, (25,125) | ............. (25,000) [ ......covveeinnnns 0Z . i,
89114QCK2 . | TORONTO-DOMINION BANK ..o ... C...|.. 09/09/2020 .. | TORONTO DOMINION SECSUSAINC ........[...... XXX 468,689 |............. 470,000 | ......oooovnnn. O|1FE ...,
89237JAA4 . | TALNT 201 A-ABS ... .. 06/01/2020 .. | Citigroup (SSB) .........ccovvviiiiii e XXX o [, 664,962 ............. 665,000 |...........oeeenn O|1FE ...,
89237VAB5 .| TAOT 2020-C A3-ABS ... ..o .. 07/21/2020 .. [ SMBC SECURITIESINC .........oovvviia| e XXX 599,954 |............. 600,000 |........cooeennnn O|1FE ...,
89237VAC3 ..| TAOT 2020-C A4 -ABS ... .. 07/21/2020 .. | PERSHING DIV OF DLJ SECLNDING .........|...... XXX o [, 336,951 ............. 337,000 ... O|1FE ...,
89239JAD6 .. | TAOT 2019-BA3-ABS ... . 07/27/2020 .. [TDBanK ..........ccocoovvieiiiiiii | e XXX 1,633,769 (........... 1,490,000 ............. 1489 (1FE ...
89788JAB5 .. | TRUISTBANK ... .. 03/04/2020 .. | SUNTRUST ROBINSON HUMPHREY INC ... | ...... XXX 460,677 |............. 461,000 ..........ooeeenn O|1FE ...,
90184LAF9 .. | TWITTERINC ... | .. 02/03/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX o 394,182 ............. 400,000 ............... 1392
902104AB4 .. | IIFVIINC ... . 07/13/2020 .. [VariouS ..........coooeiiiiiiieiiiie | XXX o [, 695,468 |............. 675,000 ............... 755|3FE ...
90214JAA9 .. |2UINC ... .. 04/21/2020 .. [MORGAN STANLEYCO ........cccovvvviiai | XXX | 25,000(.............. 25,000 ..o 0|Z . oo,
902494BJ1 .| TYSONFOODSINC .....cooviiiiiiiiii e .. 02/124/2020 .. [PERSHINGLLC ..........ooooviiii o XXX 221,310 .o 200,000 ............. 3889|2FE ...
90265EART ..JUDRINC .. ..o .. 08/18/2020 .. [US BANCORP INVESTMENTS INC. ...........|...... XXX o [, 330,720 ... 300,000 ... 125|2FE ...
90276XAS4 ..| UBSCM 2018-C11 ASB-CMBS ........oooiiiiiiiiie .. 02/24/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX 223,336 ... 200,000 ......cevvnnn S572(1FE ...,
['») 90276YACT ..| UBSCM 2019-C16 ASB-CMBS .........cooiiiiiiiiiiiie .. 02/24/2020 .. |WELLS FARGO SECURITIESLLC .............|...... XXX o [, 419199 ............. 385,000 ............... 925[1FE ...
m 90349GBF1 ..| UBSBB 2013-C6 A4 -CMBS ..........ooooiiii .. 01/21/2020 .. | CREDIT SUISSE SECURITIES (USA) ..........| ...... XXX o 423,966 |............. 410,000 ........coonnn. B13[1FE ...
g 904311AB3 .. |UNDERARMOURINC ..ot e .. 05/22/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX [, (100,066) |........... (100,000) [ .......cevvveenn. 0Z . i,
a 90932MAA3 . | UNITED AIRLINES 2019-2 PASS THROUGH TRUS ............ooocooiiii | .. 02/127/2020 .. | BAIRD, ROBERT W., & COMPANY IN .........|...... XXX o [, 312,540 ............. 300,000 ............. 4084 (1FE .............oooien,
o 91159HHZ6 . .| U.S. BANCORP ... ...t .. 05/08/2020 .. [US BANCORP INVESTMENTSINC. ...........|...... XXX 649,253 |............. 650,000 |.......ccooiinnn. O|1FE ...,
911684702 ...| UNITED STATES CELLULARCORP ......oooiiiiiiiiiiiii e .. 08/25/2020 .. [Various .............ccoovviiiiiiiiiii | XXX o [, 220,404 |............. 220,000 ......coovinn. O|3FE ...,
91324PBK7 ..| UNITEDHEALTH GROUP INC ... | .. 05/15/2020 .. | JANE STREET EXECUTION SERVICESLLC .|...... XXX o 990,737 | ... 650,000 ............ 11,668 |1FE .............oooin
91533BABG6 .. |UPJOHNINC ... .. 06/17/2020 .. [GOLDMAN ..o | e XXX [, 963,875|............. 966,000 ... 0|2FE ...,
92214XAA4 . | VAREXIMAGING CORP ..........coooiviiiiii e .. 06/05/2020 .. [GOLDMAN ...........ooiiiiiiiiiiiiiiii | e XXX o [, (51,375) [ ... (50,000) [ ......cevvevnnnnn 0|Z . i,
922280AA0 .. | VARONIS SYSTEMS INC ... e .. 05/07/2020 .. | JP MORGAN SECURITIESLLC ................|...... XXX | 25,000(.............. 25,000 ... 0|Z . o,
92343XAA8 . | VERINT SYSTEMSINC ..o .. 02/03/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX 328,860 |............. 300,000 ... 800|3FE ...........ooiii
92538LAA9 .. | VERUS 2020-4 A1-CMO/RMBS ........coviiiiiiiiiiii e .. 07/23/2020 .. | FREIMARK BLAIR & COMPANY, INC/ .........|...... XXX o [, 544990 |............. 545,000 ............... B37[1FE ...........co i
925550AB1 .. | VIAVISOLUTIONS INC ........oooiiii e .. 03/25/2020 .. [MORGAN STANLEYCO ..o | XXX oo 130,399 |............. 125,000 .........ccovnens 9 4FE ...
925550AE5 .. | VIAVISOLUTIONS INC ..o .. 09/08/2020 .. |Jefferies ............ccoooiiiiiiii XXX oo 337,115 300,000 ............. 144417 .
928298AP3 .. | VISHAY INTERTECHNOLOGY INC ..o e .. 02/03/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o XXX o 524,998 |............. 525,000 ............. 1,641(3FE ...
928563AES .. |[VMWARE INC ..o .. 07/16/2020 .. [GOLDMAN ... | e XXX o [, 112,270 ............. 100,000 ............. 1,330(2FE ...
928668AR3 .. | VOLKSWAGEN GROUP OF AMERICA FINANCELLC ..o, .. 01/16/2020 .. | SG AMERICAS SECURITIES,LLC .............|...... XXX 213810 ............. 200,000 ............. 1,606 2FE ...
92888EACT .| VFET 201 A3-ABS ... .. 09/15/2020 .. [JPMorgan ...........ccccoveiiieiiiiiiii | e XXX [ 514,995|............. 515,000 ...........coo O|1FE ...,
931142EP4 .. |WALMARTINC ... .. 03/06/2020 .. [GOLDMAN ...........ooiiiiiiiiiiiii | e XXX o [, 492,368 |............. 435,000 ............. S59M7|1FE ...
94419LALS .. |[WAYFAIRINC ... .. 08/12/2020 .. | CITIGROUP GLOBAL MARKETS, INC .........|...... XXX (102,750) | ........... (100,000) [ .......cevvven. 0|Z . i,
95000DBD2 ..| WFCM 2016-C34 A4 -CMBS ..ot .. 02/24/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX o [, 744461 ... 700,000 ............. 1,505 (1FE ...
95000U2H5 . .| WELLS FARGO & CO ..o .. 02/24/2020 .. | SCOTIACAPITALUSAINC ..........ooooov] oo XXX 813,096 |............. 800,000 ............. 6,202(1FE ............coii
95000U2Q5 ..|WELLS FARGO & CO ..o e .. 04/23/2020 .. [FUNBFUNDS Il ...........cooooviii | e XXX [ 605,000 (............. 605,000 ... O|1FE ...,
958102AP0 .. |WESTERN DIGITAL CORP ... e .. 02/03/2020 .. [ JP MORGAN SECURITIESLLC ................|...... XXX o [, 452,071 ............. 450,000 ...........oc T5|2FE ...
960386ANO0 ..| WESTINGHOUSE AIR BRAKE TECHNOLOGIESCORP ............oocooei |, .. 02/24/2020 .. [PERSHINGLLC ..........ooooviiii] e XXX 216,338 |............. 200,000 ............. 3936 |2FE ...
98162HAC4 .| WOLS 2020-AA3-ABS ... ..o | .. 02/04/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|...... XXX o [, 199,981 |............. 200,000 ......ooevinnn O|1FE ...,
98163CAD2 ..|WOART 20C A3-ABS ... ... .. 08/11/2020 .. | Bank of America MerrillLynch ...................| ... XXX 649,833 |............. 650,000 |........cooeinnnn O|1FE ...,
98163DAD0 ..| WOSAT 2020-AA3-ABS ... .. 09/09/2020 .. [BZWSECS .........coooiiiiiiiiii | e XXX o [, 339,981|............. 340,000 ......ooee O|1FE ...,
98422LAA5 .. | XERIS PHARMACEUTICALSINC ... .. 06/26/2020 .. |Jefferies ............ccooiiiii XXX oo (25,125) | ............. (25,000) [ .......oeeiinnn 0|Z . i,
984851AGO ..| YARA INTERNATIONAL ASA ... oo .. C...|..05/28/2020 .. |JPMoOrgan ............ccoovieiiiiiii [ XXX o 375,000 ............. 375,000 ... 0|2FE ...,
98936JACS .. | ZENDESKINC ... ..o .. 06/12/2020 .. [GOLDMAN ..........cooiiiiiiiiiii | e XXX o [ 50,000 .............. 50,000 ........coceennnns 0Z . i,
98954MAB7 . | ZILLOW GROUP INC ... .. 03/05/2020 .. [ MIZUHO SECURITIESUSAINC. ...............|...... XXX o 445331 ............. 375,000 ............. 2042(4 ...
98954MAH4 . | ZILLOW GROUP INC ... | .. 05/13/2020 .. [MORGAN STANLEYCO .......ooooviviai |, XXX oo [ 25,000].............. 25,000 ... 01Z . i,
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98978LAA3 .. | ZOGENIXINC ... .. 09/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX o (24,750) | ............. (25,000) [ ......coeeiinnns 0|Z . o,
98980GAAD ..| ZSCALERINC ... .. 06/23/2020 .. [MORGAN STANLEYCO ..........cooevveiii | oo XXX, (101,750) | ........... (100,000) [ .......oevvnenn 0Z . i,
98986TAAG .. | ZYNGAINC ... .. 02/03/2020 .. |Jefferies ............ccooiiiiii XXX o 282,607 |............. 275,000 ......cccoonnnns 122|Z
98986TAB4 .. | ZYNGAINC ... .. 06/15/2020 .. |Jefferies ... XXX oo [ 277,344 | ............. 275000 ................. 2002 ..
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... XXX | 138,160,948 | ........ 131,513,133 |.......... 501,243|........... XXX ..
Bonds - Hybrid Securities
008252843 ...| AFFILIATED MANAGERS GROUP INC ..o | .. 09/17/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|...... XXX 170,000 ............. 170,000 ........cooevnnen 0|2FE ..o,
025932708 ...| AMERICAN FINANCIAL GROUPINC ..........cooiiiiiii .. 05/08/2020 .. [Various .............cooovviiiiiiiiiiiii | XXX o [, 161,475|............. 160,000 ..........cooonnes 0|2FE ...,
025932872 ...| AMERICAN FINANCIAL GROUPINC ..........oooiiiiii .. 05/21/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|...... XXX |, 80,000.............. 80,000 .........cceovnen 0|2FE ...,
025932880 ...| AMERICAN FINANCIAL GROUPINC ..........cooiiiiii .. 02/05/2020 .. |Jefferies ............coooiiiiii XXX | 87,390 .............. 82,500 ........coeiinnnn 0|2FE ..o,
026874BS5 .. | AMERICAN INTERNATIONAL GROUPINC ... .. 08/31/2020 .. [Various ...........cooviiiiiiiieiiiie | XXX o [, 267513 ... 189,000 ............. TS| 2FE ...
03765HAE1 ..| APOLLO MANAGEMENT HOLDINGS LP ..o .. 02/03/2020 .. [VarOUS ..........ovveiiiiiieiie | XXX 216,548 |............. 210,000 ............. 1,255(2FE ...
04621XAK4 .| ASSURANT INC ...t .. 08/31/2020 .. [Various .............coooviiiiiiiiiiiei | XXX o [, 199,288 ............. 175,000 ............. 4633|3FE ...
05463HAC5 ..| AXIS SPECIALTY FINANCELLC ... | .. 01/31/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX | 31125) ... 30,000............... 221(2FE ...
05565AAN3 .| BNP PARIBAS SA ... o .. C...|.. 02/03/2020 .. | GOLDMAN .........ccooviiiiiiiii [ XXX [, 233310 ... 200,000 (............. 6,801|2FE ...............oooene
05565AGF4 .| BNP PARIBAS SA ... o i ... C...|.. 05/05/2020 .. | BNP Paribas .................ccccoeviviiiaiinii s XXX o [, 210,900 ............. 200,000 ............. 350 2FE ...
05565AHNG ..| BNP PARIBAS SA ... o ... C...|.. 02/03/2020 .. | BNP Paribas .................cccooeiiviiiiiii s XXX o 217,660 ............. 200,000 ............. 4785(2FE ...
060505EH3 ..| BANK OF AMERICA CORP ........cooiiiiiiiiiiii e .. 09/25/2020 .. [VariouS ..........coooviiiiiiiiiii | XXX o [, 358,637 ... 325,000 ............. 6,932|2FE ...
125896852 ...[CMS ENERGY CORP ..........ooiviiiiiiiiii [, .. 03/30/2020 .. [VarOUS ..........ovveiiiiiieie e | XXX 393,016 ............. 369,425| ... 0|2FE ..o,
125896BU3 .. [CMS ENERGY CORP ..........ooiiiiiiiiiiiie [, .. 05/20/2020 .. [VariOUS ..........cooveiiiiiiiiiieie | XXX [ 181,910|............. 180,000 .........ccoennens 0|2FE ...,
125896BU3 .. [CMS ENERGY CORP ..........ooiiiiiiiiiiie [, .. 08/05/2020 .. [VariouS ...........cooviiiiiiiiiiiei | XXX o [, 181,300 |............. 175,000 ............... 393|3FE ...
225313AJ4 .| CREDIT AGRICOLE SA .. ... i ... C...|.. 05/05/2020 .. | GOLDMAN .........ocooviiiiiiiiiiii [ XXX 223540 ............. 200,000 ............. 1986 (2FE ...
225313AL9 .. |CREDIT AGRICOLE SA ... ..o ... C...|.. 02/03/2020 .. | Citigroup (SSB) .........cccovveveiiiiiii s XXX o [, 221,624 |............. 200,000 (............. 5042|2FE ...............
233331826 ... |DTEENERGY CO .....ooooviiiiiiii .. 09/23/2020 .. [VariOUS ..........ooveiiiiiiie | XXX | 85,081 |.............. 85175 ... 0|2FE ..o,
233331859 ... |DTEENERGY CO ..o .. 05/13/2020 .. [ JP MORGAN SECURITIESINC. ................| ...... XXX oo [ 78120 ... 75,000 ... 0|2FE ...,
25746U844 .. |DOMINION ENERGY INC ... .. 05/12/2020 .. |Jefferies .............cocooiiiii XXX oo 165,829 |............. 162,500 ........cocoonnen 0|2FE ...,
25746UDD8 . | DOMINION ENERGY INC ..o .. 02/03/2020 .. | CREDIT SUISSE SECURITIES (USA) ..........|...... XXX 379144 ... 365,000 ............. 2452 |2FE ...
29250NANS5 .| ENBRIDGE INC ...... oo .. C...|.. 05/05/2020 .. [MORGAN STANLEYCO .............ooooovi [oennnn XXX o [, 863,954 |............. 940,000 ............ 17,547 |2FE ...
29250NAWS | ENBRIDGE INC ... - C ... |.. 02/03/2020 .. [VariouS ............oovvviiiiaiiiiii | XXX 208,482 ............. 190,000 ............. 5076 |2FE ..............oo
29360AAA8 .. |ENSTARFINANCELLC ... | .. 08/19/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX o [ 80,000.............. 80,000 ........coeeinnns O|3FE ...,
29379VBN2 ..| ENTERPRISE PRODUCTS OPERATING LLC ..o .. 02/04/2020 .. [VariOUS ............coviiiiiieiiiii | XXX 316,975 ............. 305,000 ............. 7530 2FE ...
30767EAD1 ..| FARM CREDIT BANK OF TEXAS ... e .. 07/15/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|...... XXX [, 125,000 ............. 125,000 ........cccoennnes 01
38148BAC2 ..| GOLDMAN SACHS GROUP INC ..o e .. 05/07/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o XXX 318,556 | ............. 310,000 ... 46|3FE ...
45685EAGT ..|VOYAFINANCIAL INC ... [ .. 02/03/2020 .. | PERSHING DIV OF DLJ SECLNDING .........|...... XXX o [, 107,339 ............. 100,000 ............. 1256 (2FE ...
46625HJQ4 .. | JPMORGAN CHASE & CO .......oioviiiiie e [ .. 05/12/2020 .. [VariouS ............ccoviiiiiiiiie | XXX o 780,645|............. 720,000 ............ 13,052|2FE ...
46625HJW1 . [JPMORGAN CHASE & CO ... [ .. 02/03/2020 .. [MORGAN STANLEYCO ..........coovvveii | oo XXX o, 87,7241 . ............. 80,000............. 129312FE ...
48126HAC4 ..| JPMORGAN CHASE & CO .......oooviiiiiiieiiee [ .. 08/24/2020 .. [VariouS ...........ccooviiiiiiiiiii | XXX o [, 339,020 ............. 309,000 ............. 6,728 |2FE ................
524901501 ...|LEGGMASON INC ......ooviiiiiiiie e .. 05/13/2020 .. [VariOUS ...........ccoviiiiiiiii | XXX | 82,763 .............. 80,000 ........coceinnin 0|3FE ...,
524901501 ...|LEGGMASON INC ......ooviiiiiiiee .. 08/31/2020 .. [ JANNEY MONTGOMERY SCOTTINC .........|...... XXX o [, 151,050 |............. 147,050 ...l 0|2FE ...,
524901600 ...|LEGGMASON INC ......ooviiiiiiie e .. 05/13/2020 .. [Various .............coooviiiiiiiiie | XXX | 81,746 .............. 82,500 ........coceinnnn 0|3FE ...,
524901600 ...|LEGGMASON INC .......ooviiiiiiiiiie .. 08/31/2020 .. [CANTOR FITZGERALD +CO. ..........ocoooi| e XXX oo [ 874141 ............. 85,000 .........cceennnes 0|2FE ...,
65339K100 .. | NEXTERA ENERGY CAPITAL HOLDINGS INC ..o .. 05/07/2020 .. [VariOUS .............coooviiiiaiiiie | XXX oo 164,724 |............. 161,200 ........oooennne 0|2FE ..o,
65339KBK5 ..| NEXTERA ENERGY CAPITAL HOLDINGS INC ... .. 02/03/2020 .. [BARCLAYS CAPITALINC ..........ooooeiiii | XXX o 309,375 ... 275,000 ............. 4,057 |2FE ...........o
744320607 ...| PRUDENTIAL FINANCIALINC ... e .. 05/13/2020 .. [Various ...........cccoviiiiiiiiiiiie | XXX o [, 157,791 ..., 155425 . ................. 0|2FE ...,
744320706 ...| PRUDENTIAL FINANCIALINC ... .. 05/14/2020 .. |Jefferies ............ccoocoiiiii XXX | 96,775 .............. 95,375 ... 0|2FE ..o,
744320805 ...| PRUDENTIAL FINANCIALINC ... e .. 01/01/2020 .. |Reclassification ....................coocooeiii] oo XXX 32,338 ... 32,075 ... 0|2FE ...,
744320AL6 .. | PRUDENTIAL FINANCIALINC ... .. 05/05/2020 .. | PERSHING DIV OF DLJ SECLNDING .........|...... XXX 263,375 ............. 250,000 ............. 2122|2FE ...
744320BH4 ..| PRUDENTIAL FINANCIALINC ... e .. 08/18/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX oo 90,000 .............. 90,000 ......ccoviinnnns 0|2FE ...,
759351802 ...| REINSURANCE GROUP OF AMERICAINC ..o e .. 06/04/2020 .. [VariouS .............cooevviiiiiiiiiie | XXX o [, 100,421|............. 100,000 ........cocevnnnes 0|2FE ...,
78397DAA6 ..| SBLHOLDINGS INC ... .. 02/04/2020 .. |RBC CAPITALMARKETS ..........ccoooiei] oo XXX | 70,000(.............. 70,000 ... O|3FE ...,
808513BD6 ..| CHARLES SCHWAB CORP .........oooiiiiiiiiiiiii .. 05/05/2020 .. [VariouS .............cooevviiiiiiiiiiie | XXX 1,183,060 ........... 1,156,000 | ............... T83|2FE ...
842400FU2 .. | SOUTHERN CALIFORNIAEDISONCO ..........ooovvviiiiiiii | .. 01/10/2020 .. | BANC OF AMERICA/FIXED INCOME ..........[...... XXX | 44398|.............. 43,000]............. 127(3FE ...
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842587305 ...[ SOUTHERN CO ......coooviiiiiiiie e .. 06/30/2020 .. | JP MORGAN SECURITIESINC. ................|...... XXX oo o 166,484 |............. 162,500 ..o 0|2FE ..o
842587800 ...[ SOUTHERN CO ......oooiviiiiiiiei e | .. 03/20/2020 .. | Various ..............cc.ccciiieiiiiii [ XXX [ 799,427 ... 816,075 ..o 0|2FE ..o
842587883 ...[ SOUTHERN CO ........oooiiiiiiiii e .. 09/15/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX oo [ 250,000 ............. 250,000 .........ccceeen. 0|2FE ..o
842587CY1 ..[SOUTHERN CO ......oiiiii i | .. 02/04/2020 .. |BNP Paribas .................ccoooeiiiieiii XXX [ 78,750 ... 75,000(............. 1,616 |2FE ...,
842587DF1 .. [SOUTHERN CO ......ooooiiiiiii e e, .. 09/15/2020 .. | WELLS FARGO SECURITIESLLC .............|...... XXX oo [ 180,000(............. 180,000 ..o 0|2FE ..o
854502AM3 .| STANLEY BLACK & DECKER INC .........oiiiiiiieiiiee | .. 02/04/2020 .. |Various ..............ccoooeviiieiiiiiii [ XXX [ 351,478 |............. 349,000 .....ccovvii 0|2FE ...
89356BAB4 .| TRANSCANADA TRUST ..o . C...|.. 05/06/2020 .. [VariOUS ............oveiiviieiiiiiieiiiiieiins [ XXX [ 657,750 (............. 660,000(............ 11,069 (2FE ...........oooeein
89356BAES ..| TRANSCANADA TRUST ..ottt . C ... |.. 02/04/2020 .. [Various ............ccccooviiiiiiiiiiiii | XXX oo o 319,338 | ... 295,000 ............. 6452|2FE ...
902973AZ9 .. [U.S.BANCORP ............oooiiiiiiiiiiiiiiiiiiiiiii | .. 08/25/2020 .. |Various ...................cccoooiii [ XXX .o [ 472,423 ............. 430,000(............. TO11[2FE ...
4899999 Subtotal - Bonds - HyDIid SECUIHES ..............iiiii e XXX oo [ 13,561,983 |......... 13,032,800 .......... 128,854|........... XXX .o
Bonds - Unaffiliated Bank Loans
000000000 ...| ELANCO ANIMAL HEALTH 2/20 TLB .......ooovviiiiieiieieece | e .. 02/04/2020 .. |GOLDMAN ........oooiiiiiiiiii [ XXX [ 840,420 |............. 845,000 ..o 0|Z i
000000000 ...| CENTURYLINK 5/17 COV-LITETLB .........oovoviiiieiiiieeiieiiee | e .. 01/23/2020 .. | Not Available ...............ccoooeiinei [ XXX [ 838,950 |............. 840,000 ... 01Z .o
000000000 ...| TELENET 1/20 (USD) AR TL ....oiiiiiiiiieeee e | .. 01/24/2020 .. | Not Available ................cooooooiv [ XXX oo [ 748125|............. 750,000 ....oiiii 0|Z oo
000000000 ...|Gardner Denv TBIL ..........oooiiiiiie e L .. 02/07/2020 .. | Not Available .....................coco | XXX 179,775 ............. 180,000 ........c.eenne 0[Z. ..o
000000000 ... GO DADDY 8/20 COV-LITETLB ......oooviiiiieiiiiieeieeeee | e .. 08/07/2020 .. | Not Available ................cooooiiiii [ XXX oo [ 104,475|............. 105,000 ..o 0|Z .o
000000000 ...| DELTA AIR LINES/SKYMILES 9/20 .........ccoooiiiiiiiiiiiiiie | e, .. 09/16/2020 .. |BZWSECS .........ooviiiiiiiiiiii [ XXX [ 237,600(............. 240,000 ..........cccoo. 0|Z i
000000000 ... BL Spirit Aer TL AL ... L .. 09/30/2020 .. | Bank of America Merrill Lynch ...................|...... XXX oo 99,500 ............. 100,000 ..o 0[Z. ..o
14161JABO .. | CARDTRONICS 6/20 COV-LITETLB .......cooovviiiiiiiiiiiie [ .. 06/25/2020 .. | Not Available ................cooooooiieii [ XXX oo [ 171,938 ............. 175,000 ..o 0|3FE ...
365556AW9 . | GARDNER DENVER/INGERSOLL-RAND .........ooooviieiieie | e, .. 06/24/2020 .. | Not Available ...............cccoooiiveii [ XXX [ 132,975|............. 135,000 .....cccevvnns 0|3FE ...
47579SATT7 .. | JELD-WEN 12/17 COV-LITETLB4 ... [ .. 09/28/2020 .. | Bank of America Merrill Lynch ...................[...... XXX oo o 490,000 ............. 500,000 ... 0|3FE ...
76171JAB7 .. | REYNOLDS CONSUMER PRODUC TLILUSD ..o e .. 01/30/2020 .. | Not Available ...............ccoooeeiiieii [ XXX [ 179,775 ............. 180,000 .....cceevi 0|3FE ...
80862QAGS6 . [ 0.000% 03/05/2027 DD 02/06/20 .............oooviiiiiiiiiiiiiieii | e .. 03/05/2020 .. | Not Available ................ccooooiiei [ XXX oo 341,550 | ............. 345,000 ... 0|3FE ...
99Z0FJBU9 .. [BL Nielsen FIn TBAL ............oooooiiiiiiiiiii .. 05/07/2020 .. | Not Available .......................o..cooo o XXX oo o 102,900(............. 105,000 .................. 0|Z. ..o
8299999 Subtotal - Bonds - Unaffiliated Bank LOANS ................oooiiiiiiii i XXX oo o 4,467,982|........... 4,500,000 .................. 0........... XXX .o
8399997 SUBOLAl - BONGS = PaM 3 .. ...ttt e | XXX | 313,859,333 ........ 297,088,738/ .......... 965,273 |........... XXX i
8399998 Summary Item from Part 5 for Bonds (N/A 10 QUAIEIIY) ... oo [ XXX .o ] XXX .o XXX oo XXX oo XXX ...
8399999 SUBLOAl - BONAS ... | XXX .| 313,859,333 ........ 297,088,738 .......... 965,273 |........... XXX .o
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
00208R508 .. [AT&TINC .....oooiiiii i .. 02/05/2020 .. | Jefferies ... 4,878.000(.......... 127,259 ..o 0.00]...coooiiiii 0|3FE ...
020002812 ...[ ALLSTATE CORP ........coovviiiiiieiiiiieeiie e |, .. 05/13/2020 .. | Jefferies ... 3,500.000............ 88,693|.............e 0.00]...cooeiiiiis 0|2FE ..o
020002838 ...[ ALLSTATE CORP ..........ooiiiiiiiiiiiiiiiie e e .. 02/05/2020 .. | Jefferies ... 13,984.000|.......... 368,730 | ..o 0.00]...ccooiiiii 0|2FE ..o
026657702 ...| AMERICAN HOMES 4 RENT .........coooiiiiiiiiiiiiiii | .. 05/08/2020 .. | Various ..............cooeeiiiiieiiiiniii [ 3,200.000|............ 80,243 ... 0.00]...cooeiiiiis 0|3FE ...
026657876 ...| AMERICAN HOMES 4 RENT ...........oooiiiiiiiiiiiiii | e .. 01/02/2020 .. | Jefferies ... 477.000............ 12,500 ..o 0.00]...coooiiiii 0|3FE ...
026874768 ... AMERICAN INTERNATIONAL GROUPINC ..........ooooiiviieie | e, .. 06/30/2020 .. | Various ..............ccooeeviiieiiiniii [ 9,670.000].......... 261,491 ... 0.00]...cooeiiiis 0|2FE ...
03768E402 .. | APOLLO GLOBAL MANAGEMENT INC ........ooooiiviiieii | e, .. 02/19/2020 .. | Jefferies ... 9,500.000.......... 263,555 ... 0.00]...cooeiiiiis 0|2FE ..o
04686J200 ... | ATHENE HOLDING LTD .....ooiiiiiiiii i . C...|.. 02/04/2020 .. |Jefferies ............ccooooiiiiiiii 3,300.000|............ 86,172 ... 0.00]...coooiiiii 0|2FE ..o
060505FL3 ...| BANK OF AMERICA CORP .......oooviiiiieiiiiieiiiieeee | e .. 08/17/2020 .. |Various ...............ccoeerviiieiiiiiiiiiie [ 500,000.000.......... 566,475 ... 0.00]...cooeiiiiis 0|2FE ..o
060505FQ2 .. | BANK OF AMERICACORP .......o.ooiiiiiiiiiiiiiiiiiiie e .. 01/21/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|....... 30,000.000............ 30,000......coeeiinnn 0.00]...ccooiiiii 0|2FE ..o
06053U601 .. | BANK OF AMERICA CORP .......oooviiiiiiiiiiiieiiiieiieee | e .. 02/05/2020 .. | Jefferies ... 6,400.000.......... 172,158 | ..o 0.00]...cooeiiiis 0|2FE ...
06055H202 .. | BANK OF AMERICA CORP .......oooviiiiiieiiiieiiieiee | .. 02/03/2020 .. | Jefferies ... 1,500.000]............ 39,452 ... 0.00]...cooeiiiiis 0|2FE ..o
064058209 ... BANK OF NEW YORKMELLONCORP ...........oooooiiiiiiiii |, .. 05/12/2020 .. |Various ..............ccoooeiiiiiiii 6,300.000.......... 160,247 ... 0.00]...ccooiiiii 0|2FE ..o
064058AF7 .. | BANK OF NEW YORKMELLON CORP ...........oooiviieiiiiieiiei |, .. 05/07/2020 .. | PERSHING DIV OF DLJ SECLNDING .........|..... 165,000.000|.......... 165,306 |................. 0.00]...cooeiiiiis 0|2FE ..o
064058AH3 .. | BANK OF NEW YORKMELLON CORP ...........ooooiviiiiiiiiii |, .. 05/19/2020 .. |Various ..............ccooeeiiiiieniiiiei [ 566,000.000|.......... 569,018 ................ 0.00]...ccooiiiii 0|2FE ..o
12542R308 .. |CHSINC ...\ L .. 05/08/2020 .. | Jefferies .............coooieiii 1,593.000]............ 42,009 ... 0.00]...cooeiiiiis 013 . i,
12542R803 .. |CHSIINC ... L .. 08/12/2020 .. | JP MORGAN SECURITIES INC. ................|....... 10,831.000|.......... 305,939 ... 0.00]...ccoooeviis 013 .
14040H782 .. | CAPITAL ONE FINANCIAL CORP .........cooiiiiiiiiiiiiei [ .. 02/04/2020 .. | JP MORGAN SECURITIESINC. ............... | oo 6,900.000.......... ATAMT | 0.00]...ccooiiiii 0|3FE ...
172967JM4 .. | CITIGROUP INC ... [ .. 07/24/2020 .. |Various ...............ccccooiieiiiiieiii [ 305,000.000.......... 335264 (... 0.00]...cooeiiiiis 0|3FE ...
172967KM2 .| CITIGROUP INC ... .. 02/03/2020 .. | MIZUHO SECURITIES USA/FIXED INCOME ..|..... 115,000.000|.......... 134,747 | ..o 0.00]...ccooiiiii 0|3FE ...
172967MK4 .| CITIGROUP INC ... [ .. 02/11/2020 .. |Various .............ccoveiiiiiieiiiiee [ 200,000.000.......... 205132 ..., 0.00]...cooeiiiiis 0|3FE ...
174610AU9 .. | CITIZENS FINANCIAL GROUP INC .........ooiiiiiiiiiii .. 06/03/2020 .. |Various ...............ccoooeiiieiiiiiii [ 66,000.000|............ 66,023]................. 0.00]...ccooiiiii 0|3FE ...
200340AU1 .. [COMERICAINC ... .0 | .. 07/27/2020 .. [ Various ............cccooieiiiiiiiiiiiiianiiiin | 128,000.000].......... 130424l 0.00]...ccccovvis 013FE ...
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25432G208 ..
254709AQ1 ..
26441C501 ..
26441CBG9 .
29452E200 ..
29452EAA9 ..
316773DB3 ..

319626305 ...
336158803 ...

33616C761 ..
33616C787 ..
33616C811 ..
33616C837 ..
33616C852 ..
369604BQ5 ..

37045XDB9 ..
404280604 ...

446150AV6 ..

450828702 ...

48127V827 ..
48127X542 ..
48128BAFS8 ..

48128BAGE ..
493267876 ...

59156R850 ..
61761J406 ...
61763E207 ..

636220857 ...
636220857 ...
637417874 ...
665859856 ...
693475832 ...
693475857 ...

693604552 ...

74460W537 ..
74460W628 ..
74460W750 ..
74460W800 ..
74460W875 ..

7591EPAR1 .
75968N309 ..
76169C308 ..
76169C407 ..
78407R204 ..

78409W201 ..

78410V200 ..

808513402 ...
808513600 ...

808513ARG ..

84857L309 ...
84860W201 ..
854502853 ...
857477608 ...
857477855 ...

89832Q695 ..

DIME COMMUNITY BANCSHARES INC ...,
DISCOVER FINANCIAL SERVICES ...
DUKEENERGY CORP ..ot
DUKEENERGY CORP ...........coooiiiiiiii
EQUITABLE HOLDINGS INC ...
EQUITABLE HOLDINGS INC ...
FIFTH THIRD BANCORP ...
FIRST CITIZENS BANCSHARES INC (DELAWARE) ...............oocooe.
FIRSTREPUBLIC BANK ...
FIRST REPUBLIC BANK ...
FIRSTREPUBLIC BANK ...
FIRSTREPUBLIC BANK ...
FIRST REPUBLIC BANK ...
FIRSTREPUBLICBANK ...
GENERALELECTRICCO ..o
GENERAL MOTORS FINANCIAL COMPANY INC ...

HSBCHOLDINGS PLC ............cooiii

HUNTINGTON BANCSHARES INC ...
FIRST HORIZON NATIONAL CORP ..o
JPMORGAN CHASE & CO ...
JPMORGAN CHASE & CO ........ooiiiii
JPMORGAN CHASE & CO ...
JPMORGAN CHASE & CO ..o
KEYCORP ...
METLIFEINC ...
MORGAN STANLEY ...
MORGAN STANLEY ... ...
NATIONAL GENERAL HOLDINGS CORP ............ooooiiiiii,
NATIONAL GENERAL HOLDINGS CORP .............cooooiiiii,
NATIONAL RETAIL PROPERTIES INC ...,
NORTHERN TRUST CORP ...
PNC FINANCIAL SERVICES GROUP INC .............oooiiii
PNC FINANCIAL SERVICES GROUP INC ...............o.ooooi,
PSBUSINESS PARKS INC ...
PUBLIC STORAGE ...
PUBLIC STORAGE ...
PUBLIC STORAGE ...
PUBLIC STORAGE ...
PUBLIC STORAGE ...
REGIONS FINANCIAL CORP ...

RENAISSANCERE HOLDINGS LTD .........c.oooviiiii

REXFORD INDUSTRIAL REALTY INC ...
REXFORD INDUSTRIAL REALTY INC ...,
SCETRUST Il ..o
SCETRUSTV ...
SCETRUST VI ...
CHARLES SCHWAB CORP ..o
CHARLES SCHWAB CORP ..o
CHARLES SCHWAB CORP ..o
SPIREINC ...
SPIRITREALTY CAPITALINC ...
STANLEY BLACK & DECKERINC ...,
STATE STREET CORP ........cooiiiiiii
STATE STREET CORP ..o
TRUIST FINANCIAL CORP ...t

.. 02/04/2020 ..
.. 06/17/2020 ..
.. 03/25/2020 ..
.. 02/04/2020 ..
.. 08/25/2020 ..
.. 08/27/2020 ..
.. 07/27/2020 ..
.. 03/05/2020 ..
.. 05/13/2020 ..
.. 09/09/2020 ..
.. 02/04/2020 ..
.. 05/13/2020 ..
.. 05/13/2020 ..
.. 03/23/2020 ..
.. 02/04/2020 ..
.. 09/09/2020 ..
.. 05/08/2020 ..
.. 08/03/2020 ..
.. 02/05/2020 ..
.. 056/27/2020 ..
.. 01/07/2020 ..
.. 02/03/2020 ..
.. 02/03/2020 ..
.. 02/04/2020 ..
.. 02/04/2020 ..
.. 06/30/2020 ..
.. 03/24/2020 ..
.. 07/08/2020 ..
.. 07/13/2020 ..
.. 04/13/2020 ..
.. 03/24/2020 ..
.. 05/15/2020 ..
.. 05/12/2020 ..
.. 02/07/2020 ..
.. 08/11/2020 ..
.. 05/07/2020 ..
.. 02/05/2020 ..
.. 05/15/2020 ..
.. 05/08/2020 ..
.. 06/02/2020 ..
.. 04/28/2020 ..
.. 05/12/2020 ..
.. 02/27/2020 ..
.. 02/28/2020 ..
.. 02/04/2020 ..
.. 07/01/2020 ..
.. 06/30/2020 ..
.. 03/25/2020 ..
.. 02/04/2020 ..
.. 02/05/2020 ..
.. 02/04/2020 ..
.. 05/08/2020 ..
.. 02/27/2020 ..
.. 02/28/2020 ..
.. 08/20/2020 ..

Various ........oooii
BANC OF AMERICA/FIXED INCOME ..........
JP MORGAN SECURITIESINC. ................
PERSHING DIV OF DLJ SECLNDING .........
Jefferies ...
Various ......o.oooiii
Various ......ooviii
PERSHING DIV OF DLJ SECLNDING .........
Various ......o.oooiii
BANC OF AMERICA/FIXED INCOME ..........
Jefferies ...
Various ......o.oooiii
Jefferies ...
Jefferies ...
Various ........ooooeii
MORGAN STANLEYCO ...................c.e
Various ........oooii
Various ........ooooeii
Jefferies ...
Various ........oooii
Jefferies ...
Citigroup (SSB) ..o
Various ......o.oooiii
Jefferies ...
Various ........oooii
Various ......o.oooiii
Various ........ooooeii
Jefferies ...
Jefferies ...
Various ........oooii
Jefferies ...
Various ........ooooeii
Various ......o.oooiii
Various ........ooooeii
BANC OF AMERICA/FIXED INCOME ..........
Various ......o.oooiii
Various ........ooooeii
Jefferies ...
Various ........ooooeii
GOLDMAN ...
Jefferies ...
Various ........oooii
Various ......o.oooiii
JP MORGAN SECURITIESINC. ................
Various ......o.oooiii
JP MORGAN SECURITIESINC. ................
Various ........ooooeii
Jefferies ...
MORGAN STANLEYCO ........................
Jefferies ...
Various ........ooooeii
Various ........ooooeii
Various ......ooooeoii
Various ........ooooeii
Various ...

....... 75,000.000
AAAAAAA 11,021.000
..... 169,000.000
....... 50,000.000
AAAAAAA 10,000.000
........ 3,460.000
AAAAAAAA 7,600.000
........ 7,893.000
........ 3,300.000
AAAAAAAA 5,541.000
.......... 498.000
AAAAA 395,000.000
....... 60,000.000
AAAAAAAA 3,343.000
AAAAA 180,000.000
........ 6,276.000
AAAAAAAA 8,800.000
........ 1,314.000
AAAAA 290,000.000
..... 285,000.000
........ 1,500.000
AAAAAAAA 6,700.000
........ 6,226.000
AAAAAAAA 3,107.000
........ 2,503.000
............. 4.000
AAAAAAAA 2,633.000
........ 4,038.000
AAAAAAAA 7,000.000
....... 12,952.000
AAAAAAA 14,200.000
AAAAAAAA 3,600.000
....... 12,769.000
AAAAAAAA 3,200.000
........ 4,686.000
AAAAAAA 18,400.000
....... 50,000.000
........ 1,800.000
AAAAAAAA 3,300.000
........ 3,300.000
AAAAAAAA 3,500.000
........ 9,945.000
........ 1,792.000
AAAAAAAA 6,497.000
....... 11,202.000
AAAAAAA 35,000.000
........ 4,101.000
AAAAAAAA 1,500.000
AAAAAAAAAA 553.000
........ 2,640.000
AAAAAAAA 3,630.000
....... 21,000.000
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89832Q745 .. [ TRUIST FINANCIAL CORP ........oiiiiiiiiiei | .. 05/28/2020 .. |Various ..............cccoooeiiiiiiii 11,600.000|.......... 291,531 ... 0.00]...cooviii 0|2FE ..o
89832Q836 .. | TRUIST FINANCIAL CORP ... | .. 05/14/2020 .. | Various ..............ccooeeiiiieiiiniii [ 3,500.000|............ 88,827 ... 0.00]...cooeiiiiis 0|2FE ..o
89832Q851 .. [ TRUIST FINANCIAL CORP ........oiiiiiiiiii | .. 02/05/2020 .. | Jefferies ... 9,300.000|.......... 239,562 ... 0.00]...ccooiiiii 0|2FE ..o
89832QAB5 ..| TRUIST FINANCIAL CORP ... | .. 02/03/2020 .. | PERSHING DIV OF DLJ SECLNDING .........|..... 165,000.000|.......... 172,627 ..o 0.00]...cooeiiiiis 0|2FE ..o
89832QAC3 . [ TRUIST FINANCIAL CORP ... e .. 01/09/2020 .. | PERSHING DIV OF DLJSECLNDING .........|....... 46,000.000]............ 48874 ... 0.00]...coooiiiii 0|2FE ..o
89832QAD1 . [ TRUIST FINANCIAL CORP ..ot | .. 02/04/2020 .. |Various ..............ccooeeiiiiieiiiiiiei [ 390,000.000.......... 414,039 ................ 0.00]...cooeiiiis 0|2FE ...
89832QAE9 ..| TRUIST FINANCIAL CORP ... | .. 06/09/2020 .. |Various ...............ccooeeriiiieiiiiiieiien [ 306,000.000.......... 309,959 ... 0.00]...cooeiiiiis 0|2FE ..o
89832QAF6 ..| TRUIST FINANCIAL CORP ........oiiiiiiiiiiei e e .. 06/16/2020 .. |Various ...............ccocooviiieiiiiiiii [ 300,000.000].......... 300,246 (... 0.00]...coooiiiii 0|2FE ..o
902973155 ...[U.S.BANCORP ...........oiiiiiiiiiiiiiiieee .. 08/19/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|........ 3,900.000............ 86,190 |...........ovnne. 0.00]...cooeiiiiis 0|2FE ..o
902973759 ...[U.S.BANCORP ...........oiiiiiiiiiiiii i .. 06/30/2020 .. |Various ..............ccooooiiiiiiiii [ 8,100.000.......... 209299 ... 0.00]...cooviii 0|2FE ..o
902973833 ...[U.S.BANCORP .........cooiiiiiiiiiiiiiieeee | .. 06/30/2020 .. | JP MORGAN SECURITIESINC. ................|ooeeeee. 2,605.000(............ 67,910 ... 0.00]...cooeiiiis 0|2FE ...
949746366 ... WELLS FARGO & CO ......oooovviiiiiiieieee .. 05/15/2020 .. | Various ..............coooeiiiiieiiiii [ 6,300.000.......... 161,006 |................. 0.00]...cooeiiiiis 0|2FE ..o
949746465 ...|WELLS FARGO & CO ..o .. 05/07/2020 .. | Jefferies ... 4,221.000(.......... 112,383 ... 0.00]...cooviii 0|2FE ..o
949746556 ... WELLS FARGO & CO .......ooovviiiiiiiiieeeee | .. 02/04/2020 .. | Jefferies ... 1,329.000............ 36,355 ... 0.00]...cooeiiiiis 0|2FE ..o
949746721 ... |WELLS FARGO & CO ........oooiiiiiiiiiiiii .. 05/13/2020 .. |Various ..............ccoooeeiiiieiiiii 16,000.000|.......... 399,907 ..o 0.00]...ccooiiiii 0|2FE ..o
949746747 ...|WELLS FARGO & CO .......coovviiiiiiiiiieee .. 05/08/2020 .. |Various ..............ccooociiieiiiinii [ 6,700.000.......... 168,428 |................. 0.00]...cooeiiiiis 0|2FE ..o
949746804 ...|WELLS FARGO & CO ........oooiiiiiiiiiii .. 07/23/2020 .. |BARCLAYS CAPITALINC ........oooovei [ 101.000.......... 134,795 ... 0.00]...ccooeeiii 0|2FE ..o
94988U151 .. [WELLS FARGO & CO ......ooooviiiiiiiiie .. 08/25/2020 .. |Various ...............ccoooeiiiiiiiii [ 29,087.000.......... 733964 | ... 0.00]...ccooiiiii 0|2FE ..o
94988U656 .. [WELLS FARGO & CO .......oooviieiiiieieeeeeeee | .. 02/05/2020 .. | Jefferies ... 1,117.000|............ 29747 .. 0.00]...cooeiiiiis 0|2FE ..o
94988U672 .. [WELLS FARGO & CO ......ooooviiiiiiieee .. 02/03/2020 .. | Jefferies ... 1,600.000]............ MMTIT| 0.00]...coooiiiii 0|2FE ..o
['>) 94988U714 .. [WELLS FARGO & CO ......ooooviiiiiieeeee | .. 05/06/2020 .. | Jefferies ..o 4,800.000.......... 123417 0.00]...cooeiiiiis 0|2FE ..o
m G0684D305 ..| ATHENE HOLDING LTD .......cooovuiiiiiiiiiii e ... C...|.. 02/04/2020 .. | JPb MORGAN SECURITIESINC. ...............|........ 2,075.000|............ 59,998 |................. 0.00]................. 0|2FE ...
g 8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred ... XXX .o 17,228,470 ....... XXX o Of........... XXX ...
N Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
00206R409 .. [AT&TINC ...\ | .. 04/15/2020 .. | Various ..............ccooeiviiieiiiniii [ 9,300.000.......... 239,263 ... 0.00]...cooeiiiiis 0|2FE ..o
00775V104 .. | AEGON FUNDING COMPANY LLC ........oooviiiiiiiiei e .. 08/31/2020 .. |Various ..............ccooeeeiiiiiii [ 25,843.000(.......... 666,723 ................. 0.00]...ccooiiiii 0|2FE ..o
008252850 ...| AFFILIATED MANAGERS GROUP INC ..........ooooiviiiiiiii |, .. 02/12/2020 .. | Jefferies .............ccooooei 10,283.000.......... 286,427 (... 0.00]...cooeiiiiis 0|2FE ..o
046864309 ... [ ATHENE HOLDING LTD .....ooiiiiiiiii e, ... C...|.. 06/04/2020 .. | WELLS FARGO SECURITIESLLC .............{........ 3,600.000............ 90,000 ......cccevennn 0.00]...ccooiiiii 0|2FE ..o
060505ENO .. | BANK OF AMERICA CORP .......oovviiiiiiiiiiieiieee | e .. 05/05/2020 .. |BARCLAYS CAPITALINC .........oooovviinn | 715,000.000].......... 767,461 ... 0.00]...cooeiiiis 0|2FE ...
084423409 ...|W.R.BERKLEY CORP .........ccooviiiiiiiieiiiieiiie | .. 03/26/2020 .. | Jefferies ..o 493.000]............ 10,996 ..o 0.00]...cooeiiiiis 0|2FE ..o
084423607 ...[W.R.BERKLEY CORP ..........coooiiiiiiiiiiiiiiiiiii | .. 03/26/2020 .. | Jefferies ... 998.000|............ 21,393 . 0.00]...coooiiiii 0|2FE ..o
084423805 ...|W.R.BERKLEY CORP .........ccoooiiiiiiiiiiiiieiie | .. 02/04/2020 .. | Jefferies ..o 12,450.000|.......... 322,757 | .o 0.00]...cooeiiiiis 0|2FE ..o
125896845 ...| CMSENERGY CORP ...........oooiiiiiiiiiiiiiii [ .. 03/13/2020 .. |Various ..............cooooeiiiiiii [ 5,409.000.......... 146,890 |................. 0.00]...ccooiiiii 0|2FE ..o
125896860 ...| CMS ENERGY CORP ..........oiiiiiieiiieii e [ .. 03/03/2020 .. | Various ..............cccociiieiiiiiii [ 5,296.000.......... 139,054 (... 0.00]...cooeiiiis 0|2FE ...
172967GF2 .. | CITIGROUP INC ... [ .. 05/05/2020 .. |BARCLAYS CAPITALINC ...........cooovvevn | 435,000.000.......... 446,240 ................. 0.00]...cooeiiiiis 0|3FE ...
172967MG3 . | CITIGROUP INC ... .. 08/06/2020 .. | BANC OF AMERICA/FIXED INCOME ..........|..... 168,000.000|.......... 173,469 ... 0.00]...ccooiiiii 0|3FE ...
233331701 ...[DTEENERGY CO .......oiiiiiiieie e | .. 05/12/2020 .. | Various ..............ccooeiiiiieiiiiii [ 5,000.000.......... 126,764 |................. 0.00]...cooeiiiiis 0|2FE ..o
233331800 ...[DTEENERGY CO ..o | e .. 05/14/2020 .. |Various ..............ccooooiiiiiiiii [ 7,979.000.......... 202,720 ... 0.00]...coooiiiii 0|2FE ..o
26441C303 .. [DUKE ENERGY CORP .........oooiiiiiiiiiiieiee | .. 05/11/2020 .. | JP MORGAN SECURITIES INC. ................|.oeeeee. 5,000.000.......... 126,785| ..o 0.00]...cooeiiiiis 0|2FE ..o
29250N477 .. [ENBRIDGE INC ........ooiiiiiii e ... C...|.. 02/05/2020 .. |Jefferies ............cooooeviiiiiiiiiii 4,327.000(.......... 118,854 | ... 0.00]...ccoooeviis 0|2FE ..o
29364D100 .. [ENTERGY ARKANSASLLC .....oooiiiiiiii .. 05/14/2020 .. |Various ..............ccooooiiiiiiiii [ 5,402.000.......... 137,228 ... 0.00]...ccooiiiii O|1FE ...
345370837 ...[ FORDMOTOR CO .....oovvviiiiiieii e | .. 02/06/2020 .. | Jefferies ... 3,530.000............ 91,852 ... 0.00]...cooeiiiiis 0|2FE ..o
345370845 ...[ FORDMOTOR CO ......oovviiiiiiiiiiiiie e .. 02/03/2020 .. | Jefferies ... 3,500.000|............ 93,534 | ... 0.00]...ccooiiiii 0|2FE ..o
361860208 ... GMAC CAPITAL TRUST | ..o | .. 08/25/2020 .. | Jefferies .............ccooooeii 13,100.000.......... 326,631 ..o 0.00]...cooeiiiiis 0|3FE ...
373334440 ... GEORGIAPOWER CO ... oot | .. 02/03/2020 .. | JP MORGAN SECURITIESINC. ............... | oooeee 1,500.000............ 39,654 ... 0.00]...ccooiiiii 0|2FE ..o
416518504 ...| HARTFORD FINANCIAL SERVICES GROUP INC ..........ooveviiiiiin| .. 05/12/2020 .. | Various ..............ccccciiiieiiin [ 9,315.000.......... 242936 ... 0.00]...cooeiiiis 0|2FE ...
45822P204 .. | INTEGRYS HOLDING INC .........ooiiiiiiiiee [ .. 05/06/2020 .. | JANNEY MONTGOMERY SCOTTINC .........|........ 9,755.000.......... 256,628|................. 0.00]...cooeiiiiis 0|2FE ..o
65339K803 .. | NEXTERA ENERGY CAPITALHOLDINGS INC .........oooovviiii] e, .. 05/08/2020 .. |Various ...............ccoooeiiiiiiiinii [ 11,600.000|.......... 293207 (... 0.00]...ccooiiiii 0|2FE ..o
65339K886 .. | NEXTERA ENERGY CAPITALHOLDINGS INC ........cooiieiiiei e, .. 05/06/2020 .. | Jefferies ..o 4,771.000(.......... 121184 ..o 0.00]...cooeiiiiis 0|2FE ..o
69352P202 .. | PPL CAPITAL FUNDINGINC .........ooooiiiiiiiii e .. 05/15/2020 .. | JP MORGAN SECURITIESINC. ............... | oo 6,300.000.......... 158,948 | ................. 0.00]...ccooiiiii 0|2FE ..o
759351703 ...| REINSURANCE GROUP OF AMERICAINC ......cooovvviiiieiie | e, .. 07/23/2020 .. | Jefferies ... 1,230.000............ 31,992 .. 0.00]...cooeiiiis 0|2FE ...
816851604 ...| SEMPRAENERGY ........coooiiiiiiiiiiiiiiii | .. 02/10/2020 .. |Various ..............ccooeeiiiiieiiiiiiiii [ 15,500.000 | .......... 420,450 | ................. 0.00]...cooeiiiiis 0|2FE ..o
816851BK4 .. [ SEMPRAENERGY ........cooooiiiiiiiiiiiii .. 06/10/2020 .. | Citigroup (SSB) .........vvieiiieiiiieie | 400,000.000.......... 400,000 ................. 0.00]...ccooiiiii 0|2FE ..o
838518207 ...| SOUTH JERSEY INDUSTRIES INC ........ooiviiiiiiieiiiiiiiiiiii .. 02/07/2020 .. | JP MORGAN SECURITIESINC. ..........coooofovennnn. 6,500.000.......... 172,861 ..o 0.00]...ccccovvis 013FE ...
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842587206 ... SOUTHERN CO ..o .. 04/15/2020 .. |Various ..............ccooooiiiiiiii [ 5,000.000.......... 127,720 ..o 0.00]...cooviii 0|2FE ..o
842587404 .. .| SOUTHERN CO ......iiiiiiiiiiiiii e | .. 05/12/2020 .. | JP MORGAN SECURITIESINC. .........coooifovnnnnn. 3,200.000|............ 84,107 ... 0.00]...ccccovvs 0|2FE ...
8599999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred ... [ XXX .o 6,884,729|....... XXX o Of........... XXX ...
8999997 Subtotal - Preferred SOckS - Part 3 ... | XXX .o [ 24113199 ....... XXX oo [ 0........... XXX .o
8999998 Summary Item from Part 5 for Preferred Stocks (N/Ato Quarterly) ... XXX ..o XXX .o XXX .o XXX oo XXX
8999999 SUDIOAl - PreferTed SHOCKS ... ...ttt et e et | XXX [ 24113199 ....... XXX o [ [ XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055102 ...[ AFLAC ORD ...\t | .. 08/03/2020 .. | GOLDMAN .......oviviiieiiieiiee [ 1,663.000]............ 59,381]....... XXX o [, O oo,
00130H105 .. | THE AES CORPORATION ..ot | .. 06/11/2020 .. |Various ..............ccoooeiiiiiiii [ 911.000|............ MA78| ... XXX o | O oo
00206R102 .. [AT&T ORD ......ouvviiiiiiei e | .. 09/28/2020 .. |Various ..............ccooeeiiiiieiiiii [ 17,834.000.......... 563,200 ....... XXX o [, O oo,
002824100 ... ABBOTT LABORATORIES ORD .........oiiviiiiiiiieiiiieieecee | e .. 06/24/2020 .. |Various ..............ccocooiiiiiii [ 2,781.000(.......... 2447281 ....... XXX o | O oo
00287Y109 .. [ABBVIE ORD .......\viiiiieii e | .. 06/24/2020 .. |Various ..............ccooeeiiieiiinii [ 3,228.906.......... 2855441 ....... XXX o [, O i,
003654100 ...[ ABIOMED ORD ..........iiiiieiiiiieiii e | e .. 06/24/2020 .. | Various .............ccooeiiviiieiiiiiiii [ 232.000]............ 44933 |....... XXX o [, O oo,
00507V109 .. [ACTIVISION BLIZZARD ORD ..........ooiiiiiiiiiiieiiiieieee | .. 06/24/2020 .. |Various ..............c.ocociiiiiiiii [ 742.000............ 53,348]....... XXX o | O oo
00724F101 ...[/ADOBE ORD .......ciiiiiiiiiii e .. 06/24/2020 .. |Various ..............c.ocoiiiieiiiiii [ 866.000|.......... 322,007 |....... XXX [, O oo,
00751Y106 .. | ADVANCE AUTOPARTS ORD .......cooviiiiiiieiiieeiie e | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o [ 30.000|............. 4290](....... XXX o [, O i,
007903107 ...| ADVANCED MICRODEVICES ORD ..........ooiviieiiiiiiiiiieiiieei| e .. 06/24/2020 .. |Various ..............ccooeeiiieiiiini [ 2,535.000(.......... 126,850]....... XXX o [, O oo,
00846U101 .. [ AGILENT TECHNOLOGIES ORD .........oovviiiiiiiiiiiieieeeeee | e .. 06/24/2020 .. |Various ..............c.ocoviiiiiii [ 550.000|............ 4729 ....... XXX o | O oo
009158106 ...| AIR PRODUCTS AND CHEMICALS ORD .......coovvveiiiiieiiiieiiee | e .. 06/24/2020 .. |Various .............cccooeiiviiieiiiiiiii [ 302.000(............ 68,534]....... XXX o [, O oo,
009717101 ...| AKAMAI TECHNOLOGIES ORD ........oovviiiiieiiiieieeee e | .. 06/11/2020 .. |Various ..............ccooeeeiiiiiiiiiii [ 94.000|............. 8928 |....... XXX o | O oo
011659109 ...| ALASKAAIR GROUP ORD ..........ccovviiiiiiieiiiiieie | .. 05/01/2020 .. |Various .............ccooeiiiiiieiiiiii [ 488.000]............ 24751 ... XXX [, O oo,
012653101 ...[ ALBEMARLE ORD .........cooovviiiiiiiiiiiiiii e |, .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o 128.000|............. 8,760....... XXX o | O oo
015271109 ...| ALEXANDRIA REAL ESTATE EQREITORD .......ooovviviiiiieiiee | e, .. 06/24/2020 .. |Various .............ccooeiiviiieiiiiiii [ 212.000]............ 31,660]....... XXX o [, O oo,
015351109 ...| ALEXION PHARMACEUTICALS ORD ........ooovvviiiiiiiiiieie | e .. 09/28/2020 .. |Various ..............ccoooeiiiiii 1,188.000].......... 127,099]....... XXX o | O oo
016255101 ...[ ALIGN TECHNOLOGY ORD .........cooiviieiiiieiiiieiiieeeee | e .. 06/24/2020 .. | Various ..............c.ooioiieiiiiiiii [ 105.000|............ 25831]....... XXX o [, O oo,
018581108 ...| ALLIANCE DATASYSTEMS ORD ........cooovveiiiiiiiiiieiiei | e .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH

INC. ..o [ 41.000(............. 1,902]....... XXX o [, O i,
018802108 ... ALLIANT ENERGY ORD .......cooviiiiiiiieiiieeeeee | e .. 06/24/2020 .. | Various ..............cooeiiviiieiiiiiiii [ 355.000|............ 16,511|....... XXX o [, O oo,
02079K107 .. [ALPHABET CLC ORD .......oiiiiiiiiiiieeie e | e .. 06/24/2020 .. |Various ..............ccocoiiiiiiiii [ 394.000(.......... 557,654 ....... XXX o | O oo
02079K305 .. [ALPHABET CLAORD .......oovviiiiiiiiiiieieeceee | e .. 06/24/2020 .. | Various .............ccooeiiiiiieiiiiiii [ 444.000].......... 631,468|....... XXX o [, O oo,
023135106 ...[ AMAZON COMORD .........cooviiiiiiiieiiieei e |, .. 09/28/2020 .. |Various ..............ccoeoiiiiiii [ 740.000........ 1,739,930 ....... XXX o | O oo
023608102 ...[ AMEREN ORD ........oiiiiiiiieiie e e .. 06/24/2020 .. |Various .............c.cooeiiiiiieiiiiiiii [ 300.000............ 20,687]....... XXX o [, O i,
02376R102 .. | AMERICAN AIRLINES GROUP ORD ...........ovviiiiieiiiiieiiiiieiiees | e, .. 09/28/2020 .. | Various ..............cooeeiiiiieiiiiii [ 4,647.000(............ 83,49]....... XXX o [, O oo,
025537101 ...| AMERICAN ELECTRICPOWER ORD ............oioiiiiiiiieiiiiieei | e, .. 06/24/2020 .. |Various ..............c.ocociiiiiiiii [ 910.000|............ 79,468 ....... XXX o | O oo
025816109 ...| AMERICAN EXPRESS ORD .........ccooviiiiiiiiiiiieiiieee e .. 08/03/2020 .. | Various ..............cooeeiiiiieiiinii [ 1,364.000.......... 129,943 ....... XXX o [, O oo,
026874784 ...| AMERICAN INTERNATIONAL GROUP ORD ..........cccovvveiiiiiiiiee |, .. 06/24/2020 .. |Various ..............ccooociiiiiiii [ 1,033.000............ 29517 ... XXX o | O oo
03027X100 .. [AMERICAN TOWERREIT .........ccoooiiiiiiiii | .. 06/24/2020 .. | Various .............ccooeiiviiieiiiiii [ 722.000(.......... 170,599]....... XXX o [, O oo,
030420103 ...| AMERICAN WATERWORKS ORD ..........ooovvviiiiiiiiiiiiiiiiiee | e, .. 06/24/2020 .. |Various ..............c.ocoiiiiiiii [ 325.000|............ 38,830]....... XXX o | O i
03073E105 .. | AMERISOURCEBERGEN ORD ............c.ooviiiiiiiiiiiiiiiei | e, .. 06/24/2020 .. |Various ..............c.ocoiiiiiiiii [ 527.000|............ 46,938 ....... XXX o | O oo
03076C106 .. | AMERIPRISE FINANCE ORD .........oovvviiiiiiiieiiiiieiieeeee | .. 06/24/2020 .. | Various .............ccooeiiviiieiiiiii [ 283.000]............ 43773 |....... XXX o [, O oo,
031100100 ...[ AMETEK ORD ........cooiiiiiiiiiiii e .. 06/24/2020 .. |Various ..............c.ocoiiiiiiii [ 390.000|............ 35913]....... XXX o | O oo
031162100 ...[ AMGEN ORD ........ooiviiiiiieiiii e | .. 06/24/2020 .. | Various .............ccooeiiviiieiiiiii [ 642.000].......... 149,714 ... XXX o [, O oo,
032095101 ...[| AMPHENOL CLAORD .........oiiiiiiiiiiiiiiiieee e | .. 06/24/2020 .. |Various ..............c.ocoiiiiiiii [ 466.000............ 44323 |....... XXX o | O oo
032654105 ...[ ANALOG DEVICES ORD ... .covvvvoiiiiieiiiiieiii e | e .. 06/24/2020 .. | Various ..............ccoeiiviiieiiiiiii [ 595.000|............ 65,801]....... XXX o [, O i,
03662Q105 .. [ANSYS ORD ..ot | .. 06/24/2020 .. |Various ..............cccoeeiiiiieiiiiiiii [ 87.000|............ 24.077]....... XXX o [, O oo,
036752103 ...[ ANTHEM ORD .........cooiiiiiiiiiiiie e .. 06/24/2020 .. |Various ..............c.ocociiiiiiii [ 554.000(.......... 146,248 ....... XXX o | O oo
037411105 ...[ APACHE ORD ........cooiiiieiiie e |, .. 08/03/2020 .. | Various ..............ccooeeiiiiieiiinii [ 1,591.000............ 33,724]....... XXX o [, O oo,
03748R754 .. | APARTMENT INVSTMGT CLAREITORD .......oooviiiiieieee | e .. 06/11/2020 .. | Various ..............ccoooeiiiiiiiii [ 189.000|............. 6,897 (....... XXX o | O oo
037833100 ...[ APPLE ORD ........coiiiiiiiiieii e | .. 06/24/2020 .. | Various ..............ccooeeiiieiiiinii [ 4,840.000........ 1,539,802 ....... XXX o [, O i,
038222105 ... APPLIED MATERIAL ORD ..........coooiiiiiiiiiiiiieee | .. 06/24/2020 .. | Various ..............ccooeeiiieiiiiiii [ 1,366.000............ 76,333 ....... XXX o [, O oo,
039483102 ...| ARCHER DANIELSMIDLAND ORD ................coooviiiiiiiiiiii |, .. 06/11/2020 .. |Various ...................ccoooi [ 763.000............ 29,905]....... XXX o [ 0 oo
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03966V107 .. |ARCONIC ORD .......cooviiiiiiiiiicec e .. 04/01/2020 .. {Unknown ...........coooooviiiii 450.750 [ ............. 7,884]....... XXX O oo,
040413106 ...| ARISTANETWORKS ORD .......covviiiiiiiiiieiiiieieiiee e .. 06/24/2020 .. [Various ................ccoveviiiiiiiii | 190.000............ 41,773 ... XXX o O oo,
049560105 ...| ATMOS ENERGY ORD ..ot .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 485.000............ 48,555|....... XXX o e L
052769106 ...| AUTODESK ORD .........ooiiviiieiiiiiei e .. 06/24/2020 .. [Various .............cocooveiiiiiiiiei | 248.000(............ 50,318 ....... XXX O oo,
053015103 ...| AUTOMATIC DATAPROCESSINGORD ........oooooviviiiiiiiiiiii e .. 09/28/2020 .. [Various ...............cccoveiiiiiiiiiii | 986.000.......... 137,811 ... XXX o O oo,
053332102 ...| AUTOZONE ORD .......ooivii e | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 18.000|............ 19,799 ... XXX O oo,
053484101 ...| AVALONBAY COMMUNITIESREITORD .........oooiviiiiiiiiii .. 09/28/2020 .. [VariouS ..........cc.oviveiiiiiiiiiiis | 261.000............ 39,408 ....... XXX o e O oo,
053611109 ...| AVERY DENNISON ORD .........ooiviiiiiiiiii .. 06/11/2020 .. [Various ...........c.covvieiiiiiiiieiiiis | 206.000............ 22,359 ....... XXX O oo,
05722G100 .. |BAKERHUGHES CLAORD .........oooviiiiiiiiiiiiiii e .. 08/03/2020 .. [Various ...........ccveviieiiiiiiieieies | 1,190.000|............ 19,829....... XXX o [ L
058498106 ...| BALLORD ........oooiiiiiiie e .. 06/11/2020 .. [Various .............coovieiiiiiiiieiiiiies | 561.000............ 38,6311 ....... XXX o e O oo,
060505104 ...| BANK OF AMERICAORD .........ocoooiiiiiiiiiieie .. 09/28/2020 .. [VariOUS ..........ccovviiiieiiiiiiieii | 11,634.000|.......... 274,572|....... XXX O oo,
064058100 ...| BANK OF NEW YORKMELLONORD ..........ooiviviiioiiiii .. 09/28/2020 .. [Various .............ooevieiiiiiiiieis | 1,480.000............ 50,4471 ....... XXX o e O oo,
071813109 ...| BAXTER INTERNATIONALORD .........oooviiiiiiiii .. 06/24/2020 .. [VariouS .............ooovieiiiiiiis 1,040.000|............ 90,968 ....... XXX O oo,
075887109 ...| BECTON DICKINSON ORD ........oovviiieiiieieeee e .. 06/24/2020 .. [Various .............coccooeiiiiniiiiiiis | 394.000(............ 95,328 ....... XXX o e L
084423102 .. |WRBERKLEY ORD ........covviiiiiiiiieiee e .. 09/28/2020 .. [VariOUS ...........c.vevieiiiiiiiieis | 1,518.000|.......... 102,403 ....... XXX O oo
084670702 ...| BERKSHIRE HATHWAY CLBORD ........ooovviiiiiiie | .. 06/24/2020 .. [Various .............cocooveiiiiiiiiii 3,434.000|.......... 664,022 ....... XXX O oo,
086516101 ...|BESTBUY ORD ........oooiiiiiiiiiiiiee e e .. 02/03/2020 .. [ITGINC ... e, 147.000|............ 12,535 ....... XXX o O oo,
090572207 ...| BIO RAD LABORATORIES CLAORD ........ooovviiiiiiieii .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
['») INC. .o [ 111.000|............ 47,999 ....... XXX o e O oo,
m 09062X103 .. | BIOGEN ORD ..........iiiiiiiiiiieiiie e .. 06/11/2020 .. [Various ...........c.covvieiiiiiiieiiiis | 298.000(............ 82,899 ....... XXX O oo,
g 09247X101 .. | BLACKROCK ORD ..o e .. 06/24/2020 .. [Various ................ccoooiieiiiii | 362.000.......... 187,365]....... XXX o O oo,
a 093671105 ...|H&RBLOCK ORD ........oiiiiioiiieeeeeee .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
o INC. .o 343.000(............. 5827|....... XXX O oo,
097023105 ...|BOEING ORD ..........oiiiiiiiiiiiiiie e .. 09/28/2020 .. [Various .............coevieiiiiiiiies | 1,359.000|.......... 262,828 ....... XXX o e O oo,
09857L108 ...| BOOKING HOLDINGS ORD .........ovviiiiiiiiiiieiiieieiieeee e .. 06/24/2020 .. [VariOUS .............oviiiiiiiiiii | 29.000(............ 43,786 ....... XXX O oo,
099724106 ...| BORGWARNER ORD ...........coiiiiiiiiii .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 423.000............ 13,822]....... XXX o e O oo,
101121101 ...|BOSTON PROPERTIES REITORD .........ooovviiiiiieiiie [, .. 09/28/2020 .. [VariOuS ...........c.coevieiiiiiiiei | 681.000(............ 56,766 | ....... XXX O oo,
101137107 ...|BOSTON SCIENTIFICORD ........oooviiiiiiiiiieeee [, .. 09/28/2020 .. [Various .............oovvieiiiiiiieiiis | 2,762.000............ 99,933]....... XXX o e O oo,
110122108 ...| BRISTOL MYERS SQUIBBORD ............oviviiiiiiiiie [ .. 06/24/2020 .. [Various .............ccoovveiiiiiii 3,515.000|.......... 212,830(....... XXX O oo,
111337103 ... BROADRIDGE FINANCIAL SOLUTIONS ORD ..........ooovviiiiiiiie [, .. 06/24/2020 .. [Various .............coccoviiiiniiiiiis | 180.000............ 21,089 ....... XXX o e O oo,
11135F101 ...[ BROADCOM ORD .......uiiiiiiiiice e [ .. 06/24/2020 .. [Various .............cocooveiiiiiiiiei | 657.000(.......... 188,973 ....... XXX O oo
12503M108 .. | CBOE GLOBAL MARKETS ORD ..........ooivviiiiiiiiie [ .. 09/28/2020 .. [VariOUS ...........c.viiieiiiiiiiieii | 419.000(............ 38,345|....... XXX O oo,
12504L109 ...[CBRE GROUP CLAORD .......oiiiiiiiiieieeeee [, .. 09/28/2020 .. [Various .............ooevieiiiiiiiieis | 1,064.000............ 47,209]....... XXX o e O oo,
12514G108 .. [CDW ORD .....oviiiiie e [ .. 06/24/2020 .. [Various .............cocooveiiiiiiiieiii | 771.000............ 97,997 |....... XXX O oo,
125269100 ...| CF INDUSTRIES HOLDINGS ORD ........coovviiiiiiieie [, .. 06/11/2020 .. [Various .............coevieiiiiiiiiiiiiiies | 225.000............. 6,080]....... XXX o e O oo,
12541W209 ..| CH ROBINSON WORLDWIDE ORD ..o [ .. 06/11/2020 .. [VariouS ...........c.oviieiiiiiiieiiii | 185.000|............ 13,946 ....... XXX O oo,
125523100 ...[CIGNAORD ..ot [, .. 06/24/2020 .. [Various .............coccooeiiiiiiiiiiis | 819.000.......... 156,169 | ....... XXX o [ L
12572Q105 .. [CME GROUP CLAORD .........oooiiiiioiiiiee [ .. 09/28/2020 .. [Various .............ooevieiiiiiiiiees | 1,106.000|.......... 197,391 ....... XXX o e O oo,
125896100 ...[CMS ENERGY ORD .........oiviiiiiiiiii e [, .. 06/24/2020 .. [Various .............cooeveiiiiiiiieii | 345.000............ 19,373 ... XXX O oo,
126408103 .. [CSXORD ... oot [ .. 06/24/2020 .. [Various .............coceoieiiiiiiiiiis 1,051.000|............ 68,024 |....... XXX o e O oo,
126650100 ...[CVSHEALTHORD .......coooiiiioiie e [ .. 09/28/2020 .. [VariOUS ...........c.veiieiiiiiiiie | 2,015.000.......... 122,862 ....... XXX O oo,
127097103 ...[CABOT OIL& GASORD .........oovviiieiiiiieieee [, .. 08/03/2020 .. [Various ..............cccooviiiiiiiiiiii | 635.000............ 12,224 ... XXX o O oo,
127387108 ...| CADENCE DESIGN SYSTEMS ORD .......coooviiiiiiiiiiiieie [, .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 463.000(............ 38,422 ....... XXX O oo,
14040H105 .. [ CAPITAL ONE FINANCIALORD .........ooiiiiiieiii [, .. 09/28/2020 .. [VariouS ..........cc.ovvieiiiiaiiieii | 808.000............ 53,848|....... XXX o e O oo,
14149Y108 .. [ CARDINAL HEALTHORD .........oooiiiiiiie e [, .. 09/28/2020 .. [VariOUS ...........c.oiveiiiiiiieii | 516.000|............ 255471 ....... XXX O oo,
143130102 ...[ CARMAX ORD .....oomiiiiiei e [ .. 06/24/2020 .. [Various .............coooieiiiiiiiiiiin | 216.000............ 17,135] ... XXX o e O oo,
143658300 ...[CARNIVALORD ........oiiiiiiiii e [, .. 08/03/2020 .. [VariOUS ...........covveiieiiiiiiiaeis | 1,158.000 |............ 18,965 ....... XXX O oo
14448C104 .. [CARRIER GLOBALORD ..........cooviiiiiiiiiiiiii [, .. 06/24/2020 .. [Various .............coooveiiiiiiiiiiiis | 4,410.000............ 81,581....... XXX O oo,
148806102 ... [ CATALENT ORD .......ooiiiiiiii e [, .. 09/28/2020 .. | PERSHING DIV OF DLUSECLNDING .........|......e. 996.000............ 83,988|....... XXX o e O oo,
149123101 ...[CATERPILLAR ORD ... ....oiiiiiiii e [, .. 08/03/2020 .. [VariOUS ...........covviiiiiiiiiiiee | 1,065.000|.......... 126,913 ]....... XXX O oo,
150870103 ... [ CELANESE ORD ........oiiiiiiiiiiiiiiieiiiiiieieeieeie [ .. 06/11/2020 .. [Various ..........oooveiiiiiiiiiiiiiiiiiiiiiiis |, 126.000]............ 10,406]....... XXX oo e 0] oo
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15135B101 .. [CENTENE ORD .......oiiiiiiie e [, .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 1,228.160 |............ 79,976 ....... XXX O oo,
151897107 ...| CENTERPOINT ENERGY ORD ........ccoooiiiiiiiii [, .. 09/28/2020 .. [Various .............ovevieiiiiiiiiieies | 1,935.000(............ 36,0441 ....... XXX o e O oo,
156700106 ...| LUMEN TECHNOLOGIES ORD ..........cocoviiiiiiiiiiii [, .. 08/03/2020 .. [VariOUS ..........coovviiiiiiiiiiiie | 1,805.000|............ 18,625|....... XXX O oo
156782104 ...[CERNERORD ..........ccooiiiiiiiiii e [, .. 06/24/2020 .. [Various .............cocooveiiiiiiiieiiii | 285.000(............ 18,839|....... XXX O oo,
166764100 ...[CHEVRON ORD .........cooiiiiiiiiiiiii e [, .. 09/28/2020 .. [Various .............coovieiiiiiiiiieis | 4,421.000.......... 384,307 ....... XXX o e L
169656105 ...| CHIPOTLE MEXICAN GRILLORD ..........oooviiiiiieiie [ .. 09/28/2020 .. [VariOUS ..........oovviiiiiiiiiie e | 38.000(............ 43,715]....... XXX O oo,
171340102 ...| CHURCH AND DWIGHT ORD ........ooovviiiiiiiiieeiee [ .. 06/11/2020 .. [Various .............cooeieiviieiiiiiiiiis | 428.000(............ 31,8491 ... XXX o e L
172062101 ... [ CINCINNATI FINANCIAL ORD .......oooviiiiiee [, .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiiie e, 297.000(............ 23,382 ....... XXX O oo
17275R102 .. [CISCO SYSTEMS ORD ..ot [ .. 06/24/2020 .. [Various ............ccooeveiiiiiiii 7,104.000|.......... 316,106 ....... XXX O oo,
172908105 .. [ CINTAS ORD ..o [, .. 06/24/2020 .. [Various .............coccooeiviiiiiiiii | 146.000|............ 39,182 ....... XXX o e L
172967424 .. |CITIGROUP ORD ...ttt [, .. 06/24/2020 .. [Various .............ccocvieiiiiiii 1,744,000 |............ 76,042 ....... XXX O oo,
174610105 ... CITIZENS FINANCIALGROUP ORD .........cooviiiiiiiiiieiiie [, .. 06/11/2020 .. [Various .............ccccooveviiiiiiiiiii | 765.000(............ 16,980 ....... XXX o O oo,
177376100 ... [CITRIX SYSTEMS ORD ......ooiiiiiiie e [ .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 81.000(............ 11,366 ....... XXX o [ L
189054109 ...[CLOROX ORD ........ouiiiiiiiiiieiei e [ .. 06/11/2020 .. [Various .............coovviviiiiiiiieiiiiiies | 145.000|............ 28,963|....... XXX o e O oo,
191216100 ...[COCA-COLAORD .........oiiviiiiiiiiiie e [, .. 08/03/2020 .. [VariOUS ...........covviiieiiiiiiieis | 6,059.000.......... 274,028 ....... XXX O oo,
192446102 ... COGNIZANT TECHNOLOGY SOLUTN CLAORD .......coovviviiieie [, .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 556.000|............ 30,352 ....... XXX O oo,
194162103 ... COLGATE PALMOLIVE ORD .........cooiviiiiiiiiiiiiie [, .. 08/03/2020 .. [Various ...........ccoveviieiiiiiiieieis | 2,373.000.......... 1754431 ....... XXX o e L
(>} 20030N101 .. | COMCAST CLAORD .....ooviiiiiiiiiee e .. 08/03/2020 .. [VariOUS ..........ccovviiiiiiiiiiiies | 9,323.000.......... 367,292 ....... XXX O oo
g 200340107 ...| COMERICAORD ..........ccoviiiiiiiiiiiiiie e .. 06/11/2020 .. [Various .............covvieiiiiiiiieiiiis | 254.000(............. 8,754|....... XXX O oo,
S 205887102 ...| CONAGRABRANDS ORD .......oivviiiiiiiiiieie | .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiis | 609.000(............ 20,3511 ....... XXX o e L
o 20605P101 .. | CONCHO RESOURCES ORD ...........ccovviviiiiiiiiiiiiiiii .. 08/03/2020 .. [VariOUS ..........ccovviieiiiiiiieiae | 337.000............ 18,045|....... XXX O oo,
~ 20825C104 .. | CONOCOPHILLIPS ORD ..o e .. 09/28/2020 .. [Various .............coevieiiiiiiiieis | 2,008.000(............ 74723 ....... XXX o e O oo,
209115104 ...| CONSOLIDATED EDISON ORD ........covviiiiiiiiiieiieiiiieiia | .. 06/24/2020 .. [Various .............cocooveiiiiiiiieii | 537.000............ 39,832 ....... XXX O oo
21036P108 .. | CONSTELLATION BRANDS CLAORD ........oivviiiiiiiieiiiiie e .. 08/03/2020 .. [VariOUS ..........ccoviiieiiiiiiiiiies | 301.000............ 51,664 |....... XXX O oo,
216648402 ...| COOPER ORD ........covvviiiiiiii e | .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 70.000(............ 19,623|....... XXX O oo,
217204106 ...| COPART ORD .......oiiiiiiiii e .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 292.000(............ 23,455|....... XXX O oo,
219350105 ...| CORNING ORD ........o.viiiiiiiiiieiiiee e | .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiiis | 683.000(............ 15,816 ....... XXX o [ L
220521104 ...| CORTEVAORD .. ..ot e .. 09/28/2020 .. [Various .............ovvvieiiiiiiiieis | 1,342.000|............ 36,6711....... XXX o e O oo,
22160K105 .. | COSTCOWHOLESALE ORD ..........oviiiiiiiiiiiieieie .. 06/24/2020 .. [Various .............coooveiiiiiiiiei | 758.000(.......... 227,934 |....... XXX O oo,
22822V101 .. | CROWN CASTLE INTERNATIONALREITORD .......coooiiiiiii e .. 06/24/2020 .. [Various ................ccoeeviiiiiiiii 512.000............ 79,6121 ....... XXX o O oo,
231021106 ...| CUMMINS ORD .........iiiiiiiiiiiie e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 186.000............ 30,425|....... XXX o O oo,
23331A109 .. [DRHORTON ORD .. ...oviiiiiiiiieie e | .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 18.000 ... 9M9|....... XXX O oo,
233331107 ...|DTEENERGY ORD ........coooviiiiiiiii .. 06/24/2020 .. [Various .............coocoviiiieiiiiiiiis | 415.000............ 50,348 ....... XXX o e O oo,
23355L106 ...| DXC TECHNOLOGY ORD .......ooivviiiieiiiiiieieieeeee .. 08/03/2020 .. [VariOUS ..........coovviiiiiiiiiiiee | 1,377.000|............ 38,828|....... XXX O oo,
235851102 ...| DANAHER ORD .........coooiiiiiiii e .. 06/24/2020 .. [Various .............coceoieiiiiiiiieiis 1,027.000.......... 167,872 ....... XXX o e O oo,
237194105 ...| DARDEN RESTAURANTS ORD ........oiivviiiiiiiee | .. 09/28/2020 .. [Various .............cccooeiiiiiiii | 615.000(............ 64,568 | ....... XXX O oo,
23918K108 .. | DAVITAORD ...t .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 13.000|............. 1,040]....... XXX o e O oo,
244199105 ...|DEEREORD .......iiiiiiiiii e .. 06/24/2020 .. [Various .............cocoveiiiiiiiieiiii | 571.000............ 78,756 | ....... XXX O oo,
247361702 ...| DELTAAIRLINESORD .........oooiiiiiiiii | .. 08/03/2020 .. [GOLDMAN ..........cooviviiiiiiiiiiii e, 869.000|............ 21,953 ....... XXX o O oo,
24906P109 .. | DENTSPLY SIRONAORD ........oivviiiiiiiiieieee e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 255.000............ 10,8271 ....... XXX o [ L
25179M103 ..| DEVON ENERGY ORD .......cooviiiiiiiiiiiiieeieee e .. 08/03/2020 .. [VariouS .............oevvieiiiiiiiiiiiiiiis | 821.000............. 8,708]....... XXX o e O oo,
252131107 ...|DEXCOMORD ..........ooiiiiiiiiiiiie e .. 06/24/2020 .. [Various .............coccoveiiiiiiiiiiii | 477.000(.......... 191,489 ....... XXX O oo,
25278X109 .. | DIAMONDBACK ENERGY ORD ........ooovivviiiiiiiiee e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 121.000]............. 5120|....... XXX O oo,
253868103 ...| DIGITALREALTY REITORD ..o e .. 06/24/2020 .. [Various .............cooooieiiiiiiiiiiiiis | 505.000|............ 71701 ... XXX o e O oo,
254687106 .. | WALTDISNEY ORD ......oouiiiiiiiiiiiiiiiiiieieieie | .. 06/24/2020 .. [Various ..........cccooiiiiiiiiiiiiiiiiiiiiiies | 1,882.000|.......... 205248|....... XXX oo [ 0] i
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254709108 ...| DISCOVER FINANCIAL SERVICES ORD ........oovvviiiieiiiee .. 09/28/2020 .. [VariOUS .............oviveiiiiiiiieiii | 533.000............ 25508 ....... XXX O oo,
25470F104 .| DISCOVERY SRSAORD .......oiviiiiiiiiiiieiiieece e .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 45.000(............... 976|....... XXX O oo,
25470F302 ...| DISCOVERY SRSCORD ......coovoiiiiiieiiieieeee e .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 247.000............. 4829|....... XXX O oo,
25470M109 .. | DISHNETWORK CLAORD ......oiviiiiiiiecieeee e .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 150.000|............. 3,600]....... XXX o e L
256677105 ...| DOLLAR GENERALORD ..........cooviviiiiiiiiii .. 06/24/2020 .. [Various .............cccooeiiiiiiiiiiii | 332.000(............ 54,660 ....... XXX O oo,
256746108 ...| DOLLARTREE ORD .......coovviiiiiiiiieeeeee e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 364.000............ 30,501 ....... XXX O oo,
25746U109 .. | DOMINION ENERGY ORD ........ocovviiiiiiiieiieiee e .. 09/28/2020 .. [Various .............cocooveiiiiiiiiiiis | 1,578.000.......... 127,715 ....... XXX o [ L
25754A201 .. |DOMINOS PIZZAORD ........coovviiiiiiiiiiiiii e .. 05/14/2020 .. | CITIGROUP GLOBAL MARKETS INC. .........| ... 187.000|............ 70,606 ....... XXX o e O oo,
260003108 ...|DOVER ORD .........oiiiiiiiiiiiie e | .. 06/11/2020 .. [Various .............coevieiiiiiiieiiiis | 254.000(............ 23,084 |....... XXX O oo,
260557103 ... | DOW ORD ......ooiiiiiiiiiiec e .. 08/03/2020 .. [Various .............cocvvviiiiiiiiiiiiis | 2,439.000.......... 101,216 ....... XXX o O oo,
264411505 ...| DUKE REALTY REITORD ......oiiiiiiiiiiiie | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 377.000............ 13,029]....... XXX o e L
26441C204 .. |DUKE ENERGY ORD ........oovviiiiiiiiiiiiiee .. 08/03/2020 .. [VariOUS ..........ccovviiiiiiiiiiiiies | 1,335.000|.......... 109,321 ....... XXX O oo
26614N102 .. |DUPONT DENEMOURS ORD ..........oooviiiiiiiiiiei .. 08/03/2020 .. [VariOUS ..........ccovviiiiiiiiiiiiies | 3,558.000.......... 182,331 ....... XXX O oo,
26875P101 .. |EOGRESOURCES ORD .........cccoviiiiiiiiiiiiiiiiii e .. 08/03/2020 .. [Various ..............coovieiiiiiiiiiiiis | 1,039.000............ 48,3071 ....... XXX o O oo,
269246401 ...| E TRADE FINANCIALORD .........oooviiiiiiiiiiiie .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
['») INC. .o [ 343.000(............ 16,036 ....... XXX o e O oo,
m 277432100 ...| EASTMAN CHEMICAL ORD .......cooiiiiiiiiii .. 06/11/2020 .. [Various .............coveieiiiiiiieiiiies | 183.000|............ 12,182|....... XXX O oo,
g 278642103 ...|EBAY ORD .........ooiiiiiiiiii e .. 06/11/2020 .. [Various .............coovvieiiiieiiieiiiniies | 275.000............ MAM7| . XXX o [ L
a 278865100 ...| ECOLAB ORD ........iiiiiiiiiiiiieie e e .. 09/28/2020 .. [Various .............coovveiiiiiiiiiiiiis | 395.000............ 78811....... XXX o e O oo,
o 281020107 ...| EDISON INTERNATIONAL ORD ..ot .. 06/24/2020 .. [Various .............cocooveiiiiiiiie | 698.000(............ 44,105 ....... XXX O oo,
28176E108 .. | EDWARDS LIFESCIENCES ORD .......coooiiiiiiiiiiieiiiieei e .. 06/24/2020 .. [Various .............coccooviiiiiiiiiiiis | 421.000............ 50,324 |....... XXX o e O oo,
285512109 ...| ELECTRONIC ARTS ORD ........oovviiiiiiiiiieiiiieeie .. 06/24/2020 .. [Various .............coooveiiiiiiiieiiii | 424.000(............ 50,567 ....... XXX O oo,
291011104 ...|EMERSON ELECTRICORD ..........ooivviiiiiiiieieie e .. 06/24/2020 .. [Various .............cocccoviviiiiiiiiiii | 868.000............ 56,064 |....... XXX o [ L
29364G103 .. |ENTERGY ORD ..o e .. 06/11/2020 .. [Various .............cooeieiiiiiiiieiiiaies | 349.000............ 33120 ....... XXX o e O oo,
294429105 ...| EQUIFAXORD .........cooiiiiiiiiiii .. 06/24/2020 .. [Various .............coooveiiiiiiiiei | 172.000|............ 24126 ....... XXX O oo,
29444U700 .. |EQUINIXREITORD ..o .. 06/24/2020 .. [Various .............coccooeiiiiiiiiiiiii | 106.000............ 70,588 ....... XXX o e O oo,
29476L107 ...| EQUITY RESIDENTIALREITORD ..o | .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiiiei e, 593.000............ 31,147 ... XXX O oo,
297178105 ...| ESSEXPROPERTY REITORD .........cooovviiiiiiiiiiiiei e .. 06/24/2020 .. [Various ..............ccoooiiiiiiiiiiii | 136.000|............ 31,577 ... XXX o e O oo,
29786A106 .. |ETSY ORD ....oovviiiiiiiie e .. 09/28/2020 .. | PERSHING DIV OF DL SECLNDING .........|......e. 724.000(............ 87,8011 ....... XXX O oo
30034W106 ..| EVERGY ORD ........iiviiiiii e .. 06/24/2020 .. [Various .............cocoveiiiiiiiiii | 452.000(............ 25,633 ....... XXX O oo,
30040W108 ..| EVERSOURCE ENERGY ORD ........cooiiviiiiiiiiiiiiiieiiiies | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 542.000............ 44,578 ....... XXX O oo,
30161IN101 .. |EXELON ORD ..ot .. 08/03/2020 .. [Various ..........cccovvviieiiiiiiiiieies | 1,747.000............ 64,288 ....... XXX o e O oo,
30212P303 .. | EXPEDIAGROUP ORD ........oovviiiiiiiiiiieeee .. 09/28/2020 .. [VariOUS ...........c.oivieiiiiiiieiii | 226.000(............ 19,847|....... XXX O oo,
302130109 ...| EXPEDITORS INTERNATIONAL OF WASNORD ..........coooviiiiiii e, .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiis | 174.000|............ 12,589 ....... XXX o [ L
302257102 ...| EXTRA SPACE STORAGE REITORD .......cooviiiiiiiiiii | .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiiis | 146.000|............ 12,715 ... XXX o e O oo,
30231G102 .. |EXXONMOBILORD ... .. 06/24/2020 .. [Various .............coccooeiiiiiiiiiiiii | 9,555.000|.......... 490,323 ....... XXX O oo,
302445101 ...| FLIRSYSTEMS ORD .........oovviiiiiiiiiiiiieeee e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 135.000|............. 5317]....... XXX O oo,
302491303 ...|FMCORD ..........ooiiiiiiiii e .. 06/11/2020 .. [Various .............cooeiviiiiiiiiiiiiis |, 155.000|............ 14,331]....... XXX o [ L
30303M102 ..| FACEBOOK CLAORD .......covviiiiiiiiiiiiiieeieee e .. 08/03/2020 .. [VariouS ..........cccoveviiiiiiiiiieieies | 4,003.000(.......... 854,021 ....... XXX o e O oo,
311900104 ...| FASTENALORD ..o .. 06/24/2020 .. [Various ............ccooeveiiiiiiii 1,003.000{............ 38,962 ....... XXX O oo,
31428X106 .. |FEDEXORD .....ooviiiiiie e e .. 06/24/2020 .. [Various .............cocoieiiiiiiiiiiii | 276.000............ 34,3271 ....... XXX o e O oo,
315616102 ...| FS NETWORKS ORD ..........oivviiiiiiieiiiee | .. 06/24/2020 .. [VariOUS ...........coooviiiiiiiiii | 57.000]............. 7,166]....... XXX O oo,
31620M106 .. | FIDELITY NATIONAL INFORMATN SVCSORD ........oooviiiiiie e .. 09/28/2020 .. [Various .............oovvieiiiiiiiieis | 2,131.000.......... 305,906 ....... XXX o e O oo,
316773100 ...| FIFTH THIRD BANCORP ORD ...........oooviiiiiiiiiii .. 08/03/2020 .. [VariOUS .............ooviieiiiiiiiiis | 1,909.000|............ 44.808]....... XXX O oo
33616C100 .. | FIRST REPUBLIC BANKORD ..........oovviiiiiiieiie .. 04/06/2020 .. | CITIGROUP GLOBAL MARKETS INC. .........| ... 827.000............ 70,702 ....... XXX O oo,
337738108 ...| FISERVORD .......ccooiiiiiiiiiiiiiieeeeeee e .. 08/03/2020 .. [Various ..........cccoveviieiiiiiiieiiies | 1,381.000|.......... 157,242 ....... XXX o e O oo,
337932107 ...| FIRSTENERGY ORD .........oooviiiiiiiiiii e .. 09/28/2020 .. [VariOUS ...........c.veviiiiiiiiiiie | 2,508.000............ 85,393 ....... XXX O oo,
339041105 ...| FLEETCOR TECHNOLOGIES ORD ........oiviiiiiiiiiiiiiiiiiiiiii | .. 06/11/2020 .. [Various ..........oooveiiiiiiiiiiiiiiiiiiiiiiis |, 261.000]............ 79,656 ....... XXX oo e 0] oo
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34354P105 .. |FLOWSERVE ORD ..ot .. 09/28/2020 .. [VariOUS ...........c.oiieiiiiiiieiae | 686.000(............ 18,711 ... XXX O oo,
345370860 ...| FORDMOTOR ORD .......cooviiiiiiiiieiie e | .. 08/03/2020 .. [VAriOUS ..........coovveiieiiiiiieiiees | 13,191.000|.......... 101,588 ....... XXX o e L
34959E109 .. |FORTINETORD .........oiiiiiiiiiiiiii e .. 06/11/2020 .. [VariOUS ..........oovviiiiiiieiiie | 59.000|............. 7,986]....... XXX O oo,
34959J108 ... | FORTIVE ORD ........oovviiiiiiiie e | .. 09/28/2020 .. [Various .............cccccoeeviiiiiii | 780.000............ 56,644 |....... XXX o O oo,
34964C106 .. | FORTUNE BRANDS HOME AND SECURITYORD ..........ooovviiiiei] e, .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 17.000 ... 980]....... XXX o [ L
35137L105 ...|FOXCLAORD ..ot .. 06/11/2020 .. [Various ..............ccccoveiiiiiiii 1,994.000............ 64,146 ....... XXX o O oo,
35137L204 ...| FOX CORPORATION ORD .......ivviiiiiiiiiieieieie .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 749.000(............ 18,749 ....... XXX o e O oo,
354613101 ...| FRANKLIN RESOURCES ORD ..........cooviiiiiiiiiiii | ..02/03/2020 .. [ITGINC ......oooiii e 1,234.000(............ 31112 XXX O oo,
35671D857 .. | FREEPORT MCMORAN ORD ..........oivviiiiiiiiiiiieiie e .. 08/03/2020 .. [Various ...........c.vvviieiiiiiiieieies | 2,671.000(............ 30,167 ....... XXX o [ L
363576109 ...| ARTHUR J GALLAGHER ORD .........ccoooviiiiiiiiii e .. 06/24/2020 .. [Various .............coccooeiviiiiiiiiiiis | 366.000|............ 36,068 ....... XXX o e O oo,
364760108 ...| GAP ORD ..ot ..02/03/2020 .. [ITGINC ... e 65.000]............. 1135]....... XXX O oo,
366651107 ...| GARTNERORD .........cooiiiiiiie .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 72.000)............. 8,337|....... XXX O oo,
369550108 ...| GENERAL DYNAMICS ORD .........ooivviiiiiiieiiiiiieiieieee | .. 09/28/2020 .. [Various .............covvvieiiiiaiiiiiii | 378.000(............ 53,140]....... XXX o e L
369604103 ...| GENERAL ELECTRIC ORD ........cooviiiiiiiiiiiiieee | .. 09/28/2020 .. [VariOUS ..........ccovviiieiiiiiieii | 37,103.000|.......... 207,448 ....... XXX O oo
370334104 ...| GENERALMILLSORD ..........ooiviiiiiiii e | .. 06/24/2020 .. [Various .............cooeveiiiiiiiiei | 815.000|............ 47,385|....... XXX O oo,
37045V100 .. | GENERAL MOTORS ORD .........vviviiiiiiiiiieieicieeeee e .. 08/03/2020 .. [VariouS ..........cccovvvieiiiiiiiaieies | 2,621.000............ 70,016|....... XXX o e L
372460105 ...| GENUINE PARTS ORD ........ooviiiiiiiiieeeee .. 06/24/2020 .. [Various .............coooieiiiiiiiiei | 155.000|............ 12,027 ....... XXX O oo,
['») 375558103 ...| GILEAD SCIENCES ORD ..........oovviviiiiiiiiiieieiieeiee e .. 06/24/2020 .. [Various .............cooooveiiiiiiiiis | 3,007.000].......... 209,051 1....... XXX o e O oo,
m 37940X102 .. | GLOBAL PAYMENTS ORD .........ovoiiiiiiiiiiieiie e .. 06/24/2020 .. [Various .............ccocoveiiiiiiiiiiii | 553.000(.......... 104,383 ....... XXX O oo,
g 37959E102 .. | GLOBE LIFEORD ........iiviiiiiiee e e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
a INC. .o [ 174.000|............ 12,425|....... XXX o e O oo,
© 38141G104 .. | GOLDMAN SACHS GROUP ORD .........ovvviiiiiiiiiiiiiei | .. 08/03/2020 .. [VariOUS ..........ccovviieiiiiiiieiiiies | 657.000(.......... 122,067....... XXX O oo,
384802104 .. | WW GRAINGERORD ..........cccooiiiiiiiiii .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 40.000(............ 11,837]....... XXX O oo,
40412C101 .. [HCAHEALTHCARE ORD ........cooiiiiiiiiiiiiiiiie [ .. 06/24/2020 .. [Various .............cocooviiiiiiiiiiiis | 399.000............ 46,681]....... XXX o [ L
404341105 .. [HPORD ........coiiiiiii e L .. 08/03/2020 .. [Various ...........ccovvvieiiiiiiieieies | 2,446.000(............ 43,091)....... XXX o e O oo,
406216101 ... |HALLIBURTON ORD .........ooiiiiiiiiiei e [ .. 08/03/2020 .. [VariOUS ..........coovviiiiiiiiiiiie | 1,562.000 | ............ 24564 |....... XXX O oo,
410345102 ...|HANESBRANDS ORD ........cooviiiioiiiii i [ .. 08/03/2020 .. [Various ..............cooeveiiiiiiiiiiiiis | 794.000(............ 11,0301 ....... XXX o e O oo,
412822108 ...|HARLEY DAVIDSON ORD ..........oooviiiiiiiiiiiiie [ .. 05/14/2020 .. | CITIGROUP GLOBAL MARKETSINC. .........|..c.oeeenn. 81.000]............. 15471 ....... XXX O oo,
416515104 ...| HARTFORD FINANCIAL SERVICES GRUPORD ..........cooovvviiieis [, .. 08/03/2020 .. [GOLDMAN .......coooviiiiiiiiiiiieii | e 683.000............ 29167 ....... XXX o e O oo,
418056107 ...|HASBROORD ...........coiiiiiiiiiiiiiiieii e [ .. 06/24/2020 .. [VariOUS ...........cooiiiiiiiiiiii | 82.000|............. 7,055]....... XXX O oo
42250P103 .. |HEALTHPEAK PROPERTIESORD ..........cooviiiiiiie [ .. 08/03/2020 .. [VariOUS ..........ccovviiiiiiiiiiiaes | 1,244,000 (............ 34,677 ....... XXX O oo,
423452101 ...|HELMERICH AND PAYNE ORD .........ooooiiiiiiiiie [ ..02/03/2020 .. [ITGINC ... e 33.000]...........e. 1,345 ....... XXX o O oo,
426281101 ...| JACK HENRY AND ASSOCIATES ORD .......oivvviiieiiie [ .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 6.000............. 1,0491....... XXX o e O oo,
427866108 ...|HERSHEY FOODS ORD ..........covviiiiiiiiiiiieee [ .. 06/11/2020 .. [VariouS ...........coviieiiiiiiieiiiies | 231.000(............ 31,826 ....... XXX O oo,
42809H107 .. [HESSORD .........oiiiiiiiie e [ .. 08/03/2020 .. [Various .............covvveiiiiaiieiiiiieis | 505.000............ 24854 ... XXX o [ L
42824C109 .. |HEWLETT PACKARD ENTERPRISEORD ..........cccoviviiiiiiiei [, .. 06/11/2020 .. [Various ............ccoevveiiiiiiieiiiiiies e 1,816.000|............ 19,553 ....... XXX o e O oo,
43300A203 .. | HILTON WORLDWIDE HOLDINGS ORD ........oovoiviiieiiie [ .. 09/28/2020 .. [VariouS .............coevieiiiiiiiii | 1,203.000{.......... 108,118 ] ....... XXX O oo,
436440101 ...|HOLOGIC ORD .........ooiviiiiiiiiiiiie e [ .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 453.000(............ 22971 ... XXX O oo,
437076102 ...|HOME DEPOT ORD .........cooviiiiiiiieiii e [ .. 06/24/2020 .. [Various .............coceoeeiiiiiiiiiis 1,579.000|.......... 366,119 ....... XXX o [ L
438516106 ...| HONEYWELL INTERNATIONAL ORD ........ooviiiiiiiiiiiie [ .. 06/24/2020 .. [Various .............cocoveiiiiiiiiis 1,017.000|.......... 145,088 ....... XXX o e O oo,
440452100 ...|HORMEL FOODS ORD ........oiviiiiiiiieiieie e [ .. 06/11/2020 .. [Various ...........c.oovveiiiiiiieiiies | 414.000(............ 19,536 ....... XXX O oo,
44107P104 .. |HOST HOTELS & RESORTS REITORD ........oovviiiiiiiiiiiiee [ .. 06/11/2020 .. [Various .............ccccooveviiiiiiiiiii | 931.000............ 10,500 ....... XXX o O oo,
443201108 ...|HOWMET AEROSPACE ORD .........cooviiiiiiiiiie [ .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 2,078.000............ 29,7941 ....... XXX o e O oo,
444859102 ...|HUMANAORD .........cooiiiiiiii e L .. 06/24/2020 .. [Various .............cooooveiiiiiiiiei | 201.000(............ 72,054 |....... XXX O oo
445658107 ...| JB HUNT TRANSPORT SERVICES ORD ........oovvviiiiiiii [ .. 06/11/2020 .. [Various .............covvieiiiiiieiiiie | 112.000|............ 12,014]....... XXX O oo,
446150104 ...|HUNTINGTON BANCSHARES ORD ..........cccooviiviiiiiiiiii .. 06/11/2020 .. [Various ............cooevieiiiiiiiiiies e 1,425.000(............ 12,727 ... XXX o e O oo,
446413106 ...| HUNTINGTON INGALLS INDUSTRIES ORD ..o [, .. 09/28/2020 .. [VariOUS ..........ccooiiieiiiiiiieii | 433.000(............ 84,466 ....... XXX O oo,
44980X109 .. [IPGPHOTONICS ORD ........uiiviiiiiiiiiiiiiiiiiiciiieiieee [ .. 06/24/2020 .. [Various ..........ccccouviiiiiiiiiiiiiiiiiiiiis | 192.000]............ 25993]....... XXX oo e 0] oo
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45167R104 .. [IDEXORD ...ttt [ .. 02/03/2020 .. [ITGINC ..o 317.000............ 52,328 | ....... XXX O oo,
45168D104 .. [ IDEXX LABORATORIES ORD ........ooovviiiiiiiiie [ .. 06/24/2020 .. [Various .............cocooeiiiiniiiiiiiis | 159.000............ 45,065]....... XXX o e L
452308109 ... [ILLINOISTOOL ORD .....oovviiiiiiiiiiei e .. 06/24/2020 .. [Various .............coccooeiiiiiiiiiiiii | 295.000(............ 47,184 ... XXX O oo,
452327109 .. [ILLUMINAORD .......ooiiiiiiiiiie e [ .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 130.000|............ 44,418 ....... XXX O oo,
45337C102 .. [INCYTEORD .....ooviiiiiie e [ .. 09/28/2020 .. [Various ...............cccoveiiiiiiiiiii | 625.000............ 59,214 ....... XXX o O oo,
45687V106 .. [INGERSOLLRAND ORD ........oiviiiiiiiieieie e [ .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 1,872.403(............ 41,786 ....... XXX O oo,
458140100 ... [INTELORD ...t [ .. 09/28/2020 .. [Various .............cccccoeiiiiiiii | 7,944.000|.......... 465,333 |....... XXX o O oo,
45866F104 ...| INTERCONTINENTAL EXCHANGE ORD ..........coovvvviiiii [ .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 550.000............ 48,775|....... XXX o [ L
459200101 ...| INTERNATIONAL BUSINESS MACHINES ORD ..........cooovviiiiiie [, .. 08/03/2020 .. [Various ...........ccovvviieiiiiiiieieies | 3,241.000|.......... 438,618 |....... XXX o e O oo,
459506101 ...| INTERNATIONAL FLAVORS & FRAGRANS ORD ..o [ .. 06/24/2020 .. [Various .............cocoveiiiiiiiieiii | 345.000............ 45,769 ....... XXX O oo,
460146103 ...| INTERNATIONAL PAPERORD .........coooiiiiiiiiiii [ .. 06/11/2020 .. [Various .............cooeieiiiiiiiiiiinis | 536.000............ 18,8371 ....... XXX o e O oo,
460690100 ...|INTERPUBLIC GROUP OF COMPANIES ORD ...........ooovviiieiie [ .. 06/11/2020 .. [Various .............covvieiiiiiiiieiiiis | 535.000|............. 8,840|....... XXX O oo,
461202103 ... [INTUITORD ..o [ .. 06/24/2020 .. [Various .............coccooeiiiiiiiiiiiii | 457.000(.......... 127,891 ....... XXX o e L
46120E602 .. [ INTUITIVE SURGICAL ORD ........ovviiiiiieee e [ .. 06/24/2020 .. [Various ................ccooeiiiiiiii 241.000(.......... 133,237 ....... XXX O oo,
46266C105 .. [IQVIAHOLDINGS ORD .......oooiiiiiiiiiiiiie e [ .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 354.000(............ 48,489 ....... XXX o e L
46284V101 .. [IRONMOUNTAINORD .......ooiiiiiiiiiiie e [ .. 06/11/2020 .. [Various ...........c.ovvieiiiiiiieiiis | 404.000(............ 1MA76] ... XXX O oo,
['») 46625H100 .. [ JPMORGAN CHASE ORD ..........ooiviiiiiiii e [ .. 06/24/2020 .. [Various ................ccoeeiiiiiii 4,027.000.......... 426,026 ....... XXX o O oo,
m 469814107 ...| JACOBS ENGINEERING GROUP ORD ..........coovvviviiiiii [ .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
e INC. ..ot [ 11.000 ..o 882|....... XXX oo e, O] oo
N 478160104 ...| JOHNSON & JOHNSON ORD ........covvviiiiiiiiiiiieieiee [ .. 06/24/2020 .. [Various .............cooooveiiiiiiiiis | 2,980.000.......... 432,106 ....... XXX o e O oo,
o 48203R104 .. [ JUNIPERNETWORKS ORD ........oiviiiiiiiiieiie [ .. 06/24/2020 .. [Various .............cocooveiiiiiiiie | 656.000(............ 15,059 ....... XXX O oo,
482480100 ... |[KLAORD ..ot .. 06/24/2020 .. [Various .............coccooviiiiiiiiiiiis | 201.000............ 36,055|....... XXX o e O oo,
485170302 ...| KANSAS CITY SOUTHERN ORD ..........cooviiioiiii [ .. 06/24/2020 .. [Various .............cocoveiiiiiiiieii | 179.000|............ 23,656 ....... XXX O oo,
487836108 ...|KELLOGG ORD ........ooviiiiiiiiiie e [ .. 06/11/2020 .. [Various .............cooevieiiiiiiieiiiees | 336.000............ 21,785 ....... XXX o [ L
493267108 ...|KEYCORP ORD .......ooviiiiiiiieeee e [ .. 06/11/2020 .. [Various ............cooevieiiiiiiiiiies 1,325.000(............ 15,327 ....... XXX o e O oo,
49338L103 ...| KEYSIGHT TECHNOLOGIES ORD ..o [ .. 06/24/2020 .. [Various .............coooveiiiiiiiieii | 309.000............ 298111 ....... XXX O oo,
494368103 ...| KIMBERLY CLARKORD ..........oooiiiiiiiiiiiiieee [ .. 06/11/2020 .. [Various ...........c.covvvieiiiiiiiieiiiis | 423.000............ 58,2491 ....... XXX o e O oo,
49446R109 .. |[KIMCO REALTY REITORD .......ooviiiiiiieiiee [ .. 09/28/2020 .. [VariOUS ...........c.veiieiiiiiiiie | 2,833.000............ 34,374 ... XXX O oo,
49456B101 .. [KINDERMORGAN CLP ORD ........ooovviiieiiiiee [ .. 08/03/2020 .. [Various ...........ccovvvieiiiiiiieiiiees | 3,642.000|............ 52,800 ....... XXX o e O oo,
500255104 ...| KOHL'S ORD .. ..o .. 02/03/2020 .. [ITGINC ..o e 100.000|............. 4289|....... XXX O oo
500754106 ...| KRAFTHEINZORD ........cooiiiiiiiiie e .. 09/28/2020 .. [VariOUS ...........ccveiiiiiiiiiie | 1,303.000 | ............ 39,236 ....... XXX O oo,
501044101 ...|KROGER ORD .........o.oviiiiiiiiiiiieeeee | .. 06/11/2020 .. [Various .............coovieiiiiiiiieiiiiis | 742.000(............ 24282 ....... XXX o e O oo,
501797104 .. |LBRANDS ORD ..........ccoviiiiiiiiiiiiie e .. 06/24/2020 .. [Various .............ccccoveiiiiiiiiiii | 538.000............ 10,464 ....... XXX O oo,
501889208 ...|LKQORD .......oiviiiiiiieiie e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 400.000[............. 9,915]....... XXX O oo,
502431109 ...| L3HARRIS TECHNOLOGIES ORD ...........ccoviiiiiiiiiiieiieiiieie | .. 08/03/2020 .. [Various .............ccccooviviiiiiiiii | 596.000.......... 111,879 ....... XXX o [ O oo,
50540R409 .. | LABORATORY CORPRTN OF AMERHLDGS ORD .........c.ovvvvieivin] e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 123.000|............ 19,449|....... XXX O oo,
512807108 ...| LAM RESEARCHORD ........ccooiiiiiiiiiii e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 143.000|............ 42,467 ....... XXX O oo,
513272104 ...| LAMB WESTON HOLDINGS ORD ..........oooviviiiiiiiiiiiieiiiiie e .. 06/11/2020 .. [Various ...........c.ovevieiiiiiiiieiiines | 292.000(............ 221571 ....... XXX o [ L
517834107 ...| LASVEGAS SANDS ORD .........ooiviiiiiiiiiiiiiiieiiieii e .. 02/03/2020 .. [ITGINC ..o e 104.000|............. 6,924|....... XXX o e O oo,
518439104 ...|ESTEE LAUDER CLAORD ........oooiiiiiiiiee .. 09/28/2020 .. [VariOUS .............covvieiiiiiiieiii | 447.000(............ 87,3171 ....... XXX O oo,
524660107 ...|LEGGETT & PLATTORD .......oiiviiiiiiiiieeieeeee e .. 02/03/2020 .. [ITGINC ... e 208.000(............. 9,770 ....... XXX o O oo,
525327102 ...| LEIDOS HOLDINGS ORD ........oovviiiiiiieiieiiieieiee | .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 65.000]............. 6,525(....... XXX o e O oo,
526057104 .. |LENNARCLAORD .......oooiiiiiiiiii e .. 09/28/2020 .. [VariOUS .............covveiiiiiiieii | 472.000(............ 36,868 | ....... XXX O oo
532457108 .| ELILILLY ORD ..o .. 06/24/2020 .. [Various .............cocoveiiiiiiiii 1,387.000.......... 206,416 (....... XXX O oo,
534187109 ...| LINCOLN NATIONAL ORD ........oooviviiiiiiiieiieeee e .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiiiiiiei | 399.000............ 15,136 ....... XXX o e O oo,
538034109 ...| LIVE NATION ENTERTAINMENTORD .........coooiviiiiii .. 08/03/2020 .. [VariOUS ..........ccovviieiiiiiieiiae | 280.000............ 12,983|....... XXX O oo,
539830109 ...| LOCKHEED MARTIN ORD ........ooiviiiiiiiiiiiiiiiiiiieiiiiieiie | .. 08/03/2020 .. [VariOuS .........cooviiiiiiiiiiiiiiiiiiaiieiis | 421.000].......... 163,180 ....... XXX oo e 0] oo
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540424108 ...|LOEWS ORD .......cooviiiiiiiiiiiiiie e .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiiiii e, 654.000(............ 23,327 ....... XXX O oo,
548661107 ...| LOWE'S COMPANIES ORD .........coovviiiiiiiiiiiiiiiei e .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiiis | 887.000.......... 101,259 ....... XXX o e L
55261F104 ... |M&TBANKORD .........cooiiiiiiiiiiii .. 08/03/2020 .. [VariOUS ..........ccooviieiiiiiiieiii | 339.000............ 36,052 ....... XXX O oo,
552953101 ...| MGM RESORTS INTERNATIONAL ORD ..........ooivviiiiiiieii .. 08/03/2020 .. [GOLDMAN .......coooviiiiiiiiiiiieii e 851.000............ 13,887]....... XXX o e L
55354G100 .. [MSCIORD .......iiiiiii e .. 06/24/2020 .. [Various .............cocoveiiiiiiiieiiii | 128.000|............ 41,682]....... XXX O oo,
55616P104 .. [MACYS ORD ...t | ..02/03/2020 .. [ITGINC ........oooiiii 1,415.000|............ 23,309 ....... XXX o [ L
565849106 ...| MARATHON OILORD .........coooviiiiiieiiiieeeee | .. 08/03/2020 .. [GOLDMAN .......cooiiiiiiiiiiiiiiiei 1,367.000|............. 7424)....... XXX o e L
56585A102 .. | MARATHON PETROLEUM ORD ........oovviiiiiiiiieecee e .. 08/03/2020 .. [VariOUS ..........ccovviiiiiiiiiiieeis | 1,393.000 | ............ 51,226 ....... XXX O oo,
57060D108 .. | MARKETAXESS HOLDINGS ORD ..........ovviiiiiiiiiiiiiiiie e .. 06/11/2020 .. [Various .............cooeviviiiiiiiiiiiiis | 182.000............ 67,867|....... XXX o e O oo,
571748102 ...|MARSH & MCLENNAN ORD ...........ccooiviiiiiiiiiiiii .. 06/24/2020 .. [Various .............ccoovieiiiiiii 1,022.000.......... 110,244 ....... XXX O oo,
571903202 ...| MARRIOTT INTERNATIONALCLAORD .........cooooiviiiiiiii .. 09/28/2020 .. [Various .............covvvieiiiiiiiiiiiiies | 473.000............ 44,754 ....... XXX o [ L
573284106 ...| MARTIN MARIETTAMATERIALSORD ..........ocooiiiiiiiiiiii | .. 09/28/2020 .. [Various .............covvvieiiiiiiiiiiii | 173.000|............ 40,084]....... XXX o e O oo,
574599106 ...|MASCO ORD .........ooivmiiiiiiiieiiiie e .. 06/11/2020 .. [Various .............covvieiiiiiiieiii | 506.000|............ 21,402|....... XXX O oo,
57636Q104 .. |MASTERCARD CLAORD .........ooviiiiiiiiiiiii e .. 06/24/2020 .. [Various .............cooooieiiiiiiiiiis 1,383.000.......... 411,656 |....... XXX o e O oo,
57772K101 .. | MAXIM INTEGRATED PRODUCTS ORD ........oovviiiiiiiiiiei .. 06/11/2020 .. [VariouS ...........c.oviieiiiiiiieiiiis | 542.000............ 31,544 ... XXX O oo,
579780206 ...| MCCORMICK ORD .........ooviiiiiiiiiieiiieeeee e .. 06/11/2020 .. [Various .............coovieiiiiiiieiiiiees | 261.000............ 43,362]....... XXX o e L
580135101 ...|MCDONALD'S ORD ..........iiiiiiiiiiiiiieiie e .. 08/03/2020 .. [VariOUS .............cocvieiiiiiiiii | 1,435.000|.......... 283,858 |....... XXX O oo,
58155Q103 .. [MCKESSON ORD ..........oiiiiiiiiiiiiee i .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 148.000............ 22,260 ....... XXX o e L
58933Y105 .. IMERCK& COORD .......iviiiiiiiieiiiee e | .. 08/03/2020 .. [VariOUS ...........covveiieiiiiiiiies | 3,894.000|.......... 323,154 ....... XXX O oo,
['») 59156R108 .. [METLIFEORD ..ottt .. 08/03/2020 .. [GOLDMAN .......cooviiiiiiiiiiiiiiei e 1,132.000|............ 42,844)....... XXX o e O oo,
m 592688105 ...|METTLER TOLEDO ORD ..........cooviiiiiiiiiiiiiiieiiee .. 06/24/2020 .. [VariOUS ...........ccooviiiiiiiiii | 41.000(............ 30,496 ....... XXX O oo,
g 594918104 .. |MICROSOFT ORD ..........cc.oiiiiiiiiiiiiiiiiieeeee | .. 06/24/2020 .. [Various .............coooieiiiiiiiiiiie | 11,723.000|........ 2,120473]....... XXX o [ L
N 595017104 ...| MICROCHIP TECHNOLOGY ORD ..........viviiiieiiiiiieiieei e .. 06/24/2020 .. [Various .............cooooieiiiiiiiiiiis | 365.000(............ 33,386 ....... XXX o e O oo,
- 595112103 ...| MICRON TECHNOLOGY ORD .........ccoviiiiiiiiiiiiiiieiii .. 08/03/2020 .. [VariOUS ..........ccovveiiiiiiiiiies | 1,276.000 | ............ 62,229|....... XXX O oo,
59522J103 ...| MID AMERICA APT COMMUNITIREITORD ..........ooooviiiiii] .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiis | 188.000............ 20,2171 ....... XXX o e O oo,
608190104 ...| MOHAWK INDUSTRIES ORD ..........coovviiiiiiiiiiiiiiiei .. 09/28/2020 .. [VariOUS ...........c.oiieiiiiiiiei | 382.000(............ 37,420 ....... XXX O oo,
60871R209 .. | MOLSON COORS BEVERAGE COMPACLBORD ...........ooevveeeia e, .. 06/11/2020 .. [Various .............coovviviiiiiiiieiiiiis |, 394.000(............ 18,2701 ....... XXX o [ L
609207105 ...| MONDELEZ INTERNATIONAL CLAORD ........oooiiiiiiiiiii .. 09/28/2020 .. [Various .............coevieiieiiiiiis | 2,434.000(.......... 131,633 ]....... XXX o e O oo,
61174X109 .. [IMONSTER BEVERAGE ORD ...........ccoviiiiiiiiiiieii .. 06/24/2020 .. [Various .............coooveiiiiiiiiei | 514.000............ 32511 ... XXX O oo,
615369105 ...|MOODYS ORD .......oiiviiiiiiieiiiieice e e .. 06/24/2020 .. [Various .............coooieiiiiiiiiiiiis | 136.000|............ 34,310 ....... XXX o e O oo,
617446448 .. |MORGAN STANLEY ORD ..........cooiiiiiiiiiiiiiii .. 08/03/2020 .. [VariOUS ..........coovviiieiiiiiiiieis | 2,568.000(.......... 119,578 ....... XXX O oo,
61945C103 .. [MOSAIC ORD ........ooiviiiiiiie e | .. 08/03/2020 .. [VariouS ..........cccoviveiiiiaiiieiiiiies | 881.000............ 11,855|....... XXX o e O oo,
620076307 ...| MOTOROLA SOLUTIONS ORD ..........oiviiiiiiiiiiiiie .. 06/24/2020 .. [Various ................ccooeiiiiiiii 516.000|............ 85173 ....... XXX O oo,
629377508 ...|NRGENERGY ORD ..........cooviiiiiiiiii | .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 129.000|............. 4,358 |....... XXX o O oo,
62944T105 .. INVRORD ...t .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 13.000............ 39,850 ....... XXX o e O oo,
631103108 ...|NASDAQ ORD .......oovviiiiieie e .. 06/24/2020 .. [Various .............cocooveiiiiiiiieiiii | 102.000|............ 11,289 ....... XXX O oo,
637071101 ...| NATIONAL OILWELL VARCOORD ........oooiiiiiiiiiiie e .. 08/03/2020 .. [GOLDMAN .......ocooviiiiiiiiiiiieii e, 702.000(............. 8,153|....... XXX o [ L
64110D104 .. INETAPP ORD .........oiiiiiiiiiie e e .. 06/11/2020 .. [Various .............cooeieiiiiiiiieiiiiis | 272.000(............ 1MA51) ... XXX o e O oo,
64110L106 ...|NETFLIXORD .......ooviiiiiiiiie e .. 06/24/2020 .. [Various .............coooveiiiiiiiieii | 645.000(.......... 266,575]....... XXX O oo,
651229106 ...|NEWELL BRANDS ORD ..........oooiiiiiiiiiiiiiiiie .. 06/11/2020 .. [Various .............cooeiviiiiiiieiiinies | 514.000............. 7,881)....... XXX o e O oo,
651639106 ...|NEWMONT ORD .........ooiiiiiiiiiiiie e .. 06/24/2020 .. [Various .............cccoveiiiiiiiiii 2,765.000(.......... 132,563 ....... XXX O oo,
65249B109 .. INEWS CLAORD .......ooiiiiiiiiiiiiie .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 572.000............. 6,340(....... XXX o e O oo,
65339F101 .. |NEXTERAENERGY ORD ........ooooviiiiiiiiiiii .. 06/24/2020 .. [Various ............ccooeveiiiiiiii 1,477.000|.......... 296,186 ....... XXX O oo,
654106103 ...|NIKECLBORD .......cooviiiiiiiii e | .. 06/24/2020 .. [Various .............coceoieiiiiiiiiis | 1,670.000.......... 159,900 ....... XXX o e O oo,
65473P105 .. [NISOURCE ORD .........oooviiiiiiieiiie e .. 06/24/2020 .. [Various .............cocoveiiiiiiiieiiii | 633.000(............ 14,583 |....... XXX O oo,
655044105 ...|NOBLE ENERGY ORD ........ccoiiiiiiiiiiiii .. 08/03/2020 .. [GOLDMAN ........cooviiiiiiiiiiiiei |, 888.000............. 8,831]....... XXX o e O oo,
655664100 ...|NORDSTROM ORD .........ooooiiiiiiiiiiieiiee ..02/03/2020 .. [ITGINC ... e 47.000(............. 1,764 ....... XXX O oo
655844108 ...|NORFOLK SOUTHERN ORD ..........oviiiiiiiiiiiie | .. 06/24/2020 .. [Various .............cocoveiiiiiiiieii | 342.000(............ 57,372 ....... XXX O oo,
665859104 ...|NORTHERN TRUST ORD ........c.oviviiiiiiiiiiiiiiiieieee e .. 06/11/2020 .. [Various .............coeveiiiiiiiieiiinies | 400.000(............ 31,456 ....... XXX o e O oo,
666807102 ...| NORTHROP GRUMMAN ORD ...........cooviiiiiiiiiie .. 06/24/2020 .. [Various .............cocooveiiiiiiiieiiii | 206.000............ 71,072 ....... XXX O oo,
670346105 ...|NUCOR ORD ......couuiiiiiiiiiiiiiiiiiiiieieeieieieeein | .. 08/03/2020 .. [VariOuS .........cooviiiiiiiiiiiiiiiiiiaiieiis | 536.000............ 23475]....... XXX oo e 0] oo
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67066G104 .. [NVIDIAORD .......oiiiiiiii e .. 06/24/2020 .. [Various .............coooveiiiiiiiieiii | 603.000(.......... 202,1811....... XXX O oo,
67103H107 .. | O'REILLY AUTOMOTIVE ORD .........oivviiiiiiiiiiiieiee e .. 06/24/2020 .. [VariouS ...........ccooeiiiiiiiiiiie | 62.000............ 24882]....... XXX o e L
674599105 ...| OCCIDENTAL PETROLEUMORD ........ooovviiiiiiiiiiii .. 09/28/2020 .. [VariOUS .............oevieiiiiiiiies | 5,351.000|............ 69,022 ....... XXX O oo,
674599162 ...| OCCIDENTAL PETROLEUM CORPORATION ........oooiiviiiii e .. 07/06/2020 .. [EXCHANGE OFFER .............coooiiiii e 613.000............. 2,981(....... XXX o e L
679580100 ...| OLD DOMINION FREIGHT LINEORD .........oooiviiiiiiiiie .. 06/24/2020 .. [Various .............coooveiiiiiiiieii | 471.000(............ 73,816 ....... XXX O oo,
681919106 ...| OMNICOM GROUP ORD ........coovvviiiiiiiiiiiiieieeeeee e .. 06/11/2020 .. [Various .............cooviviiiiiiiieiiiiiis | 378.000(............ 20,533 ....... XXX o [ L
682680103 ...| ONEOK ORD ........oooiiiiiiiiiieiiee e | .. 09/28/2020 .. [Various .............oovvieiiiiiiiis | 1,872.000(............ 59,4011 ....... XXX o e L
68389X105 .. |ORACLE ORD ..........oiiiiiiiiiii e .. 06/24/2020 .. [Various .............coooveiiiiiiiis 1,916.000|.......... 100,727 ....... XXX O oo,
68902V107 .. | OTISWORLDWIDE ORD ..........oiviiiiiiiiiiiiieiiiieice e .. 04/03/2020 .. [ITGINC ........oooiiiii 1,689.500(............ 91,916 ....... XXX o e O oo,
693475105 ...| PNC FINANCIAL SERVICES GROUP ORD .........ccovvivieiiiiiiiee | .. 09/28/2020 .. [VariOUS ..........ccovviieiiiiiieiia | 664.000(............ 69,452 ....... XXX O oo,
693506107 ...| PPG INDUSTRIESORD ........ooooiiiiiiiiiiiiiiiieeei | .. 06/24/2020 .. [Various .............coccooviiiiiiiiiiiiis | 326.000............ 30,265|....... XXX o [ L
69351T106 ...|PPLORD ...t .. 06/11/2020 .. [Various .............coevieiiiiiiiiiiiiiies e 1,337.000|............ 37,874 ....... XXX o e O oo,
693656100 ...|PVHORD ........ooiiiiiiiie e .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiii e, 114.000|............. 5561]....... XXX O oo,
693718108 ...|PACCAR ORD .........ccoviiiiiiiiiiii i .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiis | 439.000............ 30,408 ....... XXX o e O oo,
695156109 ...| PACKAGING CORP OF AMERICAORD ..........ocooviiiiiii .. 06/11/2020 .. [VariOUS ...........c.oovieiiiiiiiieiiis | 146.000|............ 14,011]....... XXX O oo,
701094104 ...| PARKERHANNIFINORD ........oooiiiiiii | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 242.000(............ 39,2411 ... XXX O oo
704326107 ...| PAYCHEX ORD ..ot .. 06/24/2020 .. [Various .............cocooveiiiiiiiieiii | 368.000(............ 24688|....... XXX O oo,
70432V102 .. |PAYCOM SOFTWARE ORD ..........ooivviiiiiiiieiiic e .. 09/28/2020 .. [VariouS ..........cc.oveeiiiiiiiieii | 403.000(.......... 123,741 ... XXX o e L
70450Y103 .. | PAYPAL HOLDINGS ORD .......oiviiieiiiiee e .. 06/24/2020 .. [Various .............ccoovieiiiiiii 2,190.000.......... 292,560 ....... XXX O oo,
['») 712704105 ...| PEOPLES UNITED FINANCIALORD ........oooiviiiiiiiiiieii .. 02/03/2020 .. [ITGINC ..o e, 473.000(............. 7,375] ... XXX o e O oo,
m 713448108 ...| PEPSICOORD ..o .. 06/24/2020 .. [Various ............cooovieiiiiiiiiii 2,155.000.......... 292,358 |....... XXX O oo,
g 714046109 ...| PERKINELMER ORD .........oooiiiiiiiee e .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiii | 254.000(............ 23,883]....... XXX o [ L
N 717081103 ...|PFIZERORD ........oiiiiiii e | .. 06/24/2020 .. [Various .............coccoieiiiiiiiiis 9,106.000.......... 323422)....... XXX o e O oo,
N 718546104 ... | PHILLIPS 86 ORD ..........oooiiiiiiiiieeee .. 08/03/2020 .. [VariOUS ...........c.oviviiiiiiiiiiieis | 1,138.000|............ 79,6571 ....... XXX O oo,
723484101 .| PINNACLEWEST ORD .......ooviiiiiiiiieeeee e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 257.000(............ 18,824|....... XXX O oo,
723787107 ...| PIONEER NATURAL RESOURCE ORD .........oooviviiiiiiiciie e .. 08/03/2020 .. [Various .............coevveiiiiiiieiiiaes | 391.000............ 36,591 ....... XXX o [ L
741447108 ...| TROWE PRICE GROUP ORD ...........oivviiiiiiiieiiiieieeee e .. 06/24/2020 .. [Various .............ccccooeiiiiniiiiiiiis | 235.000............ 27,2811 ....... XXX o e O oo,
74251V102 .. | PRINCIPAL FINANCIAL GROUP ORD .........oooiiiiiiiiieieie | .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiiiieii | 461.000(............ 19,996 ....... XXX O oo,
742718109 ...| PROCTER & GAMBLE ORD ...........cooviiiiiiiieiiei e .. 08/03/2020 .. [Various ...........ccvvviieiiiiiiiaieiees | 4,061.000.......... 492,309 ....... XXX o e O oo,
743315103 ...| PROGRESSIVE ORD ........cooviiiiiiiiee e .. 06/24/2020 .. [Various .............ccoovveiiiiiiii 1,295.000 | ............ 98,099 ....... XXX O oo,
74340W103 ..|PROLOGIS REIT ... .. 08/03/2020 .. [VariouS ..........cccovvviieiiiiiiieiiies | 2,680.000.......... 250,6401....... XXX o e O oo,
744320102 ...| PRUDENTIAL FINANCIAL ORD ..o .. 09/28/2020 .. [VariOuS .............coviieiiiiiiiei | 685.000(............ 40,306 ....... XXX O oo
744573106 ...| PUBLIC SERVICE ENTERPRISE GROUP ORD .........ccoviviiiieii e, .. 06/24/2020 .. [Various .............cocooveiiiiiiiiei | 595.000|............ 28,596 | ....... XXX O oo,
74460D109 .. | PUBLIC STORAGE REITORD ........oviiiiiiiiiiiiiiciecie e .. 06/24/2020 .. [Various ................cooeeviiiiiiii 173.000|............ 31,843 ....... XXX o O oo,
74736K101 .. |QORVO ORD ..ot .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 203.000............ 20,609 ....... XXX o e O oo,
747525103 ...| QUALCOMM ORD ..ot .. 06/24/2020 .. [Various .............ccoovveiiiiiii 1,451.000|.......... 119,182 ....... XXX O oo,
748341100 ...| QUEST DIAGNOSTICS ORD ..o e .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiis | 161.000|............ 17419]....... XXX o [ L
754730109 ...| RAYMOND JAMES ORD .........oiiiiiiiiiiiiiiiii | .. 06/24/2020 .. [Various .............coccooeiviiiiiiiiiiis | 247.000(............ 15,611]....... XXX o e O oo,
755111507 .. |RAYTHEON ORD .......coviiiiii e | .. 02/03/2020 .. [ITGINC ..o e 244.000(............ 53,407 ....... XXX O oo,
75513E101 .. |RAYTHEON TECHNOLOGIES ORD .........oovvviiviiiiiiiiiie e .. 09/28/2020 .. [VariouS ..........cooveiieiiiiiiii | 10,317.033|.......... 618,678 ....... XXX o e O oo,
756109104 ...|REALTY INCOME REITORD ........oooviiiiiiiieiiii | .. 08/03/2020 .. [VariOUS ..........ccovviieiiiiiieii | 895.000(............ 53,720 ....... XXX O oo,
758849103 ...|REGENCY CENTERSREITORD .........ccooviiiiiiiiiiiii .. 08/03/2020 .. [Various ..............cccoveiiiiiiii | 1,026.000............ 58,050 ....... XXX o O oo,
75886F107 ...| REGENERON PHARMACEUTICALS ORD .........oooviviieiie e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 181.000|.......... 107,449 ....... XXX O oo,
7591EP100 .. |REGIONS FINANCIAL ORD ........viiiiiiieieee e .. 06/11/2020 .. [Various .............ccoovieiiiiiiieiiiiies e 1,060.000............ 11429]....... XXX o e O oo,
760759100 ...| REPUBLIC SERVICES ORD .........ooovviiiiiieiiiiiieie | .. 06/24/2020 .. [Various .............coooveiiiiiiiieii | 416.000(............ 37,013 ....... XXX O oo,
761152107 ...|RESMED ORD .........oooviiiiiiiiiiiiie .. 06/24/2020 .. [Various ................ccoveviiiiiiii | 231.000............ 38,555|....... XXX o O oo,
770323103 ...|ROBERT HALF ORD ........ocooiiiiiieiiii e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 198.000|............. 9224]....... XXX O oo,
773903109 ...| ROCKWELL AUTOMAT ORD .......oovviiiiiiiiiieieieeee e .. 06/11/2020 .. [Various .............cooooviviiiiiiiiii | 184.000............ 36,612 ....... XXX o [ O oo,
775711104 .. |ROLLINS ORD ........oiiiiiiiii e .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 190.000)............. 7891]....... XXX oo e 0] oo
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776696106 ...| ROPER TECHNOLOGIESORD ...........cooviiiiiiiiii .. 06/24/2020 .. [Various .............coooveiiiiiiiieiii | 209.000............ 78,2481 ....... XXX O oo,
778296103 ...|ROSS STORES ORD .........ovivviiiiiiiiiiiiieeee e .. 06/24/2020 .. [Various .............cocooeiiiiniiiiiiiis | 409.000(............ 41874]....... XXX o e L
78409V104 .. | S&P GLOBAL ORD ... ...t .. 06/24/2020 .. [Various .............cocooveiiiiiiiieii | 399.000.......... 109,919 ....... XXX O oo,
78410G104 .. | SBA COMMUNICATIONS CLAREITORD .......oovvviviiiiiiiii e .. 06/11/2020 .. [Various .............coevieiiiiiiiieiiinies | 145.000|............ 41,619]....... XXX o e L
78440X101 .. |SLGREENRLTYREITORD .........oooviiiiiiiiiiiii .. 09/28/2020 .. [VariOUS .............veveiiiiiiiieii | 402.000(............ 19,110 ....... XXX O oo,
78486Q101 .. | SVB FINANCIALGROUP ORD .........coovvviiiiiiiiiiieee e .. 05/01/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 5000 (............... 9241|....... XXX o e L
79466L302 ...| SALESFORCE.COMORD ..........oovviiiiiiiiiiiiiieiie .. 06/24/2020 .. [Various .............coccooeiiiiiiiiiiiii | 1,064.000.......... 182,039|....... XXX O oo,
806407102 ...|HENRY SCHEIN ORD ..........ooiiiiiiiiiiiiiiiiieie | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 16.000|............... 899|....... XXX O oo,
806857108 ...| SCHLUMBERGER ORD .............cooviiiiiiiiiiiiiie e .. 06/24/2020 .. [Various .............cooeoieiiiiiiiieis 3,101.000|............ 93,885]....... XXX o [ L
808513105 ...| CHARLES SCHWAB ORD ...........oivviiiiiiiieiiiieee e .. 08/03/2020 .. [Various ...........ccvvviieiiiiiiiiiiis | 2,613.000(............ 89,680 ....... XXX o e O oo,
81211K100 .. | SEALED AIRORD ...t .. 06/11/2020 .. [Various .............covvieiiiiiiiieiiis | 219.000(............. 6,438|....... XXX O oo,
816851109 ...| SEMPRAENERGY ORD .........cooiiiiiiiiiiiiie | .. 09/28/2020 .. [Various .............coevvieiiiiiiiieiii | 780.000(............ 99,393 ....... XXX o e O oo,
81762P102 .. | SERVICENOW ORD ..........iiiiiiiiieiiiee .. 06/24/2020 .. [Various .............cocooveiiiiiiiieiii | 812.000(.......... 283,655(....... XXX O oo,
824348106 ...| SHERWIN WILLIAMS ORD ..o e .. 06/24/2020 .. [Various .............cooooeiiiiiiiiiiiis | 164.000|............ 91,876 ....... XXX o e L
828806109 ...| SIMON PROP GRP REITORD .........ooiiviiiiiiiiieeie .. 09/28/2020 .. [VariOUS ...........c.vevieiiiiiiiieis | 2,606.000.......... 251,767 ....... XXX O oo
83088M102 ..| SKYWORKS SOLUTIONS ORD ..o e .. 06/24/2020 .. [Various .............coocoveiiiiiiiiii | 298.000(............ 35,393 ....... XXX O oo,
831865209 ...|AOSMITHORD .......oiviiiiiiiii e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 140.000|............. 6,316|....... XXX O oo,
['») 832696405 ...| IMSMUCKER ORD ..........ooovviiiiiiiiiiiie e .. 06/11/2020 .. [Various .............ccccooveviiiiiiiiiii | 442.000(............ 46,552 ....... XXX o O oo,
m 833034101 ...| SNAPONORD .......ooiiiiiiiiiii e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
e INC. ..ot [ 60.000|............ 7850(....... XXX oo e, O] oo
N 842587107 ...| SOUTHERN ORD ..........cooviiiiiiiieieeeeee | .. 09/28/2020 .. [Various .............ooevieiiiiiiieiiies | 2,545.000.......... 144542 ....... XXX o e O oo,
w 844741108 ...| SOUTHWEST AIRLINES ORD ........ooviiiiiiiiiieee .. 08/03/2020 .. [VariOUS ..........coovveiiiiiiiiiiiie | 1,556.000 | ............ 47,672]....... XXX O oo,
854502101 ...| STANLEY BLACK AND DECKERORD ..........ooivviiiiiiiiieiiie .. 08/03/2020 .. [Various ...........c.ovvveiiiiiiieiiiaieis | 442.000(............ 69,364 |....... XXX o e O oo,
855244109 ...| STARBUCKS ORD ..........oooiiiiiiiiiiie e .. 09/28/2020 .. [VariOUS ...........c.veiieiiiiiiiii | 1,386.000|.......... 106,411 ....... XXX O oo,
857477103 ...| STATESTREETORD ........ooiiiiiiiiie .. 06/24/2020 .. [Various .............coccooviviiiiiiiiii | 705.000............ 45,955|....... XXX o [ L
863667101 ...| STRYKERORD ..ot | .. 06/24/2020 .. [Various ................ccoeeviiiiiiiii | 692.000(.......... 135,832]....... XXX o O oo,
871607107 ...| SYNOPSYS ORD .......cooviiiiiiiiiiiiiieii .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o [ 127.000|............ 19,353 |....... XXX o e O oo,
87165B103 .. | SYNCHRONY FINANCIAL ORD ..........ooiviiiiiiiiiiiiiiie .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiiiii | 515.000|............ 11,7001 ....... XXX O oo,
871829107 ...| SYSCOORD ......coviiiiiiiiie e .. 08/03/2020 .. [VariouS ..........cccoveviieiiiiiiieieies | 1,322.000............ 83,220 ....... XXX o e O oo,
872540109 ...| TIXORD ..o .. 06/24/2020 .. [Various .............ccoovveiiiiiiii 1,836.000|.......... 105,512 ....... XXX O oo
872590104 .. | TMOBILEUS ORD ........ooviiiiiiiiiie e | .. 08/03/2020 .. [VariOUS ...........covviiiiiiiiiiiie | 2,486.000(.......... 220,840 ....... XXX O oo,
874054109 ...| TAKE TWO INTERACTIVE SOFTWARE ORD ..........ooovviiiiiiiiiei e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 106.000|............ 14,792 ... XXX O oo,
876030107 ...| TAPESTRY ORD .....oooviiiiiiiiiie e e .. 09/28/2020 .. [Various .............ooevieiiiiiiiiees | 2,772.000............ 55,514 ....... XXX o e O oo,
87612E106 .. | TARGET ORD ...t .. 06/24/2020 .. [Various .............cocooveiiiiiiiiiiii | 712000 ............ 82,702|....... XXX O oo,
879360105 ...| TELEDYNE TECHORD .......cooviiiiiiiiiieeeeee .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 144.000|............ 44303]....... XXX o e O oo,
879369106 ...| TELEFLEX ORD .........oiiviiiiiiiiiie e .. 06/24/2020 .. [Various .............coccooeiiiiiiiiiii | 190.000|............ 69,554 ....... XXX O oo,
880770102 ...| TERADYNE ORD .......ccooviiiiiiioiiieeee e .. 09/28/2020 .. | PERSHING DIV OF DLUSECLNDING .........|........ 860.000............ 67,901 ....... XXX o e O oo,
882508104 ...| TEXAS INSTRUMENTS ORD ........oooviiiiiiiiiiiieiie | .. 06/24/2020 .. [VariouS .............cooevieiiiiiiiii 1,368.000 |.......... 159,653 ....... XXX O oo,
883203101 ... TEXTRON ORD ..ot | .. 08/03/2020 .. [VariouS ..........cccoviieiiiiiiieiiies | 516.000|............ 18,161 ....... XXX o [ L
883556102 ...| THERMO FISHER SCIENTIFICORD ...........ooivviiiiiiieiiieie e .. 06/24/2020 .. [Various .............coooieiiiiiiiiiiin | 644.000(.......... 211,810(....... XXX o e O oo,
88579Y101 .. |BMORD ... .. 08/03/2020 .. [VariOUS ...........covveiiiiiiiiieie | 1,248.000.......... 188,399 ....... XXX O oo,
886547108 ... | TIFFANY ORD ..ot .. 02/03/2020 .. [ITGINC ... e 125.000|............ 16,777 ....... XXX o O oo,
892356106 ...| TRACTOR SUPPLY ORD ..........oiiviiiiiiiiiiie .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 60.000]............. 7,881)....... XXX o e O oo,
893641100 ...| TRANSDIGM GROUP ORD ..........ooooviiiiiieiiiiie | .. 06/24/2020 .. [VariOUS ..........ccoviiiiiiiiiiii | 86.000(............ 38,106 ....... XXX O oo
89417E109 .. | TRAVELERS COMPANIES ORD ........coovviiiiiiiiiieee .. 06/24/2020 .. [Various .............cocooveiiiiiiiieiii | 420.000(............ 41,002]....... XXX O oo,
89832Q109 .. | TRUIST FINANCIAL ORD .......ooiiiiiiiiiiiiiiecee | .. 08/03/2020 .. [Various ..........cccoveviieiiiiiiieiiies | 3,460.000.......... 136,569 | ....... XXX o e O oo,
90184L102 ...| TWITTERORD ..o .. 09/28/2020 .. [VariOuS ...........c.ovvieiiiiiiiiie | 2,372.000............ 84,2421 ....... XXX O oo,
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902252105 ...| TYLER TECHNOLOGIES ORD .........ooovviiiiiiiiiiiee .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 205.000(............ 69,388 ....... XXX O oo,
902494103 ...| TYSON FOODS CLAORD ..ot e .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiis | 385.000............ 262241 ....... XXX o e O oo,
902653104 ...|UDRREITORD .......coviiiiiiiiiieiii e | .. 06/11/2020 .. [Various ...........c.ovveiiiiiieiiiieis | 396.000............ 14,384 ....... XXX O oo
902973304 ...|USBANCORP ORD .........cccovviiiiiiiiiiiiiieiiie .. 09/28/2020 .. [VariOuS .............ooeviiiiiiiiiiiii | 2,206.000............ 75,816 ....... XXX O oo,
903848303 .. |ULTABEAUTY ORD .......ooiiiiiiiiii e e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 53.000(............ 10,704 ....... XXX O oo,
904311107 ...| UNDER ARMOUR CLAORD ........oviiiiiiiiiiiieiiiieeee e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 229.000(............. 2170(....... XXX O oo,
904311206 ...| UNDERARMOUR CLCORD .........oovvviiiiiiiiiiieiie .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 276.000(............. 2,370(....... XXX o e L
907818108 ...| UNION PACIFICORD ........oooiiieiiiiieiieee .. 06/24/2020 .. [Various .............cooooveiiiiiiiieiii | 988.000.......... 160,341 ....... XXX O oo,
910047109 ...| UNITED AIRLINES HOLDINGS ORD .........oooviiiiiiiiiiiiiee e .. 08/03/2020 .. [GOLDMAN .......oooviiiiiiiiiiiie | 449.000(............ 14,308]....... XXX o e O oo,
911312106 ...| UNITED PARCEL SERVICE CLBORD ..o |, .. 06/24/2020 .. [Various .............coccoveiiiiiiiiiiiii | 870.000............ 83,877|....... XXX O oo,
911363109 ...|UNITED RENTALORD ........ooiiiiiiiiieeee | .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 26.000]............. 3,534|....... XXX o e O oo,
913017109 ...| UNITED TECHNOLOGIES ORD .........oovviiieiiiiieiiiee | .. 02/03/2020 .. [ITGINC ..o e 486.000(............ 72,882 ....... XXX O oo,
91324P102 .. |UNITEDHEALTHGRP ORD ........oooiiiiiiieiieee e .. 06/24/2020 .. [Various .............cocooveiiiiiiiiiiiis 1,825.000.......... 511,007 ....... XXX o e O oo,
913903100 ...| UNIVERSAL HEALTH SERVICESCLBORD .........oocoviviiiiiiiiii .. 02/03/2020 .. [ITGINC ..o e, 134.000|............ 18,395|....... XXX O oo,
91529Y106 .. |[UNUMORD ..ot e .. 02/03/2020 .. [ITGINC ..o e, 945.000............ 25,555|....... XXX o e L
(>} 918204108 ...|VFORD ..o .. 08/03/2020 .. [VariOUS ..........ccovviieiiiiiieiie | 732.000(............ 50,629 ....... XXX O oo
g 91913Y100 .. | VALEROENERGY ORD ..........oooviiiiiiiiiiiiii .. 08/03/2020 .. [VariOUS ..........ccooviieiiiiiieiie | 956.000|............ 59,1971 ....... XXX O oo,
S 92220P105 .. | VARIAN MEDICAL SYSTEMS ORD ..........oiviiiiiiiiiiiiiis | .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiiis | 188.000............ 24,046|....... XXX o e L
() 92276F100 ...| VENTASREITORD ... .. 08/03/2020 .. [VariOuS ..........ccoovieeiiiiiiieii | 736.000............ 30,005 ....... XXX O oo,
> 92343E102 .. |VERISIGN ORD .........ooviiiiiiiiiiiiee | .. 06/11/2020 .. [Various .............coovieiiiiiiiiiiiinies | 230.000............ 47,481)....... XXX o e O oo,
92343V104 .. | VERIZON COMMUNICATIONS ORD ......cooviiiiiiiiiieiiie .. 06/24/2020 .. [Various .............ccoevieiiiiiiii 7,952.000.......... 449,755|....... XXX O oo
92345Y106 .. | VERISK ANALYTICS ORD ......oviiviiiiiieiieee | .. 06/24/2020 .. [Various .............cccooeiiiiiiiiiiii | 137.000|............ 21,3181 ... XXX O oo,
92532F100 ...| VERTEX PHARMACEUTICALS ORD ........ooovviiiiiiiiiiiei e .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 248.000(............ 67,871 ....... XXX O oo,
92556H206 .. | VIACOMCBS CLBORD .........oiviiiiiieiieeeeee e .. 08/03/2020 .. [VariouS ..........cccvvviieiiiiiiieiiies | 1,927.000............ 52,150 ....... XXX o e O oo,
92826C839 .. |VISACLAORD ......oooiiiiiiiiiiie e .. 06/24/2020 .. [Various .............cooovieiiiiiiii 2,288.000.......... 433,487 |....... XXX O oo,
929042109 ...| VORNADO REALTY REITORD ..........ooiviiiiiiiii e .. 09/28/2020 .. [Various .............coovieiiiiiiiiiiiiies | 950.000............ 33,423|....... XXX o [ L
929160109 ...| VULCAN MATERIALS ORD .......ooviiiiiiieieicieecceee | .. 09/28/2020 .. [Various .............coovvieiiiiiiiiiiii | 340.000............ 41,304]....... XXX o e O oo,
92939U106 .. | WEC ENERGY GROUP ORD ...........oiiiiiiiiiiiiieiiiee | .. 06/24/2020 .. [Various .............cooeveiiiiiiiiei | 723.000(............ 67,062|....... XXX O oo,
931142103 .. | WALMART ORD .........ooiiiiiiiiiiiii e .. 06/24/2020 .. [Various .............coccoieiiiiiiiiis 2,393.000.......... 283,344 |....... XXX o e O oo,
931427108 ...| WALGREEN BOOTS ALLIANCE ORD ..........coovvviiiiieiiiie .. 08/03/2020 .. [VariOUS ..........coovviiiiiiiiiiiee | 1,978.000|............ 90,205 ....... XXX O oo,
94106L109 ...| WASTE MANAGEMENT ORD ..........ooiiviiiiiiiieiiieiie e .. 06/24/2020 .. [Various .............cocooeiiiiiiiiiiii | 825.000............ 93,933]....... XXX o e O oo,
941848103 ...|WATERS ORD .........oooviiiiiiiiiiiie .. 06/24/2020 .. [VariOUS ...........ccoviiiiiiiiiii | 73.000(............ 12,973]....... XXX O oo
949746101 .. |WELLS FARGO ORD ..........cooviiiiiiiiiiiie e .. 09/28/2020 .. [VariOUS ..........ccoveiieiiiiiiieii | 20,526.000|.......... 595,884 ....... XXX O oo,
95040Q104 .. |WELLTOWER ORD ........cooiiiiiiiiiiiiieeeeeee e .. 09/28/2020 .. [Various .............cccccoviviieiiiiii | 796.000(............ 38,342 ....... XXX o O oo,
955306105 ...| WESTPHARM SVC ORD ........oovviiiiiiiiiiie | .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 355.000............ 72,3431 ....... XXX o e O oo,
958102105 ...| WESTERN DIGITALORD ........ooviiiiiiieieiieeee | .. 09/28/2020 .. [VariOUS ...........covvevieiiiiiiiiies | 1,307.000|............ 56,9431 ....... XXX O oo
959802109 ...| WESTERN UNION ORD .........oooviiiiiiiiiieiee .. 06/11/2020 .. [VariouS ...........c.oviieiiiiiiieiiiis | 537.000............ 11,202 ....... XXX O oo,
96145D105 .. [WESTROCK ORD .........oiviiiieiiiieeeeeeee .. 06/11/2020 .. [Various .............coovieiiiieiiieiiiiis | 357.000............ 10,707 ....... XXX o e O oo,
962166104 ...| WEYERHAEUSERREIT ... .. 06/11/2020 .. [Various .............covvieiiiiiiieiiiis | 925.000............ 20,629 ....... XXX O oo,
963320106 ...| WHIRLPOOL ORD ..........cooviiiiiiiiiiiieiiiieeeee | .. 08/03/2020 .. [VAriouS ..........cccovieiiiiiiieiiies | 111.000|............ 17,8601 ....... XXX o e O oo,
969457100 ...|WILLIAMS ORD .........oiiviiiiiiiie e .. 08/03/2020 .. [VariOUS ..........coovviiieiiiiiiiieis | 2,168.000............ 40,396 ....... XXX O oo,
983134107 .. | WYNNRESORTS ORD .........coviviiiiiiiiiiiiiiieeiee .. 08/03/2020 .. [VariouS .............ovvieiiiiiiieiies | 188.000............ 16,095|....... XXX o [ L
98389B100 .. | XCELENERGY ORD .........oiviiiiiiiie | .. 06/24/2020 .. [Various ................ccoveviiiiiiii | 890.000............ 54,502 ....... XXX o O oo,
983919101 .. .| XILINXORD ..o | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o [ 386.000............ 34,105]....... XXX o e O oo,
98419M100 .. | XYLEMORD ..o .. 06/24/2020 .. [Various .............cooeveiiiiiiiiei | 415.000(............ 31,532 ... XXX O oo,
988498101 ...| YUMBRANDS ORD ........cooviiiiiiiiieieeee e .. 06/24/2020 .. [Various .............cocooeiiiiniiiiiiiis | 330.000............ 29,7611 ....... XXX o e O oo,
989207105 ...| ZEBRA TECHNOLOGIES CLAORD ... .. 06/24/2020 .. [Various ..........cccooiiiiiiiiiiiiiiiiiiiis | 287.000(............ 70,007]....... XXX oo [ 0] i
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98956P102 .. | ZIMMER BIOMET HOLDINGS ORD ..........oooiiiiiiiiiiiieie | .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 328.000(............ 38,807 ....... XXX O oo,
989701107 ...| ZIONS BANCORPORATION ORD ........ovivviiiiiiiiieieiceeiee | .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 226.000(............. 7463)....... XXX O oo
98978V103 .. | ZOETISCLAORD ......cooviiiiiiiie e .. 06/24/2020 .. [Various .............cocoooeiiiiiiiieii | 753.000............ 98,187 ....... XXX O oo,
999E96134 .. | SILCHESTERS INTERNATIONAL ... e .. 03/01/2020 .. {Unknown ... 195,432.438 | ....... 25,000,000{....... XXX o e L
G0176J109 .. | ALLEGION ORD ..ot . C |, 06/24/2020 .. |VarioUS .........ooiiiii e 146.000|............ 13,667 ]....... XXX O oo,
GO0177J108 .. | ALLERGAN ORD ..ot .. D .. 05/01/2020 .. [Various .............coovvieiiiiiiiiiiiniies | 141.000|............ 26,668 ....... XXX o e L
G0250X107 .| AMCOR ORD ..ottt .. C .. 06/11/2020 .. [Various ...........cooeviiiiiiiiiiees | 2,205.000............ 20,957 ....... XXX O oo
GO403H108 .| AON CLA ORD ..ot e . C .. 06/24/2020 .. |VarioUS .........oooiiii e 228.000............ 42,141 ... XXX O oo,
G0408YV102 .| AON CLA ORD ...\ttt e oo C L0 02/03/2020 .. |ITGINC oo 163.000|............ 36,682 ....... XXX o e L
G1151C101 ..| ACCENTURE CLAORD ...ttt .. C ... |.. 08/03/2020 .. |Various ..............ccoeiiiiiiiiiiii [ 1,045.000.......... 210,912(....... XXX O oo,
G29183103 .. |EATON ORD .....oiiii e e .. C .. 06/24/2020 .. [Various .............coocooeiviiniiiiiiis | 652.000............ 57,9971 ....... XXX o e O oo,
G3223R108 ..| EVERESTRE GROUP ORD ...t .. C .. 09/28/2020 .. [VariOUS ...........c.oiieiiiiiiiei | 411.000(............ 96,3491 ....... XXX O oo,
G47567105 .. | IHS MARKIT ORD ..ot oo C L 06/11/2020 .. | Various ... 223.000............ 14,758 ....... XXX o [ L
G491BT108 ..| INVESCOORD .........oviiiiiiiiiiiiiie e .. 08/03/2020 .. [GOLDMAN .........ooviiiiiiiiiiiiiii e 576.000|............. 5750]....... XXX o e O oo,
G51502105 .. | JOHNSON CONTROLS INTERNATIONALORD ........oovvviiiiiei ... C...|.. 08/03/2020 .. |GOLDMAN .........ccooiiiiiiiiii [ 679.000(............ 26,290 ....... XXX O oo,
G5494J103 .. |LINDE ORD ....ouiiiiiei e . C ... 06/24/2020 .. |Various ...........ccooiiiiiii i 528.000............ 97,592|....... XXX o e O oo,
G5960L103 .. |MEDTRONIC ORD ..ot .. C ... 09/28/2020 .. |Various ...........oiiiei i 3,246.000|.......... 328,085 ....... XXX O oo,
GB095L109 .. |APTIVIORD ...t ... C...|.. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
(>} INC. .o 428.000(............ 29,857 ....... XXX O oo
g G6518L108 .. | NIELSEN HOLDINGS ORD ... e .. 06/11/2020 .. [Various ............cooevieiiiiiiiieis | 1,758.000 | ............ 26,506 ....... XXX O oo,
S G66721104 .. | NORWEGIAN CRUISE LINE HOLDINGS ORD ..........oovvviiieiiien | .. 08/03/2020 .. [VariouS ..........cccoveeiiiiiiiiieieies | 1,386.000|............ 43479|....... XXX o e L
) G7945M107 . | SEAGATE TECHNOLOGY ORD ......oiviiiiiii e oo Cl | 06/11/2020 .. | VarioUS ... 351.000............ 18,483|....... XXX O oo,
o G7S00T104 ..| PENTAIR ORD ..ot c .. 06/11/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. .o 503.000|............ 17,532]....... XXX O oo
GB8473T100 .. | STERISORD ... o\ttt .. C .. 06/24/2020 .. [Various .............coovveiiiiiiiiei | 460.000(............ 69,330 ....... XXX O oo,
G87110105 .. | TECHNIPFMC ORD ..ot .. C .. 08/03/2020 .. [Various .............ccccoeiiiiiiiiiiii | 786.000............. 7,901 ....... XXX o O oo,
G8994E103 ..| TRANE TECHNOLOGIES ORD ..ot .. C .. 06/24/2020 .. | MERRILL LYNCH PIERCE FENNER & SMITH
INC. ..o 1,295.000(............ 74,3011 ....... XXX o e O oo,
(G96629103 .. | WILLIS TOWERS WATSON ORD .......oviiiiiiiiiec e . C .. 06/24/2020 .. |VarioUS ...........ooiiii e 241.000............ 48,229 ....... XXX O oo,
G97822103 .. |PERRIGO ORD ..ottt . C..|.. 06/24/2020 .. |Various ............occoviiiiiiiii e 220.000............ 12,266 ....... XXX o [ L
H1467J104 .. [CHUBB ORD ...t .. C .. 08/03/2020 .. [GOLDMAN ........cooviiiiiiiiiiiiieii | 788.000.......... 1001711 ....... XXX o e O oo,
H2906T109 .. [ GARMIN ORD ..ot .. C .. 02/03/2020 .. [ITGINC ..o e 256.000(............ 25122 ....... XXX O oo,
H84989104 .. | TE CONNECTIVITY ORD .........oiiviiiiiiiiiiiiie e . C .. 06/24/2020 .. |Various ...........cooiiiiiiii e 367.000............ 20,628 ....... XXX o e O oo,
N53745100 .. | LYONDELLBASELL INDUSTRIES CLAORD ..........oooviiiiiiiia e .. 08/03/2020 .. [VariOUS ..........ccovviieiiiiiiieiie | 565.000|............ 38,087|....... XXX O oo,
V77807103 .. | ROYAL CARIBBEAN GROUP ORD ........vivviiiiiiiiiiiiiiiiiei [ .. 08/03/2020 .. [VariouS .........cooviiiieiiiiiiiiiiiiiiiiiis | 498.000[............ 355471 ....... XXX o [ 0] oo
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ........................ XXX .o 69,771,767 |....... XXX Of........... XXX
9799997 Subtotal - ComMON SEOCKS - Part3 ... ... o | XXX oo 69,771,767 |....... XXX | 0........... XXX
9799998 Summary Item from Part 5 for Common Stocks (N/A to QUarterly) ... XXX .o ] XXX .o XXX oo XXX oo XXX ...
9799999 SUBtOtAl - COMMON SHOCKS .. ...ttt e e e e | XXX [ 69,771,767 ....... XXX o [ 0. XXX
9899999 Subtotal - Preferred and COMMON STOCKS ... ..o [ XXX | 93,884,966 | ....... XXX oo [ Of........... XXX ...
9999999 Total - Bonds, Preferred and Common StOCKS . ... o i XXX .o 407,744,299 | ....... XXX oo 965,273 |........... XXX ...
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Bonds - U.S. Governments
83162CPP2 . | SBAP 200520 FA-ABS ............. 06/01/2020 o XXX oo 61209 ... 61,209 L. ..., 68209 ........ 63,488 |............0|........ (305)|............0... o (B05) | Of L B384 L0 (1975) | (1975) | 1,399 | 06/01/2025 | 1
83162CQH9 . | SBAP 2006-20 F A- ABS . 06/01/2020 L XXX 371 06/01/2026 |1 .
83162CQX4 . | SBAP 2007-20 CA - ABS . 09/01/2020 L XXX 3,152 | 08/01/2027 |1 .
83162CRA3 . | SBAP 2007-20 EA - ABS . 05/01/2020 s XXX 416 | 05/01/2027 |1 .
83162CVK6 . | SBAP 2013-20C A- ABS .. 09/01/2020 s XXX 1,202 | 03/01/2033 |1 .
83162CXB4 . | SBAP 2015-20F A-ABS ... 06/01/2020 s XXX . 224/ 06/01/2035 | 1 .
912810RK6 . | UNITED STATES TREASURY . 04/03/2020 s XXX 4,401 02/15/2045 |1 .
912810SF6 .. | UNITED STATES TREASURY . 03/23/2020 s XXX 9,066 | 02/15/2049 |1 .
912810SJ8 .. | UNITED STATES TREASURY . 03/23/2020 s XXX 19,676 | 08/15/2049 | 1 .
912810SL3 .. | UNITED STATES TREASURY . 04/01/2020 | BOFA SECURITIESINC. ... [... XXX ... 4,132| 02/15/2050 |1 .
912828678 . .| UNITED STATES TREASURY . 09/18/2020 | Various Lo XXX 21,833 | 06/30/2024 |1 .
912828WJ5 . | UNITED STATES TREASURY . 05/07/2020 | Various .. S XXX 40,678 | 05/15/2024 |1 .
912828XR6 . | UNITED STATES TREASURY . 01/30/2020 | Various .. Lo XXX 1,396 | 05/31/2022 | 1 .
912828XW5 . | UNITED STATES TREASURY . 02/04/2020 | Various .. Lo XXX .. 606 | 06/30/2022 | 1 .
912828XX3 . | UNITED STATES TREASURY . 08/21/2020 | Various .. Lo XXX 39,935 | 06/30/2024 |1 .
912828252 . .| UNITED STATES TREASURY . 08/19/2020 | Various .. XXX . .. 42,207 | 01/31/2025 | 1 .
912828794 .. | UNITED STATES TREASURY . 08/18/2020 | Various CXXX L . 3,613,515|......3,340,000 | ...... 3568313 |.............0|....ooee i Ofuen . (6,838) [ .ovvnee O] (6,838) [ euuee OfLu . 3561475 ot O il 52,040 ... 52040 ...l 18,019 | 02/15/2030 | 1
912828ZH6 . | UNITED STATES TREASURY ......... 06/03/2020 | BANC OF AMERICA/FIXED

INCOME ................. CXXX L 475612 | ....... 475000 | ....... 475793 | .......oooo O e O (1) | O (1) | O 4TI O (18T) | (1BT) [ 162 | 04/15/2023 | 1
912828ZL7 .. | UNITED STATES TREASURY ......... 07/06/2020 | BANC OF AMERICA/FIXED

INCOME ........oovvennns c XXX 204,797 | ....... 204,000 |....... 204,056 | ... O e O @ e O @) O e 204054 | O TA3 L TAB 141 04/30/2025 | 1
912828ZP8 . .| UNITED STATES TREASURY .. 07/21/2020 | Various .................. s XXX | 1,152,645 ..., 1,156,000 ... 1,152,839 ..o O e O 32 O 32 O ... 98] 05/15/2023 |1 .
912828ZQ6 . | UNITED STATES TREASURY . 08/24/2020 | Various .................. Lo XXX ..o |.... 3,086,680 |......3,100,000 (...... 3,064,398 .............0 ... 0] 367 O 367 | O . 3,475| 05/15/2030 | 1 .
912828782 . .| UNITED STATES TREASURY . 08/18/2020 | GOLDMAN . Lo XXX o]0 1,102,750 | ... 1,100,000 L 1095574 |.............0|............0........o 180 M8 0L . 1,202 | 05/31/2027 | 1
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS .. .. ... .\vtttteteteteiaieteiaieeeiaianannas . XXX ... [...36661795]..... 34,342,009 | ..... 34,912,047 |..... 15,243,033 |............0[......(17959) | ............0[......(17959) |.......... O..... 34,883,230 |............0.... 1,778,565 ...... 1,778,565 ...... 213,790 .. XXX .

Bonds - U.S. States, Territories and Possessions
13062TH72 . | CALIFORNIAST .......ooviinnn. ... |01/29/2020 | WELLS FARGO SECURITIES

..................... co XXX .. |...... 566,476 [ ....... 400,000 542,400 | ....... 541,203 oo 540411 \ee.... 26,065 26,065 ....... 10,500 | 08/01/2032
452152P21 [ ILLINOIS ST ..., 05/13/2020 | GOLDMAN . c XXX 639,850 | ....... 670,000 |....... 737,429 |....... 724730 | ............0|. ... @27) | oo O R2UT) | O 722514 |0 (82,664) | . . (82,664) | .. X 11/01/2029
452152Q46 . | ILLINOISST ..... 05/13/2020 | GOLDMAN ............... CXXX e 323400 ....... 330,000 361,317 |....... 353,672 (... O (1,349) | O (1349) [ O 352,322 (... 0] (28,922) (28,922) 11/01/2025
5464167R3 . .| LOUISIANA STATE 05/19/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ... .. XXX 277,043 | ....... 250,000 | ....... 275425 | ............. 0 . Of....... (1,602) [ ........ 3,963 |....... (5,565) [ .......... 0f....... 24727 | ... O........ 2315(......... 2315(........ 4,694 | 12/01/2033 [ 1FE ......
605581LV7 .| MISSISSIPPIST ..................... ... | 06/22/2020 | Stifel Nicolaus & Co. ........ XXX 695348 | ....... 575,000 | ....... 672,808 |....... 664,510 [............ Of....... (4142) | ...... (10,328) | ........ 6186 |.......... 0] ....... 670696 |............ 0....... 24651 (........ 24651 (....... 15,397 | 10/01/2036 | 1FE ......
1799999 Subtotal - Bonds - U.S. States, Territories and POSSESSIONS ... .. ...............ooeuereeran... XXX | 2502116 L. 2,225000...... 2,589,378 [ ...... 2284115 ............ 0f...... (10,103) [ ....... (6,365) [ ....... (3738) [.......... 0] ...... 2,560,670 ............ 0f...... (58,554) | ....... (58,554) | ....... 57,536 [ .. XXX . XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
167501PK5 . | CHICAGOILLBRDED ............... ... |01/01/2020 | Maturity @ 100.00 .......... XXX 125,000 | ....... 125,000 | ....... 108,09 |....... 125,000 | ...ovnnnnns (1) P Of. o, Of. o, Of.covein O] cenes 125,000 ...ooennnns (1] T (1] TR [\ P 3,750 | 01/01/2020 | 2FE ......
270427PY7 . | EAST ALLEGHENY PA SCH DIST 09/02/2020 | Call @ 100.00 ............. XXX e 30,000 |........ 30,000 |........ 29519 |........ 29569 | .....oiinnn [0 28| (1) 28| O 29593 (... (1] T 407 (. cciinin. 407 (... 581 | 10/01/2031 [1FE ......
442403NN7 . [ HOUSTON TEX INDPT SCHDIST ......| ... 07/24/2020 | PERSHING DIV OF DLJ SEC

INDING ... CXXX 514,064 | ....... 400,000 | ....... 501,216 | ............. Of oo 0o (5297) [0 (5297 [ O] 495919 07/15/2037 [1FE ......
64966QUR2 . [NEWYORKNY ..........ooooii] .. 05/14/2020 | SAMUEL A RAMIREZ &

COMPANYINC ............ LOXXX ] 876,193 765,000 |....... 921343 [............. 0.0 2188) o 0 (2188) | O 919,185 03/01/2036 | 1FE ......
882721RM7 . | TEXASST ......................... ... | 03/24/2020 | GOLDMAN ... XXX ... |....1,000,000]......1,000,000 ......1,000,000|.............0f............0f............0f............0f............0f..........0]...... 1,000,000 04/01/2036 | 1FE ......
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions ............... XXX oo |, 2545257 | ..., .. 2,320,000 |......2,560,168 | ....... 154569 | ............0|....... (743 |............0f.......(7431)|.......... 0f...... 2,569,697 | ............ 0f...... (24,440) [ ....... (24,440) [ ....... 22185 .. XXX. XXX
Bonds - U.S. Special Revenue, Special Assessment
009730PCO . | AKRON BATH COPLEY OHIO JT TWP

HOSPDIST ... 03/24/2020 | GOLDMAN ............... XXX e 500,000 | ....... 500,000 | ....... 500,000 | ....oueennnn. (1] PP (1] P (1] P (1) T Of. ovvein O] cenns 500,000 [ ....ovvunnnn (1] T (1] TR (1] P 1,242 | 11152047 | 1FE ......
03588HYG5 . | ANNE ARUNDEL CNTYMD ........... 06/02/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. .. ... XXX 324863 |....... 250,000 | ....... 31315 |....... 308,590 [............ Of....... (2282) | ............ Of....... (2282) | ..........0[....... 306,308 | ............ 0....... 18555 |........ 18555 |........ 8,438 | 10/01/2041 [1FE ......
121342PQ6 . | BURKE CNTY GA DEV AUTH POLLUTN JP MORGAN SECURITIES

CTLREV ... ... |03/24/2020 (LLC ..................... XXX 900,000 | ....... 900,000 | ....... 900,000 |............. [ R [ [ R [ Of..........0f..ens 900,000 | ............ [0 IR [ O........ 3,058 | 11/01/2052 | 2FE ......
130795VL8 . .| CALIFORNIA STATEWIDE CMNTYS DEV WELLS FARGO SECURITIES

AUTHREV ......................... ... |03/24/2020 (LLC ..................... XXX 400,000 | ....... 400,000 | ....... 400,000 |............. [ R [ [ R [ Of..........0f..ens 400,000 | ............ [0 IR [ O........ 1,080 | 08/15/2047 | 1FE ......
139404GP6 . | CAPE GIRARDEAU CNTY MO INDL DEV CITIGROUP GLOBAL

AUTHHEA ... 03/27/2020 | MARKETSINC. ............ C XXX 550,540 | ....... 500,000 | ....... 562,855 | ....... 549,097 |.....oiiin. 0f....... (1,488) [ ....oonnne 0f....... (1488) [ ..o 0] ennnn 547,609 | ............ (1] P 2,931 ... 2,931 ....... 14,583 | 03/01/2029 | 3FE ......
162410EG5 . | CHATTANOOGA HEALTH CITIGROUP GLOBAL

EDUCATIONAL AND HOUSI .......... 01/13/2020 | MARKETSINC. ............ c XXX 30,539 | ........ 25,000 | ........ 30,200 |........ 30,200 ..t [\ ()] T [\ (18) e O] 30,182 (..o (1] T 357 [t 357 .. 500 | 08/01/2035 | 2FE ......
19648DAC3 . | COLORADO HIGH PERFORMANCE

TRANSNENTERPR ........ovveenn 05/05/2020 | DAVIDSON (D.A.) & CO.INC. [ ... XXX ... |...... 482,980 | ....... 510,000 | ....... 546,062 | ....... 539491 |...oiiiiiin. 0f....... (1892) [ ..vvennnn. 0f....... (1892) [ ..o 0] ennne 537,599 | ....iiiiin 0f...... (54,619) | ....... (54,619) | ........ 8,996 | 12/31/2051 | 2FE ......
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19648FJT2 ..| COLORADO HEALTH FACS AUTHREV | ... |01/13/2020 | CITIGROUP GLOBAL
MARKETSINC. ............ XXX 86,180 |........ 70,000 |........ 85230 |........ 85230 |............ Of......... [(5) 1 [P (O [P (<) I 0........ 85177 | ............ 0........ 1,003]......... 1,003 ........ 1,400 | 08/01/2033 | 2FE ......
19648FJU9 . .| COLORADO HEALTH FACS AUTHREV | ... |09/24/2020 | CITIGROUP GLOBAL
MARKETSINC. ............ XXX 74354 | ... 60,000 |........ 73218 |........ 72842 | .. ... Of........ (920) [ ........ (672) ........ (248)|.......... 0........ 72593 (... ... 0........ 1761 ......... 1761 ........ 3,308 | 08/01/2034 | 2FE ......
19648FJV7 ..| COLORADO HEALTH FACS AUTHREV | ... |09/24/2020 | CITIGROUP GLOBAL
MARKETSINC. ............ L XXX M2 90,000 ....... 107,883 |....... 108,521 | ............ Of....... (1,260) | ......... 23 ... (1474 0....... 107,047 | ............ 0........ 4074 ......... 40741 ........ 4,963 | 08/01/2035 | 2FE ......
20774Y2C0 . | CONNECTICUT ST HEALTH & EDL
FACSAUTHRE ............c........ ... |08/18/2020 | TMC BONDS, LLC ......... C XXX 129,015 | ....... 110,000 | ....... 120174 | ....... 119136 | .ooevnnnn 0f..c..... (636) | v Of. oo (836)]..veennns (1] T 118,500 | ...vnnn (1] T 10,515 ........ 10,515 | ........ 6,019 07/01/2042 | 1FE ......
20775C589 . | CONNECTICUT ST HSG FIN AUTH HSG
MTGFIN .o, ... |05/14/12020[RBC ..........coovvnnnn. c XXX | 1547050 (L 1,450,000 | ...... 1,588,867 [ ......ouvuns (1] PP 0f....... (3435) ..o Of.......(3435)|.....ceuns 0f...... 1,585,431 | ..ooinnnn. 0f...... (38,281)]....... (38,281)]....... 28,053 | 11/15/2043 [1FE ......
20775CU85 . | CONNECTICUT ST HSG FIN AUTH HSG
MTGFIN .o, ... |08/18/2020 | Call @ 100.00 ............. c XXX 70,000 | ........ 70,000 | ........ 75830 | ........ T5475 | .o 0f..c..... (293) | .ot Of. oo (293)]nninnens (1] P 75182 (..o (1] T (5,182) | ........ (5,182) | ........ 1,013 | 05/15/2049 | 1FE ......
20775CZET7 . | CONNECTICUT ST HSG FIN AUTH HSG
MTGFIN ..o ... |08/18/2020 | Call @ 100.00 ............. XXX 45000 (........ 45000 (........ 48476 |............. [ R Of........ (129) f............ (O [P i< I 0........ 48347 | ... 0....... (3347) | ........ (3347) | ..o 0| 11/15/2041 | 1FE ......
246579LC8 . .| DELAWARE VALLEY PA REGL FIN AUTH
LOC GOV | ... |08/24/2020 | B.C.ZIEGLER&CO. ....... | ... XXX ... |...... 979,530 | .. 980,000 | ...... 1,040,760 980,000 | . ...(5458)...... (60,760) | ....... 55302 |.......... Of...... 1,035,302 (55,773) | . . (85,773) | .. 09/01/2048
302966AH9 . | FRESB 2018-SB56 A5SH-CMBS ....... | ... |09/01/2020 | Paydown ....... e XXX 48,876 | .. . 48876 (... 49,933 . 49921 1. . (1,620) Of.......(1620) .......... 0f........ 48,301 ... 575 .. 09/25/2038
30296UAA1 . | FRESB 2018-SB51 ASH-CMBS ........ ... |09/01/2020 | Paydown ..... e XXX 70814 | .. L T70725 ... 71,321 . 71,208 . .. (181) O (8 O 71,028 L(214) | .. 04/25/2038
['») 30309LAG3 . | FRESB 2019-SB61 A5H-CMBS ....... | ... |09/01/2020 | Paydown ..... e XXX 19,623 | .. . 19623 (... 19,720 . 19,705 . (10) Of (10 O 19,695 (72) | .. 02/25/2039
m 31288QCA6 . | FH 840965-RMBS ............. .| ... |09/01/2020 | Paydown ..... c | XXX 130,833 | .. 130,833 | ... 133,628 133,591 | . 136 O 136 O 133,727 (2,894) .. 05/01/2049
o 3128MFNA2 . | FH G16485 - RMBS . 09/01/2020 | Paydown ... c | XXX 474,193 | ....... 474193 | ... 474,582 .. 474,560 | . (24) O ) O 474,536 .(343) | .. 05/01/2033
N 3128MFQB7 . | FH G16550 - RMBS . 09/01/2020 | Paydown ... c XXX 606,367 | ....... 606,367 | ... 606,723 .. 606,703 | . . (22) O] (22 O 606,680 L(313)] .. 05/01/2033
N 3128MJ2L3 . | FH G08778 - RMBS . 03/31/2020 | Various . ... v XXX | 4,706,656 | ...... 4,497,532 | ...... 4,543,737 . 4,540,443 | . (140) O (140) [ O 4,540,303 166,353 | .. 09/01/2047
3128MJV56 . | FH G08635 - RMBS . 09/01/2020 | Paydown ... c s XXX . 186,477 | ... 189,653 189,421 | . .. (21) O @D e O 189,395 (2918) .. 04/01/2045
3128MJWUO | FH G08658 - RMBS . 09/01/2020 | Paydown ... c s XXX e 102013 102,260 .. 102,244 | . ... (5) O] B) [ O] 102,239 .. (226) | .. 08/01/2045
3128MMXB4 | FH G18673 - RMBS . 09/01/2020 | Paydown ... co | XXX 591,902 |....... 591,902 ... 592,387 .. 592,360 | . ... (15) O (18) [ O 592,345 .(443) | .. 01/01/2033
3128MMXF5 .| FH G18677 - RMBS . 09/01/2020 | Paydown ..... e XXX 581,448 | .. . 581,448 | ... 581,788 .. 581,769 | . ... (28) O (@3 O 581,746 .(298) | .. 02/01/2033
3128MMXN8 | FH G18684 - RMBS . 09/01/2020 | Paydown ..... e XXX 628,987 | .. 628,987 | ... 629,355 .. 629,335 | . (21 Ofo @) 0 629,314 ..(327) | .. 04/01/2033
312939V73 . .| FHA91538 - RMBS .. 09/01/2020 | Paydown ..... e XXX 99,464 | .. . 99,464 | ... 107,545 . 106,943 | . ... (22 Of @2 0 106,921 (7,458) | .. 03/01/2040
31300MLY7 . | FH 849343 - RMBS .. 09/01/2020 | Paydown ..... e XXX 118,393 | .. 118,393 | ... 121,723 121,283 | . . (30) Of B0 O 121,252 (2,860) | .. 08/01/2043
31326FZB7 . | FH2B1638 - RMBS .. 09/01/2020 | Paydown ..... e XXX 47,052 |........ 47,052 ]|... 48,082 ... 48,020 . . (115) Of (M) [0 47,906 ..(853) .. 08/01/2043
3132A5J55 . .| FHZS4784 - RMBS . 09/01/2020 | Paydown ... s XXX [L... 1,003,546 | ... ... 1,003,546 1,035,848 .1,035474 | . . 1,481 O A8t 0 1,036,954 (33,408) | .. 08/01/2048
3132DV3N3 . | FH SD8005 - RMBS . 03/26/2020 | Various . ... co XXX |, 2,836,120 .. 2,794,974 . 2,793,996 | . (3,045) O] (3045) [ O] 2,790,951 45,169 | .. 08/01/2049
3132GDBM9 .| FH Q00876 - RMBS . 09/01/2020 | Paydown ... co | XXX 53,701 .. 58,048 ... 57,745 . . (1) O (M O 57,743 (4,042) 05/01/2041
3132GTPY7 . | FH Q08239 - RMBS . 09/01/2020 | Paydown ... c | XXX 123,730 | .. 125,982 125773 | . (73) O (M) e O 125,700 (1,970) 05/01/2042
3132JN7K7 . | FH Q21798 - RMBS . 09/01/2020 | Paydown ... co e XXX 57,746 | .. 56,546 . 56,665 | . .16 O 18 O 56,681 1,065 09/01/2043
3132M7XP8 . | FH Q27286 - RMBS . 09/01/2020 | Paydown ... c | XXX 249,174 | .. 253,496 253,136 | . 103 O 103 O 253,238 (4,064) 07/01/2044
3132QRC40 . | FH Q34590 - RMBS . 09/01/2020 | Paydown ... co | XXX 115,196 | .. 114,692 L4727 | . O M O 114,738 .. 458 07/01/2045
3132QRQK9 .| FH Q34957 - RMBS . 09/01/2020 | Paydown ..... e XXX 115938 | .. 116,227 | ....... 116,208 | . .9 O O O 116,199 .. (262) | .. 07/01/2045
3133KGK72 . | FHRA1218 - RMBS . . ... |09/01/2020 | Paydown ..... e XXX ] 1,002,778 1,035995 | ...... 1085614 |............0 ............ 8 OB 0 1,035,622 32,844)| .. 08/01/2049
3133KJE65 . .| FHRA2857-RMBS ............ ... |09/01/2020 | Paydown ..... e XXX 33,854 | .. 35123 | ... 0f. . (34) O B0 35,089 (1,235) | .. 06/01/2050
3136AXC45 . | FNR 2017-69 HA - CMO/RMBS ... .| ... [09/01/2020 | Paydown ..... e XXX 169,497 | .. 174,390 | .. 173,865 | . (101) O (10 0 173,764 (4,267) | .. 06/25/2046
3136B3294 . .| FNR 2019-7 JA - CMO/RMBS .. ..|... |09/01/2020 | Paydown ..... e XXX 146,361 | .. 147413 | ....... 147,387 |. .14 O A0 147,401 (1,040 | .. 03/25/2049
3138EMV40 . | FNAL5134-RMBS .......... .| ... [09/01/2020 | Paydown ..... e XXX 97475 .. 100,673 | .. . 100,493 | . .18 O 180 100,512 (3,037) | .. 04/01/2044
3138ETND4 . | FNAL8487 -RMBS ........ .| ... [09/01/2020 | Paydown ..... co | XXX 140,554 | .. 144,562 | .. 144,142 | . (107) O (107 [ O 144,035 (3,481)] .. 04/01/2046
3138LJL99 .. | FN AN5751 - CMBS/RMBS .. .| ... |09/01/2020 | Paydown ..... o XXX 27226 | .. 28,19 | .. 228098 .. O 2 O 2 O 28,100 .. (873) .. 07/01/2032
3138W92G4 .| FN ASO774 -RMBS .......... .| ... |09/01/2020 | Paydown ..... co | XXX 102,538 | .. 102,682 | .. 102,669 | . . (3) O] @) O 102,665 L(12n .. 10/01/2043
3138X0Y28 . | FN AU1628 - RMBS . 09/01/2020 | Paydown ... o XXX 81,181 .. 81,296 | .. . 81,284 . .. (5 O B [ O] 81,279 O] 07/01/2043
3138X3EZ1 . | FN AU3751-RMBS . 09/01/2020 | Paydown ... co | XXX 172,009 | .. 181,281 | .. 180,652 | . . (41) O @) [0 180,611 (8,603) | .. 08/01/2043
3140HBF29 . | FN BJ9184 - RMBS .. .| ... |09/01/2020 | Paydown ... c | XXX 550,818 | .. 550,839 | .. 550,838 | . . (20) O] 20) e O 550,818 | .....ovoe O] e O 0].. 05/01/2033
3140HGDLS . | FN BK2806-RMBS ........ .| ... |09/01/2020 | Paydown ................. XXX 2,054 | .. 2197 [ Of v O 0 O O O 2,196 .(142) 07/01/2035
3140HVBDS . | FN BL3635 - CMBS/RMBS .. 04/14/2020 | Bank of America Merrill Lynch | ... XXX ... |.... 1,186,802 .. 1,148,392 | ...... 1,147,365 . (1,412) Of (142 0 1,145,952 40,850 08/01/2034
3140HVBJ2 . | FN BL3640 - CMBS/RMBS .. 04/28/2020 | JP Morgan Lo XXX o] 1,166,873 L 1,104,558 | ...... 1,103,885 . (1,266) Of...(1266) ... 0Ll 1,102,619 64,254 10/01/2034
3140HVFN9 . | FN BL3772 - CMBS/RMBS .. 09/01/2020 | Paydown ....... e XXX 1,563 | .. 1,645 .. 1645]. V)] O @ O 1,643 .. (80) 10/01/2034
3140HXNR7 .| FN BL5799 - CMBS/RMBS ... |... [04/20/2020 | Bank of Montreal ... oo XXX o] ... 1,004,057 | . 984,022 |............. 0 (624) Of.o@24) ... 0 983,398 20,659 03/01/2032
3140J7RJ6 ..| FNBM3188-RMBS ..... ... | ... |09/01/2020 [ Paydown ....... e XXX 77,923 | .. 78,873 78,772 (108) O (108) [ O 78,664 . (741) 04/01/2047
3140J9CN9 . | FNBM4576-RMBS ................. ... |09/01/2020 | Paydown ..... e XXX 199,862 | .. 198,232 198,291 (119) O (M9 0 198,172 1,690 11/01/2047
3140JA4Z8 .| FN BM6239 - RMBS ... oo | ... |09/01/2020 | Paydown ..... o XXX 48,638 | .. 51,252 | .o of. 121 O 20 0 51,373 (2,735) 02/01/2045
3140Q8NP6 . | FN CA1297 - RMBS ... 09/01/2020 | Paydown ... co | XXX 371,242 | .. 371,126 371,132 . . (29) O Q9 e O 371,103 ... 139 02/01/2033
3140QBJL3 . | FN CA3866 - RMBS ... 09/01/2020 | Paydown ... co | XXX 841,013 | .. 870,186 869,853 | . (1,077) O (07T [ O 868,776 27,762) 07/01/2049
3140QDBW3 | FN CA5452 - RMBS ... 09/01/2020 | Paydown ... o XXX 61,865 | .. 65,180 | ....ovennnn. 0 . (84) O B O 65,097 (3,232) 03/01/2050
3140X5CM3 . | FN FM1875 - RMBS . 09/01/2020 | Paydown ... co | XXX | 2,608,730 . 2,736,252 ...l of. . 7,391 O 739 [ 0 2,743,643 (136,913) 01/01/2049
31417AJS9 . .| FN AB3872 - RMBS . .| ... |09/01/2020 | Paydown ..... c s XXX .. 167,355 | .. . 176,377 | .. 175,673 | . .27 O 2T O 175,700 (8,345) 11/01/2041
31418C6A7 . | FNMA3564-RMBS ................. ... |09/01/2020 | Paydown ................. Lo XXX 380,431 402,930 [............. Of............0f........ 1,505 Of........1505(..........0[....... 404,436 (24,004) 01/01/2049
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31418CG40 . | FNMA2918-RMBS ................. ... |09/01/2020 [ Paydown ................. XXX 476,992 | ....... 476,992 | ....... 445671 |....... 446633 |............0|.........645|............ 0. 645 0Ll 447278 | ... 0L 20714 L 2974 Ll 5,390 | 01/01/2047
31418CH31 . | FNMA2949-RMBS ................. ... | 04/07/2020 | Various . ... e XXX 3,197,104 | L. 3,075,176 | ... ... 2,873,247 | ...... 2,879,460 ............0f........3938|............0f........3988(..........0...... 2,883,398 .. 26,657 | 02/01/2047
31418CNG5 . | FNMA3090 -RMBS ................. ... |09/01/2020 | Paydown ... c XXX 559,486 | ....... 559,486 | ....... 559,683 | ....... 559,671 |............0 ..o (23) ] oiiiii O f i (@23) ] O 559,648 . 7,948 | 08/01/2032
31418CXV1 . [ FNMA3391-RMBS ................. ... |09/01/2020 | Paydown ..... c XXX 607,759 | ....... 607,759 | ....... 607,783 | ....... 607,782 ............0|.....coo. @) oeieiii O @) ] O 607,760 . 8,768 | 06/01/2033
31418DC67 . | FNMA3692-RMBS ................. ... |09/01/2020 | Paydown ..... co XXX .|, 3,222,308 ..., 3,222,398 |......3,325765 |...... 1,221,561 | ............ 0] ... 4887 [ O 4887 [ 0 3,330,061 ( 42,064 | 07/01/2049
31418DCY6 . | FNMA3686-RMBS ................. ... |09/01/2020 | Paydown ..... s XXX | 1,113,800 ... 1,113,800 L 1,147,388 [ ...... 1,147,007 | ... O f oo BT O BTT | O 1,147,585 . .. 17,276 | 06/01/2049
31418DET5 . | FNMA3745-RMBS ................. ... |09/01/2020 | Paydown ..... co XXX | 1,133,944 (0.0 1,133944 | L. 1,168,981 | L. ... 1,168,583 | ... 0o 480 [ O 48O 0 1,169,063 18,108 | 08/01/2049
31418DGK2 . | FNMA3801-RMBS ................. ... |09/01/2020 | Paydown ... c XXX 489,859 | ....... 489,859 | ....... 491,811 (.. 491,790 | .o O (B3) e O (B3) e O 491,737 . 6,795 | 10/01/2049
31418DJQ6 . | FNMA3870-RMBS ................. ... |08/11/2020 | Various .. co XXX oo |, 2,595,698 | ...... 2478434 |...... 2,492,956 |.. Of.oovveeen O (602) [ O e (602) v O e 2,492,354 32,082 | 12/01/2049
31418DJR4 . | FNMA3871-RMBS ................. ... |09/01/2020 | Various .. oo XXX o] 4,886,403 | ... 4,693,028 | ......4,801,554 .. 0O (T043) 0 (7043) | O 4,794,511 72,567 | 12/01/2049
31418DQ88 . | FN MA4078-RMBS ................. ... |09/01/2020 | Paydown ... s XXX 47,080 | .. 47,080 .. 48,956 L0 O @B) O 4B) ] O 48,910 .. 231 07/01/2050
31418DSJ2 . | FNMA4120-RMBS .......... ... | ... |09/01/2020 | Paydown ..... e XXX 7,700 | .. 7,700 | . 8,105 | . 0O B e O B) e O 8,102 ... 16| 09/01/2050
35563PJF7 ..| SCRT 2019-1 MA - CMO/RMBS .. .| ... |09/01/2020 | Paydown ..... e XXX 18,268 | .. . 18,268 | ... 19,624 | .. OO (92) O (92) e O 19,532 .. .. 139 07/25/2058
35563PQP7 . | SCRT 2020-2 MA- CMO/RMBS ......... ... |09/01/2020 [ Paydown ................. XXX 7662|......... 7662|......... 7,944 Of oot O (Mo O (D e O 7,943 ] R 25| 11/25/2059
40065FCG7 . | GUAM GOVT WTRWKS AUTH WTR & CITIGROUP GLOBAL
WASTEWTRSYS ......ovvennns ... |05/07/2020 | MARKETS INC. ............ C XXX 577,136 |....... 565,000 | ....... 603917 |....... 599,361 ... O e (1,688) | o O (1,688) (1] T 597,672 ............0|......(20,536) | ....... (20,536) | ....... 24,326 | 07/01/2036 | 2FE ......
45204FAH8 . | ILLINOIS FINAUTHREV ............. ... |06/23/2020 | JP MORGAN SECURITIES
LLC oot co XXX .|, 1,000,000 (.. 1,000,000 | ...... 1,000,000 | ......ounnns (1] PP (1] P (1] P (1) T [0 0f...... 1,000,000 | ............ (1] T (1] TR (1] T 90 | 08/15/2049 [1FE ......
462467WR8 . | IOWA FIN AUTH SINGLE FAMILY MTG
[®) REV ..ot ... |07/27/2020 | Call @ 100.00 ............. c XXX 65,000 |........ 65,000 |........ 70487 |........ 70135 | .o 0f..c..... [F74] DO 0f........ (202) | .vennnn [0 P 69,933 [ ............ 0f....... (4,933)........ (4933)........ 1,889 | 07/01/2047
m 4636324K2 .. | IRVINE RANCH CALIF WTRDIST ...... ... |03/23/2020 | GOLDMAN ............... c XXX 900,000 | ....... 900,000 | ....... 900,000 | ....vuvnnn (1) P Of oo O Of.covvein 0] (1] ET 900,000 [ ....vvunnn (1] TR (1] ETTTR [0 P 2,223 | 10/01/2041
o 54242VEM4 . | LONG BEACH CALIF PENSION OBLIG . | ... |08/05/2020 | Call @ 100.00 ............. XXX 230,000 |....... 230,000 |....... 240293 | ....... 235188 |............ Of....... (2029) [ ............ Of....... (2,029) [ .......... 0....... 233159 | ............ 0....... (3,159) | ........ (3,159) | ........ 8,872 | 09/01/2021
[ 57584YLW7 . | MASSACHUSETTS ST DEV FINAGY REV ... |07/08/2020 | TMC BONDS, LLC .. ] XXX . .. 118,729 | . .0 0f.. .. . ... 0 0f......... 902]. ...902 .. 10/01/2030
N 57584YLX5 . | MASSACHUSETTS ST DEV FINAGY REV| ... |06/09/2020 | TMC BONDS, LLC ......... SXXX L 84,504 0 0 0 10/01/2031
57585KGP7 . | MASSACHUSETTS ST HEALTH & EDL JP MORGAN SECURITIES
FACSAUTH ........................ ... |03119/2020 (LLC ...l ... XXX ... |......900,000....... 900,000 (....... 900,000 |............. 0 11/01/2049 | 1FE ......
57587AR42 . | MASSACHUSETTS ST HSG FIN AGY
HSGREV ....... ..o ... |09/22/2020 | Call @ 100.00 ............. Lo XXX oo .......65000]........65000(........ 69944 |........ 69645|............ Of........ (259) f............ Of........ (259) f.......... 0........ 69,386 | ............ 0....... (4,386) | ........ (4,386) | ......... 906 | 06/01/2049 [1FE ......
59261AUU9 . | METROPOLITAN TRANSN AUTH N Y
REV ..o ... |08/27/2020 | CREDITEX ............... co XXX | 1,038470 (.. 1,000,000 | ...... 1,030,000 [ ......ounnns (1] PP 0f....... (4,002) [..ooennnn 0f....... (4,002) [ .......... 0f...... 1,025998 | ......un.n. (1] T 12472 ... 12472 ... 39,722 | 11/15/2041 | 2FE ......
63968MTQ2 . | NEBRASKA INVT FIN AUTH SINGLE
FAMILYHSG ... ... |09/02/2020 | Call @ 100.00 ............. XXX 25,000 | ........ 25,000 | ........ 26,732 ........ 26,701 ..o [\ (1)) P [\ [C1)) PP (1] P 26620 [ ......o..n. (1] T (1620) | ........ (1,620) | ...veeen 603 | 09/01/2049 [1FE ......
64577BLAO . | NEW JERSEY ECONOMIC DEV AUTH
REV ..ot ... | 06/15/2020 | Maturity @ 100.00 .......... C XXX 425000 ....... 425000 ....... 432935 ....... 426,995 | ...l 0f....... (1,995) [ ..vuvinnnn. 0f....... (1,995) [ ....oonnn (1] T 425000 [ .....oiuin (1] T (1] TR (1] P 9,450 | 06/15/2020 | 2FE ......
650116CP9 . | NEW YORK TRANSN DEV CORP SPL CITIGROUP GLOBAL
FACREV .......................... ... |03/06/2020  MARKETSINC. ............ L XXX 560,860 | ....... 495,000 | ....... 545579 | ....... 538,043 |............ Of........ (885) f............ Of........ (885) f.......... 0....... 537159 | ............ 0....... 23701 ........ 23701 ....... 17,119 | 01/01/2036 | 2FE ......
650117AA2 . | NEW YORK TRANSN DEV CORP LEASE
REV ... ... |08/05/2020 | Call @ 100.00 ............. XXX 60,000 |........ 60,000 |........ 60,000 |............. [ R [ [ R [ Of.......... 0........ 60,000 ............ [0 IR [ O.......... 43 09/01/2035 [ 1FE ......
655857EG1 . | NORFOLK VA ARPTAUTHREV ....... ... |09/22/2020 | JANNEY MONTGOMERY
SCOTTINC ............... L XXX 481,288 |....... 400,000 | ....... 449284 | ... ... 487,937 ............ Of....... (5242) | ....... 34503 |...... (39,744) | .......... 0....... 448192 ............ 0....... 33,09 [........ 33,09 [....... 25222 | 07/01/2038 [ 1FE ......
756870BP5 . | RED RIV ED FIN CORP TEX HIGHER ED
REV ..o ... |02/07/2020 | SUMRIDGE PARTNERSLLC |... XXX ... [...... 148411 | ... 125,000 | ....... 142979 |....... 138,140 | ..ot 0f..c..... (208) | . 0f..c..... (208) | . (1] T 137,932 ..ot (1] T 10,480 ........ 10,480 | ........ 1,215 | 06/01/2026 | 2FE ......
756870BQ3 . | RED RIV ED FIN CORP TEX HIGHER ED
REV .. ... |02/07/2020 | SUMRIDGE PARTNERSLLC |... XXX ... [...... 157,265 | ....... 130,000 | ....... 149,351 | ....... 144748 | ..ol 0f..c..... (198) | .o 0f..c..... (198) | v (1] T 144,550 | ....oenes (1] T 12715 ...l 12715 ... 1,264 | 06/01/2027 | 2FE ......
837151RR2 . | SOUTH CAROLINA ST PUB SVC AUTH BARCLAY INVESTMENTS,
REV ..ot INC. .. CXXX L 831,368 |....... 680,000 ....... 749,557 | ....... 742,936 ... 0f....... (1,393) [ oo O (1393) [ O] 741543 | ..o 0] ... 89,825 (.. ..... 89825 ....... 8,783 | 12/01/2041 | 1FE ......
882667AU2 . | TEXAS PRIVATE ACTIVITY BD JP MORGAN SECURITIES
SURFACETRANSN ................. .. LLC ... Lo XXX 399,106 | ....... 365000 (....... 451206 | ....... 451206 (............ Of....... (2662) [............0[.......(2662)|.......... 0]....... 448544 | ............0|......(49438)|....... (49,438)(........ 7,047 | 12/31/2035 | 2FE ......
924190GP0 . | VERMONTHSGFINAGY ............. .. Call@100.00 ............. XXX 25000(........ 25000 (........ 929 ... 25880 |............ Of......... T2) ..o 0 (T O 25808 | ............0[........ (808)[..........(808)|.......... 68| 11/01/2044 | 1FE ......
928097AA2 . | VIRGINIA SMALL BUSINESS FING AUTH CITIGROUP GLOBAL
PRIVAT ... ... |05/05/2020  MARKETSINC. ............ XXX 356,916 | ....... 350,000 | ....... 384,143 |....... 381435 |(............ Of....... (1,286) [ ............ Of....... (1,286) [ .......... 0....... 380,149 | ............ 0f...... (23,233) [ ....... (23,233) [ ........ 6,174 | 12/31/2047 | 2FE ......
93978HWD3 | WASHINGTON ST HEALTH CARE FACS CITIGROUP GLOBAL
AUTHREV ......................... ... |01/13/2020  MARKETSINC. ............ XXX 42922 |........ 35000|........ 42439 ... ... 42439 ... Of......... 26) ............ Of......... (26) f.......... 0........ 243 ... 0......... 508 ........... 508 |......... 700 | 08/01/2034 | 2FE ......
977100ACO . | WISCONSIN ST GEN FD ANNUAL
APPROPRIATION ................... ... |04/03/2020 | Call @ 100.00 ............. S XXX |.......80,000(........ 80,000........ 90,266 |........ 88,246 | ............ 0f........ (382) ..o 0f........ (382) ... 0f........ 87,865 ............ 0f....... (7,865)|........ (7,865) | ......... 245 | 05/01/2026 | 1FE ......
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment . ..................coovveiiiin... Lo XXX ..o |... 56775801 |.....54935019..... 56,564,703 | .. ... 35376222 | ............ Of...... (38,459) | ...... (26,716) | ...... (11,743) | .......... Of..... 56,451,530 [ ............ Of...... 324271 ....... 324271 ...... 782386 (.. XXX. [.. XXX.
Bonds - Industrial and Miscellaneous (Unaffiliated)
00115BAA5 . ... |08/01/2020 [ Paydown ................. o XXX 86722 36,722 L 36,722 [ 0 02/01/2027
00206R300 .. 09/30/2020 | Various ....... ] XXX 149,217 .0 . (3,069) 11/01/2066
00206RCZ3 . 06/29/2020 | Call @ 102.60 . Lo XXX L 314712 .. .0 . (2,268) 02/15/2021
00206RDK5 . 09/10/2020 | Not Available ... Lo XXX . 230422 .. .0 .. (341) 03/09/2049
00206RME9 . 09/23/2020 | Not Available .. S XXX ... 468 .. L0 0 09/15/2059
00435QAA5 . 02/20/2020 | Paydown ................. CXXX 29 2911 L 29,110 Of............ 2 12121/2020
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008911BE8 . [AIRCANADA ...........cccvuvennne. C [ 05/28/2020 | JP MORGAN SECURITIES
..................... CXXX | (50,000) | L. (50,000) [ (52,000) | O f e O e O O e O O e (B2,000) | e O 2,000 L 2000 f L. 0] 07/01/2025 | Z L
00912XBE3 . [AIRLEASECORP ..........c..ceuunnn 05/06/2020 | TORONTO DOMINION SECS
USAINC ..., c XXX 193,975 | ....... 208,000 | ....... 206,523 | ....... 207,079 | ... O )i 57| O 157 | oo Of e 207,236 | ...ooiie 0] i (13,261) | ....... (13,261) 01/15/2022
00914AAD4 . [ AIRLEASECORP ................... 05/06/2020 | MORGAN STANLEY CO ... [... XXX ... |...... 540,229 | ....... 593,000 |....... 591,179 .. 100 |..eoeeeen Of e 591,280 ....oovie 0] it (51,051) | . . (51,051) | .. 01/15/2023
00971TAJO . .| AKAMAI TECHNOLOGIES INC ... 04/17/2020 | Various .................. XXX 577,321 ... 475000 | ....... 478318 .. L (103) L O 478,064 |............0 ....... 99,257 | . 99,257 | .. 05/01/2025
00971TAK7 . | AKAMAI TECHNOLOGIESINC ........ 08/24/2020 | Unknown ................. XXX 666,887 |....... 650,000 671,785 | ............. 0 . O (1584) L 8314 L (4898)[..........0[....... 666,887 | ............0 ............ [ 0 09/01/2027
00971TAL5 .. | AKAMAI TECHNOLOGIESINC ......... 08/27/2020 | NOMURA SECURITIES INTL
INC ... o XXX 191173 1,025,000 | ...... 1047244 | .. ..... 247030 |............0 .......... 54 (......... 752 ........ (698) [.......... 0f...... 1042413 ............ 0f...... 148,760 | ....... 148,760 09/01/2027 |Z .........
021369AA1 . | ALTAIR ENGINEERING INC 09/22/2020 | Jefferies .................. XXX 279212 | ....... 250,000 | ....... 252442 | ... 0 0 (147) [ ....... 13,881 ...... (14,028) | .......... 0....... 252,307 | ............ 0....... 26904 (........ 26,904 06/01/2024 |3 .........
02156BAF0 . [ ALTERYXINC ... 09/22/2020 | JP MORGAN SECURITIES
LLC oot CXXX e 172,186 | ....... 175,000 | ....... 179412 | oo O 0 86) . coovennnn [\ 86)[...vnnnn (1] T 179325 ..ot (1] T (7139 | ...onen (7439 | .o 258 | 08/01/2026 |4 .........
023767AA4 . | AMERICAN AIRLINES 2011-1 PASS
THROUGHTR ..., 01/31/2020 | Paydown ................. XXX e 24189 24189 | ........ 26,306 07/31/2022 [1FE ......
023767AA4 . | AMERICAN AIRLINES 2011-1 PASS PERSHING DIV OF DLJ SEC
THROUGHTR ..., 05/12/2020 | LNDING ... SOXXX L 226519 (....... 246,339 07/31/2022
02376RAF9 . | AMERICAN AIRLINES GROUP INC . 06/23/2020 | GOLDMAN . S XXX .. (125,000) | ...... (124,688) | .. 07/01/2025
023770AA8 . | AMERICAN AIRLINES INC-ABS ....... 05/01/2020 | Paydown ................. XXX | 12567 | 12,567 [ ........ 13,408 11/01/2028
02377UABO . | AMERICAN AIRLINES 2013-2 PASS
THROUGHTR ... 01/15/2020 | Paydown ................. XXX o 10661 10,661 | ........ 10,967 07/15/2024 | 2FE ......
02377UABO . | AMERICAN AIRLINES 2013-2 PASS JP MORGAN SECURITIES
THROUGHTR ............ccooven 06/09/2020 [LLC ..................... XXX 202,881 |....... 208,705 07/15/2024 | 4FE ......
02553EAA4 . | AMERICAN EAGLE OUTFITTERS INC .. 04/23/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. . ..... CXXX L (100,000 | ....... (99,000) 04/15/2025 (Z .........
031162CV0 . [AMGENINC ......oovviiiinnnes 08/18/2020 | BANC OF AMERICA/FIXED
INCOME s XXX 200,000 201,104 02/21/2025
03464LAA4 . | AOMT 2020-4 A1 - CMO/RMBS 09/01/2020 | Paydown s XXX L2736 ........ 27,136 .. 05/26/2065
03464WAAQ . | AOMT 2020-5A1-RMBS ..... 09/25/2020 | Paydown s XXX 17,804 (..., 17,804 .. 05/25/2065
03465AAAT . | AOMT 206 A1-CMO/RMBS ........... ... |09/25/2020 | Paydown s XXX L2248 (... 12,248 05/25/2065
035242AL0 .. | ANHEUSER-BUSCH INBEV FINANCE INQ ... | 06/30/2020 | Not Available . . s XXX 522,000 | ....... 519,890 | .. 02/01/2023
03764UAW3 .| APIDXVICR-CDO ..................]... 03/25/2020 | Paydown XXX 350,000 | ....... 348250 .. 348,601 |............0 ... 1020 102 O 01/21/2025
04033JAB7 ..| ARIFL 2019-A A2A - ABS . 09/15/2020 | Paydown XXX 56,958 | ........ 56,958 | ........ 57312 ........ 57258 | . ... 0 OT) O OT) | O 57,161 11/15/2027
04364UAF2 . | ACER2016-2D-ABS ................|... 02/13/2020 | JP MORGAN SECURITIES
..................... XXX oo ...... 19859 | ....... 198,000 [....... 202,161 |....... 198,538 ....... 198410 09/12/2022 | 1FE ......
04364UAGO . | ACER2016-2E-ABS ................ 02/13/2020 | JP MORGAN SECURITIES
..................... XXX oo, 156,017 ....... 155000 | ....... 162,683 |....... 156,015 ....... 155839 10/10/2024 | 1FE ......
04364YAF4 . | ACER2017-2D-ABS ...........c..o. ... 02/13/2020 | CREDIT SUISSE SECURITIES
AAAAAAAAAAAAAAAAAAAA CXXX .|, 402,188 | ....... 394,000 ....... 393,977 |....... 393,985 toe.... 393,986 10/10/2025 | 2FE ......
04365AAG3 . [ ACER181E-ABS .......o.vuvevin 02/13/2020 | BONY MELLON/BMO CAP
MKTS ..o, XXX e 382223 ....... 365,000 | ....... 364913 ....... 364,937 | ..oioe OB OB 0 364,940 03/10/2025 | 3FE ......
04365TAF4 . | ACER2018-2D-ABS ................[... 02/13/2020 | CREDIT SUISSE SECURITIES
(USA) oo XXX 468,721 | ....... 447,000 446,832 ....... 446,870 | ... OB OB O 446,876 07/10/2024 | 2FE ......
04365UAL8 . | ACER191D-ABS .................. 02/13/2020 | GOLDMAN . XXX 576,950 | ....... 559,000 (....... 558,815|....... 558839 |............0f........... 4| oo 040 558,843 05/12/2025
04973PAB5 . | ATTIN3A1B-CDO .................. 02/19/2020 | Various .................. XXX 167,559 | ....... 170,213 168,755 | ....... 167,667 | ............0f......... 15 0B 0 167,681 10/11/2042 | 1FE ......
05253JAR2 . | AUSTRALIA AND NEW ZEALAND
BANKINGGROUP ................... .. | 08/19/2020 | Maturity @ 100.00 ..........[... XXX oo 950,000 | ....... 950,000 | ....... 950,921 |....... 950,567 |............0[........ (567) f............ Of........ (567) f.......... 0....... 950,000 | ............ 0.t [ 0....... 20,188 | 08/19/2020 [ 1FE ......
05363UAL7 . | AVERY IVD-CDO .. C |02/19/2020 | Various .................. XXX 603,060 | ....... 600,000 |....... 601,425 ....... 601,172 | ............0|......... (1) [P Of......... (1) [P 0....... 601,083 |............ 0........ 1977 ... 1977 ....... 10,728 | 04/27/2026 | 2FE ......
05363UAW3 .| AVERY IV CR - CDO C | 02/14/2020 | BAIRD, ROBERT W., &
COMPANYIN ............. XXX 300,180 | ....... 300,000 |....... 300,510 | ....... 300432 |............0 ... 40)f............ Of......... 40)f.......... 0....... 300,392 ............ 0........ (212)).......... (212)]........ 4,155 | 04/27/2026 | 1FE ......
05363XAQ0 . [ AVERY 5RCR-CDO ...........ue. C | 02/19/2020 | CREDIT SUISSE SECURITIES
(USA) oo XXX e 401,240 | ....... 400,000 ....... 400,760 | ....... 400,666 | ............0[......... (2 ) [\ (X)) (1] T 400,638 | ..........n (1] T (174 I 602(........ 5442 | 07/17/2026 | 1FE ......
05369AAA9 . | AVIATION CAPITAL GROUP LLC ...... 05/19/2020 | MORGAN
SECURITIES-FIXEDINC ... | ... XXX ... [...... 224,000 | ....... 350,000 | ....... 359,860 | ....... 359,417 | .o O (425) | O (425) | 0 . 358,992 L 0L (134,992) [ L. (134,992) | L.l 6,806 | 11/01/2027 | 2FE ......
05377RDJO . | AESOP 2019-1C-ABS .............. 02/12/2020 | DEUTSCHE BANK
SECURITIES, INC. ......... XXX e 255,664 | ....... 247,000 | ....... 246,953 | ....... 246,967 | ..o O 2 O 2 e 0 e 246,969 f L 0 BB95 L. 8695 L. 1,678 | 03/20/2023 | 2FE ......
054561AM7 . | EQUITABLE HOLDINGSINC .......... 05/14/2020 | FREIMARK BLAIR &
COMPANY, INC/ ........... LOXXX 865,996 875,000 943,084 942,779 04/20/2048
05492CAL1 . | BBCMS 2018-RRID - CMBS . 02/19/2020 | Various .. Lo XXX . 1,315,000 1,315,000 1,315,000 | .. 1,315,000 02/15/2033
05584PAD9 . | BMWLT 2017-2 A3 -ABS ... 03/20/2020 | Paydown ... XXX 6,307 186,307 . 186,307 | .. 186,307 | . 10/20/2020
056059AA6 . | BX18INDA-CMBS ..... 09/15/2020 | Paydown ................. XXX 125,065 125,065 . 125,085 | .. 125,065 | . 11/15/2035
05988JAA1 ..| BANDWIDTHINC ................... 02/26/2020 | MORGAN STANLEY CO ... XXX (50,000) (50,000) (50,375) | .. 03/01/2026
06051GGPS8 . | BANK OF AMERICACORP ........... 02/27/2020 | BANC OF AMERICA/FIXED
INCOME .........oovvnnn c XXX 432,190 | ....... 431,000 | ....... 432590 | ....... 431314 |0 (€10} PP [\ 90) [.ovvnnnnn 0. 431224 | .o (1] T 965 [ ....o.nns 965 07/21/2021 [1FE ......
07331UAA6 . | BOMFT 2017-SPL5 A - CMO/RMBS . ... 09/28/2020 | Paydown ................. XXX 125857 | ....... 125857 | ....... 127,351 ....... 127,633 | ... 0 (L) I 0f......... O |.......... 0f....... 127536 | ............ 0f....... (1679 ........ (1,679) 06/28/2057 | 1FE ......
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07332BAA7 . | BOMFT 2017-RT1A1-RMBS ......... 09/28/2020 | Paydown ................. XXX 130,789 | ....... 130,789 | ....... 130,380 | ....... 130,331 | ............ Of.......... 7. Of.......... 37 ... 0f....... 130,368 | ............ 0......... a1 a1 ... 1,796 | 03/28/2057 | 1FE ......
084664CQ2 . | BERKSHIRE HATHAWAY FINANCE
CORP ...\t 05/14/2020 | Bank of America Merrill Lynch | ... XXX ... |...... 858,661 | ....... 725000 | ....... 950,482 | ...iiinnnn. (1] PP Of oo B73) | O (B73) .o O 950,109 | .....uvuue 0f...... (91,448) | ....... (91,448) | ........ 7,866 | 08/15/2048 | 1FE ......
09709TEDY . | BOFAFINANCELLC ................. 09/22/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ...... c XXX 766,548 | ....... 825,000 806,923 610,635 (11,028) ..o Of o 812,942 (46,394) (46,394) 05/01/2023
09739CABS . | BOINGO WIRELESS INC ... 03/02/2020 | BMO NESBITTBURNSINC ..[ ... XXX ... |...... 207,844 |....... 225000 |....... 199,139 | .. 198,781 | . L 4882 0 203,463 ... 4381 . 43811 .. 10/01/2023
09857LAMO . | BOOKING HOLDINGS INC ... 08/11/2020 | Various .................. C XXX 792,344 | ... 600,000 619,848 |............. 0 (35,836) ... Ofcennns 619,037 173,307 173,307 05/01/2025
101137AW7 . | BOSTON SCIENTIFICCORP .......... 08/18/2020 | PERSHING DIV OF DLJ SEC

INDING ... XXX 343542 (....... 300,000 | ....... 328719 ... (1) TP 0. (2239) | O (2239) | O o 326480 | ..........n. (1] ET 17,062 ........ 17,062 03/01/2026 | 2FE ......
10922NAF0 . [ BRIGHTHOUSE FINANCIALINC ....... 05/05/2020 | GOLDMAN ............... XXX 63,607 |........ 75000 | ........ 59,820 | ............. [ R Of. ..o 34012336 ......(12303) .......... Of........ 59844 | ............ 0........ 3762(......... 3,762 06/22/2047 | 2FE ......
11120VAHB . | BRIXMOR OPERATING PARTNERSHIP

................................ 05/19/2020 | CitiBank ................. XXX ... |......500,703 | ....... 525000 |....... 523,971 |....... 524026 (............0 e 0L 524,079 05/15/2029 | 2FE ......
122017AA4 . | BURLINGTON STORESINC .......... 04/14/2020 | JP MORGAN SECURITIES

LLC oo XXX (100,000) | ...... (100,000) | ...... (105919) | ............. . 00000 (105,919) 04/15/2025
124857AN3 . | VIACOMCBSINC ................... ... | 05/14/2020 | MILLENIUM ADVISORS LLC .| ... XXX ... [...... 557,100 | ....... 600,000 |....... 594,294 | .. 594,592 | . L0 55 O B O 594,647 01/15/2045
12508VABY . | CCG 2018-1 A2 - ABS ... |09/14/2020 | Paydown ................. c XXX 86,296 . 86,296 |........ 86,292 .. . 86,296 | . L0 0 O 0 O 86,296 06/16/2025
125261AA5 . | CFG191A-ABS ............ C |02/19/2020 | Wells Fargo BK .. c XXX 819,618 809,000 | ....... 808,996 | .. 808,997 | . O 2] O 2 O 808,999 08/15/2029
12553HAAG . | CIM 2017-7 A- CMO/RMBS ... ... |09/01/2020 | Paydown ....... c XXX 129,810 ... 129810 | ....... 130,964 |....... 130,949 |. O (B3) e O (B3) e O 130,886 04/25/2057
12623SAD2 . | COMM 2012-CCRE5 A3 - CMBS .. 03/01/2020 | Paydown ................. c XXX 103,843 103,843 | ....... 102489 |....... 102,841 . L0 59 O 59 O 102,900 12/12/2045
12626BAW4 .| COMM 2013-CCRE10D-CMBS ....... .. |02/18/2020 | BARCLAYS CAPITALINC ... [... XXX ... |...... 570,796 | ....... 542,000 | ....... 517,672 ....... 523,136 Of..ooe. 885] i O 685 O 523,821 08/10/2046
126349AF6 ..| CSG SYSTEMS INTERNATIONAL INC .. | ... |01/08/2020 | CITIGROUP GLOBAL

MARKETS,INC ............ XXX 255386 | ....... 225000 (....... 242915 |....... 235383 |............ Of........ (1M5) [............ Of........ (M5) [..........0f....... 235268 |............ 0....... 20,118 ........ 20,118 ........ 3,055 [ 03/15/2036 | 2FE ......
126349AF6 . .| CSG SYSTEMS INTERNATIONAL INC .. | ... [09/24/2020 | GOLDMAN ............... XXX 283,566 | ....... 275,000 | ....... 3781 ... [ R Of...... (11,288) | ....... 12,042 ...... (23,330) | ... O oot 288,451 |............ 0....... (4,885)........ (4,885)|....... 12,110 | 03/15/2036 | 3FE ......
12653CAF5 . | CNXRESOURCESCORP ............ ... |04/29/2020 | JP MORGAN SECURITIES

LLC oo XXX (25,000) | ....... (25,000) | ....... (25375) ... 0 05/01/2026 [Z .........
126650CF5 . | CVSHEALTHCORP ................. 08/18/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ... .. XXX 218,980 | ....... 200,000 211,904 ............. 0 08/12/2024
12665VAAQ . [ CVSPAS 14A2-CMBS ...............[... 09/10/2020 | Paydown ................. XXX 7533 .. L7533 (... T065].. 7,068 | . 08/11/2036
131193AD6 . | CALLAWAY GOLF CO ... ... |04/30/2020 | GOLDMAN ... c XXX (25,000) (25,000) [ ....... (25,188) .. L. 0] 05/01/2026
13646AAB6 . | CPART 182 A2A-ABS ... .| A |07/20/2020 | Paydown ..... c XXX 250,060 ... 250,060 [ ....... 249699 |............. of. 06/21/2021
13976MACS . | AFIN 2018-1A3-ABS ................ ... |09/20/2020 | Paydown ..... c XXX 693,583 ... 693,583 [.......693465].. 693,562 | . 01/20/2022
14042E3Y4 . | CAPITAL ONE (NEW YORK BRANCH) NA[ ... |06/03/2020 | Not Available .. c XXX 306,435 ... 300,000 [....... 299,154 |....... 299,796 |. 07/23/2021
14042RHC8 . | CAPITALONENA ... ... |06/03/2020 | Not Available ... ... c XXX 800,970 . 775000 | ....... 773233 |.. 774,053 | . 08/08/2022
14042RNW7 | CAPITALONE NA ... . 06/03/2020 | Not Available .............. CXXX e 749,097 | ....... 733,000 741,620 | ..o 0 09/06/2022
14161WAA3 .| CARDLYTICSINC ................... 09/18/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ... .. XXX 25750 |........ 25000 ........ 25000 ............. [ R [0 I | [ [ Of....o....0fnnnn 25000 ............ 0......... 750 ... 750 .. 0| 09/15/2025 | Z .........
143658BF8 ..| CARNIVALCORP ...............vee 04/02/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ... .. LOXXX 200,000 |....... 200,000 |....... 200,000 | ............. 0 ..l L0 1 1 0 [ (I 200,000 | ............ O .o O e O 0| 04/01/2023 | 2FE ......
15189TAV9 . [ CENTERPOINT ENERGYINC ......... 03/25/2020 | Various .................. XXX 354,390 | ....... 350,000 | ....... 355,555 | ....... 355149 ............ (0N [P § 11):) N [ 1 1 [P ([1):) (P | f [ 355041 |............0]........ 6,033 | 11/01/2028 | 2FE ......
156727AA7 . | CERENCEINC ...........ceueeenn. 05/29/2020 | WELLS FARGO SECURITIES

LLC o c XXX (25,000) | ....... (25,000) (25,500) [ ...oovninnnnn (1) P Of.covvee O O 0 O (25,500) | ...vveveen O] i 500 i 500 [ 0| 06/01/2025
163092AC3 . | CHEGGINC ........ceovviiinnnns 03/26/2020 | Unknown . co e XXX 427,023 |....... 425000 |....... 453626 |............. 0 L Of. .. (688)]....... 25914 |......(26603)].......... Of....... 427,023 . 282 | 03/15/2025
163092AD1 . | CHEGG INC ... 05/08/2020 | Various .................. c XXX 916,901 ... 700,000 ....... 710212 .. 257,263 L0 3 0 3 O 685,429 231472 . 309 | 03/15/2025
163092AE9 . | CHEGGINC ....... . 08/19/2020 | MORGAN STANLEY CO ... [... XXX ... |...... (75,000) L (75,000) | ... (76,125) [ e c OO0 O 0 (76,125) | ..o O] 1125 (.o 1125 0| 09/01/2026
16411RAG4 . | CHENIERE ENERGY INC ... 09/22/2020 | Various . . v XXX 164,531 275,000 | ....... 215188 | .. 216,463 90 | v B2 | O T O 27477 oo 0] (52,646) | . 9,087 | 03/15/2045
165183CJ1 ..| CFII201A1-ABS ....... 09/15/2020 | Paydown ... C XXX 7,323 T38| 7322 . OO0 O 0 7,322 i O .. 10| 08/15/2032
171798ACS5 . | CIMAREX ENERGY CO .. 05/12/2020 | CitiBank ........ e XXX 355,466 375,000 | ....... 380,550 |.. 378,180 | . O (248) O (248) 0 377932 ............0]...... 7,428 | 06/01/2024
171798AD3 . | CIMAREX ENERGY CO .. 05/12/2020 | MARKETAXESS ........... XXX 476,123 ... 525000 (....... 535500 .. 535,006 | . O (44O (440 534565|............0]...... 10,181 | 05/15/2027
17243VAAQ . | CINEMARK HOLDINGS INC . 08/19/2020 | BARCLAYS CAPITALINC/LE | ... XXX ... |...... (75,000) L (75,000) | ... (75,750) [ . L0 0 O 0 O (75,750) | oo O] o 750|750 08/15/2025
17305EGE9 . | CCCIT 2017-A6 A6 - ABS ..... 02/13/2020 | CitiBank ................. XXX 588,341 590,000 |....... 590,000 |.. 590,000 | . OO OO 0 590,000 2,596 | 05/14/2029
17328BAA2 . | CMLTI 19IMC1 A1 - CMO/RMBS 09/25/2020 | Paydown ................. XXX 37470 | ........ 37,170 37150 |........ 37450 | ............ Of.coeeees (19)oeeeeee s O (15) e O 37,135 362 | 07/25/2049
18915MAA5 . | CLOUDFLAREINC .............c..e 05/15/2020 | JP MORGAN SECURITIES

LLC ... XXX 77503 |........ 75000 ........ 75000 ...l [ R L0 1 1 1 [ (1 75000 ............0f ... 2503 ... 2503 6| 05/15/2025
19249HAA1 . | COHERUS BIOSCIENCES INC ......... 04/15/2020 | JP MORGAN SECURITIES

..................... co XXX |, 25083 (..., 25000 .. ...... 25,000 teeei... 25,000 eieiei.....0] 04/15/2026
19459JAA2 .| COLLEGIUM PHARMACEUTICAL INC .. 02/11/2020 | Jefferies .. .. c XXX (25,000) (25,000) [ ....... (25,906) | ....ooveveon. O e O O O e O O (25,906) . ...0| 02/15/2026
196860AA8 . | COLT 194 A1-CMORMBS ........... 09/01/2020 | Paydown ... c XXX 90,010 290,010 ..t 90,010 |t 90,010 f e O e (O e O (O O 90,000 .. 818 11/25/2049
20030NCZ2 . | COMCASTCORP ......... 05/19/2020 | GOLDMAN ... c XXX 322,419 290,000 | ....... 337,917 |..oooeiii OO (210) [ O 210) [ O 337,706 . 3,057 | 02/01/2050
21079VAA1 . | UNITED AIRLINES INC - ABS .. 01/12/2020 | Paydown ................. XXX 9,944 | ......... 9,944 | ........ 10,563 | ... 10,056 | ..o O f e @) O @) ] O 10,051 | oo O oo (107) | o (10T) [ e 236 | 07/12/2022
21079VAA1 . [ UNITED AIRLINESINC-ABS ......... 05/14/2020 | BAIRD, ROBERT W., &

COMPANYIN ............. XXX 228615 |....... 251,917 | ....... 267,607 |....... 254746 | ............0 .......(2497)|............0|.......(2497)|.......... O] ... ... 252249 ............0]......(23634)|....... (23,634)(....... 10,171 | 07/12/2022 | 2FE ......
22266LAE6 . | COUPA SOFTWAREINC ............. 06/11/2020 | GOLDMAN ............... XXX (100,000) | ...... (100,000) | ....... (99,500) | ..o  Of oo OO OO 0 (99,500) | ... Of o (B00) [ L (B00) | L 06/15/2026 | Z .........
22544TAC5 . [CREEINC ......oviviiiiiien 04/17/2020 | WELLS FARGO SECURITIES

LLC ... XXX 51,500 |........ 50,000 |........ 50,000 |............. Of............ Of............0f............ Of............ Of..........0[........ 50,000 ............0[........1500f.........1,500]|............ 0| 05/01/2026 |Z .........
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22822VAA9 . | CROWN CASTLE INTERNATIONAL
CORP ...\t ... |07/03/2020 | Call @ 101.56 ............. s XXX 51,319 ........ 50,306 (149) 0 02/15/2021
228903AA8 . | CRYOLIFEINC . ... |... |06/19/2020 | MORGAN STANLEY CO ... [... XXX ... (26,226) [ ..o .0 .. 0 07/01/2025
229050AA7 . | CRYOPORTINC ........ | | 0512172020 | Jefferies ... s XXX (25,500) [ ...ovninnnn of. 0. .. 0 06/01/2025
233864AD9 . | DTRT 2018-1A4-ABS ... 09/15/2020 | Paydown ................. s XXX . 100,540 | ... 100,543 | . 3. .0 11/15/2024
23804LAA1 . | DATADOGINC ....... ... |... [05/29/2020 | MORGAN STANLEYCO .... | ... XXX ... (51,250) | ..o Of oo OO O 0 0 06/15/2025
24702JAG4 . | DEFTWFBD-ABS .................. ... |02/13/2020 | CREDIT SUISSE SECURITIES
(USA) ..o XXX 251,230 250,000 249,976 249988 |............0 ... 2 Of oo 2 0 249,990 10/23/2023 | 2FE ......
247358AA2 . | DELTAAIRLINESINC-ABS .......... ... |05/07/2020 | Various .................. XXX 272,366 | .. 272,366 | ....... 290,750 | .. 280416 |............0|.......(5091)...... O (B0 0 275,324 11/07/2021
252131AJ6 ..| DEXCOMINC ............... .| ... |09/22/2020  MORGAN STANLEYCO .... ... XXX ... [....... 51,703 |........ 50,000 |........ 50,406 | ............. Of.coeeee s O (12) et 3494 |.......(3506)|.......... 0........ 50,396 111152025 |4 .........
253393AC6 . | DICK'S SPORTING GOODS INC 04/15/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... C XXX (100,000) | ...... (100,000) | ....... (99,683) [ ...vveveeeee O e O O O O O (99,683) | ....vunnnn [0 P (G110 ] PP G| 0| 04/15/2025 | Z .........
25466AAQ4 . | DISCOVERBANK ..........ccovevin ... |08/18/2020 | MORGAN STANLEY CO ... | ... XXX ... [...... 264,273 ....... 250,000 | ....... 254433 ..o OO e (44B) [ O (44B) [ O 253,988 09/12/2024 | 2FE ......
25470XAE5 . | DISHDBSCORP .........vvevenn.e. ... |05/12/2020 | MORGAN
SECURITIES-FIXEDINC ... | ... XXX ... [...... 378,769 375,000 | ....... 390,000 | ....... 379136 | .......c.o O] ee o (1,025) e O e (1025) [ O 378,111 06/01/2021
26884LAJ8 ..|EQTCORP ...........cccveinnnnnns ... |04/24/2020 | BARCLAYS CAPITAL INC.LE | ... XXX ... [....... 25,188 | .. 225000 (.. 25000 | O O O O O O 25,000 05/01/2026
28108PAA4 . | ESLFT 2012-AAP - ABS .. .| ... |07/01/2020 | Paydown ................. c XXX 17426 | .. CATA6 | 18467 | 17426 0 O O O O 17,426 10/01/2025
28108PAB2 . | ESLFT 2012-AAT-ABS .............. ... |03/03/2020 | Various .................. L XXX 222372 ....... 222206 | ....... 222,631 |....... 222973 | ........... 0 . (M) O (M) O 222,859 10/01/2025
28370TAA7 . | KINDER MORGAN ENERGY PARTNERS
[®] LP o ... | 04/01/2020 | Maturity @ 100.00 XXX 900,000 | ....... 900,000 931,977 |....... 907,576 | ............0|.......(7576) | ............0|.......(7576) |.......... O|....... 900,000 04/01/2020
m 29273RAX7 . | ENERGY TRANSFER OPERATINGLP .. | ... |02/14/2020 | Call @ 100.00 ... e XXX 328,404 |....... 325000 (....... 330,317 |....... 326392 |............0f........ (285)|............0f........ (285)|..........0f....... 326,107 10/01/2020
a 29373LAB7 . | EFF2018-1A2-ABS ................ ... |09/20/2020 [ Paydown ................. L XXX 229709 | ....... 229,709 229686 |....... 220702 ... 020 2 O 229,705 10/20/2023
b 29379VAP8 . | ENTERPRISE PRODUCTS OPERATING
o LLC ot ... |09/01/2020 | Maturity @ 100.00 .......... c XXX 900,000 | ....... 900,000 | ....... 928,017 |....... 917,554 | ..o O] (17,854) [ oo O e (17,854) [ O e 900,000 09/01/2020 | 2FE ......
29404KADS8 . | ENVESTNET INC oo | .. | 0912212020 | Jefferies ... c XXX 99,878 |....... 100,000 | ....... 103,500 | ...oviinnnn Of.eovveiee O BT e O e (BT) e O e 103,433 08/15/2025 (Z .........
29415FAA2 . | ENVISTAHOLDINGS CORP .......... ... |05/19/2020 | JP MORGAN SECURITIES
LLC oo c XXX (50,000) [ ....... (50,000) | ....... (59,709) |.......ooeo. Of eiuiniieiiO e OO e O O (51,709) 06/01/2025
29429JAJ9 .. | CGCMT 2019-PRMD-CMBS ......... ... |02/18/2020 | BARCLAYS CAPITALINC ... | ... XXX ... [...... 4014791 ....... 381,000 392429 |....... 391,393 ... O oeii (B18) e O e (B18) [ O 391,077 05/12/2036
29786AAK2 . [ETSYINC ... ... |08/20/2020 | JP MORGAN SECURITIES
LLC oo c XXX 25250 | ........ 25,000 | ........ 25,000 ..o (1] PP (1] P (1] P (1) T [0 (1] P 25,000 [ ...einnnnn (1] T 250 [ .iiinns 250 [ i 0| 09/01/2027 | Z .........
30063PACY . | EXACT SCIENCESCORP ............ ... |04/06/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. .. ... L XXX 254,601 |....... 325,000 ....... 325000 (............. [ R [ [ R [ Of.......... 0....... 325000 ............ 0f...... (70,399) | ....... (70,399) | ......... 139| 03/01/2028 |Z .........
30225VAD9 . | EXTRA SPACE STORAGELP ......... ... |09/22/2020 | JP MORGAN SECURITIES
LLC ... XXX 474,858 400,000 409,219 352,125 |......(44990) |.......(8927)|....... 18616 |...... (72532) | .......... 0 ....... 400378 | ............0|....... 74,480 74,480 10/01/2035 | 2FE ......
302941AP4 . | FTICONSULTINGINC ............... ... |09/22/2020 | Various L XXX 498,359 375,000 365,919 211591 ... 0L 403 27519 ...... (27,116) | .......... O ....... 369,849 |............0]...... 128,510 128,510 08/15/2023 | 3FE ......
337738AT5 ..[FISERVINC ..o, ... |08/18/2020 | STATE STREET GLOBAL
MARKETS, L ... c XXX 224,108 ....... 200,000 | ....... 212414 | (1] TP 0f..c..... (910) | v 0f........ (910) | v 0 ... 211,504 ... 0f....... 12,604 | ........ 12,604 | ........ 4,071 07/01/2026 | 2FE ......
34528QFR0 . | FORDF 2017-2B-ABS ............... ... |09/15/2020 | Various .................. co XXX .|, 1,000,000 (.. 1,000,000 | ....... 985,625 | ....... 996,028 | ........unt 0f..c..... 3972 0f..c..... 3972 (.. 0f...... 1,000,000 0 09/15/2022 [ 1FE ......
34528QGS7 . | FORDF 2019-1A-ABS ............... ... |05/06/2020 | JP MORGAN SECURITIES
LLC oo c XXX 274553 | ....... 279,000 278960 | ....... 278970 | ..o O @D e O @D e O] 278,928 03/15/2024
34528QHF4 . | FORDF 2019-4 A-ABS ............... ... | 05/06/2020 | BNP Paribas .. c XXX 213538 |....... 220,000 |....... 219,974 [ ....... 219975 |............0f.....oos (33) ] oeiiiii O (B33) e O 219,943 09/15/2026
34530RAA6 . | FORDR 2015-REV1 A - ABS . ... |01/15/2020 | Paydown ..... s XXX |, 1,250,000 | ... .. 1,250,000 .. ..., 1,235,938 | ...... 1,249,794 | ... ... 0. 206 O 206 O 1,250,000 07/15/2026
345397ZH9 . | FORD MOTOR CREDIT COMPANY LLC | ... |05/06/2020 | CREDIT AGRICOLE ........ XXX 358,369 |....... 375,000 375,000 |....... 375000 ............0.c 0O 0 O 375,000 10/12/2021
34959JAK4 . .| FORTIVECORP .................... ... |09/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. .. ... XXX 200,008 |....... 200,000 |....... 200,409 |........ 74329 | ... 0 (134) | O (134) | O 200,354 02/15/2022
36164QMS4 . | GE CAPITAL INTERNATIONAL FUNDING JP MORGAN SECURITIES
COMPANY ... ... C |06/18/2020 (LLC ..................... XXX 887,017 |....... 881,000 864,163 |....... 873244 | ... ... .. .0 ... 41740 AATA 0 877,418 11/15/2020
36166RAA2 . | GCAT 20NQM2 A1-CMO/RMBS .......| ... |09/25/2020 | Paydown ... e XXX 9445 .. L9445 L9445 OO OO O 0 9,445 04/25/2065
36167CAA4 . | GCAT 19RPL1 A1 - CMO/RMBS .. 09/25/2020 | Paydown ................. XXX 98,364 | .. . 98364 (........98640|........98635(............0f........ (87 ... 0f BT . O] 98,548 10/25/2068
361886BU7 . | GFORT 184 A1-ABS .... .| ... |05/06/2020 | RBC CAPITAL MARKETS ... [... XXX ... |...... 324,109 |....... 319,000 326,564 |....... 324799 |.......... 0 e (1A78) e O (ATB) [ O 323,623 09/15/2023
36255YAA9 . | GSMS 183PCKA-CMBS ............. ... |02/10/2020 | CREDIT SUISSE SECURITIES
(USA) oo c XXX 249,844 250,000 | ....... 250,625 | ....... 250,279 0 Of.covvee (18) e Of e 250,261 09/30/2031
36255YAE1 . | GSMS 183PCKB-CMBS ............. ... |02/18/2020 | BARCLAYS CAPITALINC ... |... XXX ... [.... 1,384,250 ...... 1,400,000 | ...... 1,400,000 |...... 1,400,000 |. 0. O O 0 1,400,000 09/30/2031
36258BANS . | GSMS 2020-DUNE C-CMBS ......... |... [02/11/2020 | GOLDMAN ............... c XXX 225211 |....... 225000 | ....... 225000 | ............. of. 0. O O O 225,000 12/15/2036
36258BAQ1 . | GSMS 2020-DUNED-CMBS ......... ... |02/19/2020 | Various .................. C XXX 725457 |....... 725000 |....... 725000 |............. of. 0. O O O 725,000 12/15/2036
36259DAJ2 . | GSMS 18HARTC-CMBS ............ ... |02/19/2020 | Various .................. XXX 259,163 | ....... 259,000 | ....... 259,000 | .. 259,000 | . .0 Of O 0 259,000 10/15/2031
36259DAL7 . | GSMS 18HARTD-CMBS ............ ... |02/19/2020 | Various .................. XXX 601,000 | ....... 601,000 | ....... 601,000 |....... 601,000 0 Of..cooee s Of e 0 601,000 10/15/2031
369604BF9 . .| GENERAL ELECTRICCO ............ ... |09/18/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ... c XXX 46,677 |........ 45000 |........ 41689 ... Of oo O 45 [0 4B O 41,734 10/09/2042 | 2FE ......
36962G3P7 . | GENERALELECTRICCO ............ ... | 03/06/2020 | Various .................. XXX 185,762 | ....... 143,000 | ....... 171859 | ........ 57427 | . ..o 0 (123) O (123) e O 171,412 01/14/2038 | 2FE ......
377322AA0 . | GLAUKOSCORP ................... ... |06/09/2020 | JP MORGAN SECURITIES
LLC oot c XXX (25,000) (25,000) | ....... (25,083) [ ....vinnn Of.evvviee O O O e O e O (25,063) 06/15/2027
380881EK4 . | GCCT 2018-1A-ABS ................ A |03/03/2020 | BZW SECS ... vl XXX oo | ... 1,263,867 |...... 1,250,000 | ...... 1240479 |...... 1,246,517 | ............0|. ..o 549 | O BA9 L O 1,247,066 01/15/2023
38141GVP6 . | GOLDMAN SACHS GROUPINC ....... ... |08/17/2020 | Call @ 100.00 ............. XXX 295,000 | ....... 295,000 | ....... 295379 |....... 295049 |...........0|. ... (B 0 (B 0] 294,996 09/15/2020
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393657AK7 . | GREENBRIER COMPANIESINC ....... 09/22/2020 | Various .................. XXX 520,654 |....... 600,000 |....... 605,087 | ....... 556,470 ............ Of......... 82)f............ Of......... 82)f..........0f....... 603,232 ............ 0f...... (82,578) | ....... (82,578) [ ....... 15,898 | 02/01/2024 | 3FE ......
401617AC9 . [ GUESS?INC ... 05/06/2020 | NOMURA SECURITIES INTL
INC oo c XXX 481,470 650,000 664,049 | ....... 363213 ..o O (T22) 3299 | (4020) [ O 660,591 0f..... (179,121) (179,121) | ........ 6,986 | 04/15/2024
401617AD7 . [ GUESS?INC ..., ... |09/22/2020 | Jefferies . ... e XXX 41,531 . 50,000 | ........ 54800 |.....iiii.. e O (BB e O (38D e O 53,533 0f...... (12,002) . (12,002) | .. .. 442| 04/15/2024
40414LAG4 . | HEALTHPEAK PROPERTIES INC ... |07/09/2020 | Call @ 105.51 ... c XXX 652,062 | .. 618,000 |....... 616,986 | .. 617,212 .o O 182 0 182 0 617,374 0. 34,688 .. 34,688 .. 18,277 | 08/01/2022
404280AK5 . | HSBC HOLDINGS PLC ... C | 06/02/2020 | Not Available .. c XXX 482,684 |....... 465000 |....... 479,136 |....... 472985 |............0|.......(2724) | ... O (2724) | O 470,260 0 S 12424 .. 16,074 | 04/05/2021
40443RAL5 . | HPLY 2019-HIT D - CMBS ... |02/19/2020 | Various .................. CXXX e 269,086 268,261 268,261 | ....... 268,261 ... O () e O (D) e O 268,244 Of . cvvnn. 842[ i 882 11/17/2036 | 2FE ......
416515BD5 . | HARTFORD FINANCIAL SERVICES
GROUPINC ..., 04/17/2020 | FUNB FUNDSIl ........... c XXX 519,524 425,000 420,737 | ....... 420,865 |............0|. oo 48| O 48 O 420913 03/15/2048 | 2FE ......
42225TAA5 . | HEALTH CATALYSTINC . 04/09/2020 | GOLDMAN ... XXX (25,000) | ....... (25000)|.......(2625)|.............0|............0|...........0f........0f. 0] 0] (26,125) 04/15/2025
427866AY4 . |HERSHEYCO ............ 05/15/2020 | Maturity @ 100.00 XXX 250,000 250,000 |....... 249,835 (....... 249969 |............0|.......... 28| ... 0o 28 O 249,997 05/15/2020 .
43789XAA2 . | HOF 202 A1 - CMO/RMBS .. 09/27/2020 | Paydown ................. XXX 10,561 10,561 10,561 ... 0] 00 0 0 O 10,561 05/25/2065 | 1FE ......
44933TAA4 . [ IBVERTICALSLLC .......ovvne, 02/13/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ..... XXX (25,000) | ....... (25000)|....... (25,563)].. 00000 (25,563) 02/15/2025
452327AK5 . [ ILLUMINAINC ...................... 08/04/2020 | BARCLAYS CAPITALINC/LE | ... XXX ... [...... 171,904 | .. 150,000 | ....... 150,000 | .. SO (@007 O (7007 | O 150,000 08/15/2023
45667GAD5 . | INFINERACORP ............ 03/31/2020 | MORGAN STANLEY CO ... [... XXX ... |....... 22,927 . 25000 ........ 25,000 .. L0 0 O 0 O 25,000 03/01/2027
45765UAA1 . | INSIGHT ENTERPRISES INC .. 08/17/2020 | Unknown coe XXX 360,981 350,000 | ....... 372,385 | .. 0. L (1,998) ...l 9406 | ... (11,404) [ .o O] el 360,981 02/15/2025
45765UAB9 . | INSIGHT ENTERPRISESINC .......... 09/22/2020 | Jefferies v XXX 209,816 .. 200,000 | ....... 212,792 .. 0. LA 0 () 0] 206,131 02/15/2025
45772FAET . | INPHI CORP 04/22/2020 | MORGAN STANLEY CO ... ... XXX ... |...... (25,000) (25,000) (26,031) Of.evvveee O O 0 e O (26,031) 04/15/2025
45781MABT . | THERAVANCEINC .................. 03/04/2020 | CREDIT SUISSE SECURITIES
(USA) oo XXX e 453,607 |....... 425000 ....... 440371 | ....... 220795 | ..o O (165) e O e (165) [ O 440,440 08/15/2025
457985AL3 .. | INTEGRA LIFESCIENCES HOLDINGS MERRILL LYNCH PIERCE
CORP ......cooviiiiiiiiii 02/05/2020 | FENNER & SMITHINC. ........ XXX 50,969 50,000 50,000 ............. Of..coo O, 08/15/2025
458660AD9 . | INTERDIGITALINC .................. ... | 03/01/2020 | Maturity @ 100.00 ..........[... XXX ... [...... 456,000 456,000 | ....... 467,963 |.. 457,131 | . . (1,131) 03/01/2020
45866FAC8 . | INTERCONTINENTAL EXCHANGE INC . | ... [06/24/2020 | Call @ 100.84 ............. XXX 474,956 . 471,000 [ ....... 480,849 .. 473,701 | . . (1,557) 12/01/2020
45867GAB7 . | INTERDIGITAL WIRELESSINC ........ ... |09/22/2020 | BARCLAYS CAPITALINCLE | ... XXX ... [...... 411,889 400,000 406,617 |.......o.e.n Of.ovei 0], (974) 06/01/2024
459200JW2 . | INTERNATIONAL BUSINESS MACHINES
CORP ... .o . 03/05/2020 | Call @ 101.75 ............. XXX 447 696 440,000 439,974 439982 |............0...oo B0 B O 439,987 05/13/2021
462222AA8 . | IONIS PHARMACEUTICALS INC . 09/23/2020 | Various . ... c XXX 470,850 | ....... 500,000 |....... 480,972 |............. Of v O 151 [ O e 1B [ O 482,482 12/15/2024
46591JALO .. [ JPMCC 2019-BROOK D - CMBS .. 02/20/2020 | Various .................. CXXX e 965,408 963,000 963,531 963,469 | .....oooe 0 e (20) e O (20) e O 963,449 09/17/2029
46623EKG3 . | JPIMORGAN CHASE&CO ............ 05/29/2020 | SAMUEL A RAMIREZ &
COMPANYINC ............ XXX 852,720 | ....... 850,000 | ....... 851,131 | ....... 850,690 | .....vve 0o (@B1) e O (@B e O] 850,229 08/15/2021
46640NAP3 . | JPMBB 2013-C15D-CMBS ...........|... 02/12/2020 | MORGAN STANLEY CO ... [... XXX ... |...... 989,000 | ....... 920,000 | ....... 982,352 | ....... 982,000 | ..vve O e (1,834) | O (1838 [ O] 980,165 11/17/2045
46647PAP1 . | JPMORGAN CHASE&CO ............ 05/29/2020 | FREIMARK BLAIR &
COMPANY, INC/ ........... XXX 931,604 875,000 875,000 875000 |............0 ............ 000 O 875,000 04/23/2024
46647PAS5 . | JPMORGAN CHASE&CO ............ 09/17/2020 | Not Available .. .. s XXX 261,158 | ....... 255,000 [....... 255,000 |....... 255,000 ............0f............0f............0 ..o O O 255,000 06/18/2022
46650JAD6 . | JPMMT 2018-6 1A4 - CMO/RMBS 09/25/2020 | Paydown ..... XXX 358,757 | .. . 358,757 (....... 361,070 | .. 0360944 | ... 0] (426) .. O (426) | O 360,518 12/25/2048
46650MAQO . | JPMMT 2018-8 A15 - CMO/RMBS 08/25/2020 | Paydown ................. XXX 132,489 132,489 133,332 133342 ............0f...... @8) . O @8 O 133,293 01/25/2049
46651MALO . [ JPMCC 19MFPD-CMBS .............|... 02/11/2020 | JP MORGAN SECURITIES
LLC ... XXX 578,234 575,000 575,000 575000 (............ Of..cooee Ot [ R Of..........0f..oons 575,000 07/15/2036 | 2FE ......
47787XAC1 . [ JDOT 2017 A3-ABS ............cvee 04/15/2020 | Paydown ... c XXX 61,622 .. . 61622|........ 61613 ].. . 61615]. 0. 0. LA 0] 61,620 04/15/2021
48123VAD4 . [ J2GLOBALINC ............cevennn 09/22/2020 | Jefferies .................. CXXX e 154,200 175,000 180,987 | ..ot Of oo O (B24) [ O (B24) [ O 180,463 11/01/2026 | 4FE ......
48129KAEO . | JPMORGAN CHASE FINANCIAL JP MORGAN SECURITIES
COMPANY LLC 09/22/2020 [ LLC ...\ XXX e 98915|....... 100,000 | ....... 102,061 | ...oovinnnnn Of e O B e O e B e O 102,000 05/01/2023 [ 1FE ......
48242WAB2 .| KBR INC 09/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITH INC. ...... C XXX 230241 ....... 200,000 | ....... 216,778 | ... (1) TP 0f....... (1,242) [ ....... 15,631 ...... (16,873) ..o O] e 215562 | ..o (1] ET 14,679 ........ 14,679 ........ 1,986 | 11/01/2023 |4 .........
48273UAAD . [K12INC ...l 09/22/2020 | MORGAN STANLEY CO ... XXX 42637 |........ 50,000 |........ 50,000 ............. [ R L0 1 | 1 [ (1 50,000 09/01/2027 |Z .........
483548AF0 .. KAMANCORP ...............cveene. 09/22/2020 | JP MORGAN SECURITIES
LLC ... XXX 300625 |....... 300,000 | ....... 354933 |............. Of. ..o 0o . (8208) [ ... 13577 ... (21,785) ..o O e 333,148 05/01/2024
493268BJ4 . .| KSLT 2002-A2A2-ABS .............. 02/27/2020 | Various .. XXX 110,651 Lo 1M2974 104815 (............0f...ooooo0 250 250 104,840 08/27/2031
493268CK0 . | KSLT 2005-A2B-ABS ... 02/27/2020 | Various .................. XXX 218,539 | ....... 222,007 | ... 211562 | ............0..... 3260 326 O 211,888 09/27/2038
49926DAB5 . | KNOWLESCORP ......... 09/22/2020 | BARCLAYS CAPITALINC/LE | ... XXX ... [...... 340,579 | ....... 325000 (....... 343426 |.............0f............0f.......(6848)|....... 67,044 .. ... (73892)..........0[....... 336,712 11/01/2021
50077LAB2 . | KRAFT HEINZ FOODS CO .. 05/12/2020 | JP Morgan ................ XXX 569,663 | ....... 625,000 | ....... 540650 (....... 541722 ... 00 BB3 |0 BB O 542,284 06/01/2046
52603BACT . | LENDINGTREEINC ................. 07/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ... .. C XXX (50,000) | ....... (50,000) [ ....... (51,375) | .....connnn. (1] PP Of.covvi O (1) T Of. ovvein O] cenns (51,375) 071152025 (Z .........
530307AA5 . | LIBERTY BROADBAND CORP ........ 08/25/2020 | CREDIT SUISSE SECURITIES
(USA) oo XXX (25,000) | ....... (25,000) | ....... (25,500) [ ...vveveene O e O O O O O (25,500) 09/30/2050 Z .........
53220KAF5 . | LIGAND PHARMACEUTICALS INC ... .. |09/22/2020 | Various .................. XXX e 384,716 |....... 450,000 | ....... 383,717 |....... 301,235 |........ 4523 |........ 3975 |............0]........ 8498 . .........0f....... 397,204 05/15/2023 4 .........
538034AQ2 . | LIVE NATION ENTERTAINMENT INC ... [ ... |08/07/2020 | BNP PARIBAS PRIME
BROKERAGE XXX 338,650 325,000 350,767 |....... 216,028 |............0|......(10,028)|....... 15203 |......(25231)|.......... O|....... 340,761 03/15/2023
538034AT6 .. | LIVE NATION ENTERTAINMENTINC ... | ... |01/30/2020 | GOLDMAN ............... XXX 25,094 25,000 25,000 ..o O O e O O O O 25,000 02/15/2025
53814LAA6 . [LIVENTCORP ............ccoeennne. ... |06/24/2020 | CITIGROUP GLOBAL
MARKETS,INC ............ XXX 49813 |........ 50,000 |........ 50,000 ............. Of......ooot Of..coooe Ot Of......ooot Of...oo.....0f.ennan 50,000 07/15/2025 | Z .........
539183AB9 . | LIVONGOHEALTHINC .............. 06/02/2020 | MORGAN STANLEY CO ... XXX (50,000) | ....... (50,000) | ....... (51,125) | ............. Of............ Of............0f............ Of............ Of..........0[....... (51,125) 06/01/2025 |Z .........
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53944VAP4 . | LLOYDSBANKPLC ................. C |05/13/2020 | Not Available .............. XXX 27739 | ....... 271,000 270,669 |....... 270,848 49 ..........0]....... 270,896 6,499 6499 ........ 4,819 [ 05/07/2021
53958TAB3 . | LSST18AA1B-ABS ....... ... |02/28/2020 | Various . ... e XXX 637,659 |....... 647241 | ... ... 624417 |....... 627,155|. ) U |} 627,152 .. 10,506 | . 10,506 | .. . 8,895 | 07/26/2038
55024UAC3 . | LUMENTUM HOLDINGS INC .. 02/05/2020 | Jefferies .................. C XXX 372,557 |....... 325,000 334,621 ....... 174,826 (4851 ..o 0] e 329,971 42,586 42,586 | ......... 248 | 12/15/2026
55024UAC3 . | LUMENTUM HOLDINGS INC 09/22/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ...... c XXX 238,737 225,000 232,037 0 (2,990) [....ooooen 0] ennnn 231,727 7,010 7,010 121152026 |3 .........
55315FAD2 . | MMAF 16A A4 -ABS ... ... | ... |09/15/2020 | Paydown XXX e 132,337 132,337 130,197 196 [\ 196 |.oeoeen Ofoenins 131,072 1,265 1,265 01/17/2023 [1FE ......
566330AA4 . [ MARCUSCORP ..............ceuve. ... |09/18/2020 | JP MORGAN SECURITIES

C oot C XXX (50,000) | ....... (50,000) | ....... (54,120) [ ... (1] P (1] P (1] P (1) T [0 (1] T (54,120) | ..o (1] P 4120 ... 4120 .l 0| 09/15/2025 | Z .........
571183AF9 ..|MLR181D-ABS .......oovvinennn ... |02/13/2020 | BONY MELLON/BMO CAP

MKTS ... L XXX 476,336 | ....... 468,000 | ....... 467,875 |....... 467,926 |............ [ 3. [ 3. 0....... 467,929 | ............ 0........ 8407 (......... 8407 (........ 3,008 | 06/20/2023 | 2FE ......
57164YAB3 . | MARRIOTT VACATIONS WORLDWIDE

CORP ... ..o ... |09/22/2020 | Various .................. XXX 569,708 | ....... 600,000 |....... 638,759 | ....... 286,703 |............0|.......(4708)|........ 7079 |......(1787)|.......... Of....... 619,751 09/15/2022 | 4FE ......
584021AA7 . | MEDALLIAINC ..................... ... |09/16/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ..... XXX (125,000) | ...... (125,000) | ...... (128,750) | ............. 0. 00000 (128,750 09/15/2025
58772TAC4 . | MBALT 2019-AA3-ABS .............. ... |09/15/2020 | Paydown ................. C XXX 117435 | ....... 17,435 |....... 117431].. M7433 | oo O O O 117,434 11/15/2021
59001KAF7 . | MERITOR INC | ... |09/22/2020 | Various .................. C XXX 394,197 | ....... 400,000 410,190 | ....... 198,544 | ..o O (1159) | O (1159) | O 409,129 10/15/2037
59156RAP3 . | METLIFE INC 07/30/2020 | PERSHING DIV OF DLJ SEC

INDING ... c XXX 61,576 | ........ 50,000 | ........ 56,500 | ....viinnnn Of oo O O e O e O e O 56,409 12/15/2066 | 2FE ......
59156RAVO . [ METLIFEINC ..........ccovevnnnns ... |05/11/2020 | PERSHING DIV OF DLJ SEC

[®) INDING ... C XXX 228,354 | ....... 150,000 | ....... 253937 |..oiiiiinnan Of.cvieeee O (1397) e O e (1397) [ O 252,540 08/01/2089 | 2FE ......
m 59156RBQO . [ METLIFEINC ............ovevennnes ... |08/18/2020 | MERRILL LYNCH PIERCE
o FENNER & SMITHINC. ... .. L XXX 342510 | ....... 300,000 |....... 328,701 |............. (0N [P 1 [P (A7) I (PN | I R (v 7J:) I U |} [ 326,276 11/13/2025 | 1FE ......
o 59156RBS6 . | METLIFEINC .............cccevennes ... |05/11/2020 | PERSHING DIV OF DLJ SEC
~ LNDING .................. XXX 305,897 | ....... 225000 ....... 345488 ............. Of oo O (1828) oo O (1828) [ e O 343,660 04/08/2068 | 2FE ......
59217GBP3 . | METROPOLITAN LIFE GLOBAL
FUNDINGI ....................oe ... |02/13/2020 | BARCLAYS CAPITALINC ... [... XXX ... [...... 325159 | ....... 325,000 ....... 323573 |....... 324914 ... Of.......... 36 ... Of.......... 36(.......... 0....... 324,951 04/14/2020 | 1FE ......
596278AA9 . | MIDDLEBY CORP ................... ... |08/19/2020 | MERRILL LYNCH PIERCE

FENNER & SMITHINC. ... .. XXX (150,000) | ...... (150,000 | ...... (152,250) | ..o [ R [ [ R [ Of.......... 0f...... (152,250) [ ......onn 0........ 2250 (......... 2250 (............ 0] 09/01/2025 | Z .........
59802QAU2 . [ MIDOIBRR-CDO .................. C | 02/14/2020 | BAIRD, ROBERT W., &

COMPANYIN ............. c XXX 835644 | ....... 839,000 | ....... 839,000 | ....... 839,000 .....uvuunnn (1] P (1] P (1) TP (1) T 0. 839,000 [ ............ 0f....... (3,356) | ........ (3,356) | ....... 11,112 | 01/15/2024 | 1FE ......
607525AA0 . [MODELNINC .............civvin ... |05/20/2020 | MORGAN STANLEY CO ... | ... XXX ... [...... (50,000) | ....... (50,000) | ....... (50,000) [ ...ovvuinnnnn (1] PP (1] P (1] P (1) T [0 (1] T (50,000 | ...ouvennnn (1] TR (1] TR (1] T 0| 06/01/2025 | Z .........
60871RAH3 . | MOLSON COORS BEVERAGE CO ... ... | 05/05/2020 | FREIMARK BLAIR &

COMPANY, INC/ ........... c XXX 345720 | ....... 380,000 375220 | ....... 375430 ..o O 39 0 39 0 375,469 (29,749) 07/15/2046
60937PACO . [ MONGODBINC ..................... ... |01/10/2020 | MORGAN STANLEY CO ... | ... XXX ... [...... (25,000) [ ....... (25,000) |....... (25500) |............. Of v O O O e O O (25,500) . . ...500].. 01/15/2026
61691XAL7 . | MSC 2019-PLND D - CMBS . 02/20/2020 | Wells FargoBK ............ XXX 391,000 | ....... 391,000 |....... 391,000 .. 391,000 ............0.oooo OO 0 O 391,000 ............0 ... 0] 0 05/15/2036
61761DAW2 .| MSBAM 2012-C6 G - CMBS . 01/31/2020 | MORGAN STANLEY CO ... ... XXX ... [...... 328,014 |....... 353,000 (....... 308,599 |....... 322106 |............0f......... 893 |............0f......... 83 |..........0[....... 322,999 5,015 11/17/2045
61762DAG6 . | MSBAM 2013-C9D - CMBS ... 02/18/2020 | BARCLAYS CAPITALINC ... |... XXX ... [...... 991,013 |....... 965000 (....... 986,994 |....... 986323 ............0[........(851)|............0f........(85)f..........0f....... 985,473 5,541 05/17/2046
61765VAES . | MSC 2015-XLF2 SNC - CMBS . ...|... |02/18/2020 | BARCLAYS CAPITALINC ... |... XXX ... [...... 114,660 | ....... 117,000 |....... 113,490 ....... 114802 |............0 . ......... 31| ...........0f. oo 31| O] 114,833 .(173) 11/17/2026
61768FANO . | MSC 18BOPE-CMBS ..... ... | ... |02/19/2020 | Various .................. Lo XXX o], 1,384,872 ... 1,384,000 | ...... 1,384,000 |......1,384,000 ............0f............0f...........0f o Of 0L 1,384,000 . 872 08/15/2033
61769GAG2 . | MSC 19BPRB-CMBS ... .| ... [02/10/2020 | MORGAN STANLEYCO .... | ... XXX ... |...... 401,501 | ....... 401,000 |....... 401,000 .. 2401000 | ... O O O O O 401,000 . 501 05/15/2036
62405CAE4 . | MHAWK1IIC-CDO ...... voou| ... | 0201412020 | Wells FargoBK ............ c XXX 901,080 | ....... 900,000 |....... 900,450 |.. 900,314 | ..o O e (46) | O (46) [ O] 900,268 .. 812 04/18/2025
62886HASO . | NCL CORPORATIONLTD .. .. |... |05/06/2020 | GOLDMAN ............... C XXX 105,000 | ....... 100,000 100,000 | ...vninnnnn Of.evvveee O O O e O O 100,000 5,000 05/15/2024
62886HAW1 .| NCL CORPORATIONLTD ............ ... |07/17/2020 | JP MORGAN SECURITIES

c XXX (50,000) (50,000) (50,875) [ ...vveveene O e O O O O O (50,875) | ..vuvennn (1] T 875(...oiu.. 875 08/01/2025
629377CG5 . [NRGENERGYINC .................. ... |09/22/2020 CXXX e 227,683 225,000 256,928 | ....... 255004 |........ 1281 |.......(@4217) ..o O] (293T) [ O 252,157 06/01/2048
63009RAC3 . | NANOSTRING TECHNOLOGIESINC ... | ... |03/05/2020

LLC XXX (25,000) [ ....... (25000)(....... (25438) [ ............. O oo 00000 (25438) | ............ 0f......... 438 ... 438 03/01/2025
632307AA2 . | NATERAINC ........... ..o ... | 04/14/2020

XXX 25625|........ 25000 (........ 25000 ............. L0 1 e 1 0 [ (I 25000 ............0[......... 625(........... 625 05/01/2027
637417AH9 . | NATIONAL RETAIL PROPERTIESINC .. | ... |05/05/2020 C XXX 507,029 | .. ..., 503437 .. 500403 | ... O (290) | O (290) e O 500,113 6,915 6,915] .. 11/15/2025
63845RAA5 . | NATIONAL VISION HOLDINGS INC ... | ... |05/08/2020 | GOLDMAN ............... XXX (50,000) | .. . (50813) f............. L0 1 1 1 1 [ (1 (50,813) . 813 . 813 .. 05/15/2025
64828MAA5 . | NRZT 2017-3 A1-CMO/RMBS ........ ... |09/01/2020 XXX 168,408 | .. . 173,589 | .. 173354 [ ... 0o (MA) |0 (M) 0 173,240 (4,832) (4,832) | .. 04/25/2057
64829FAA9 . | NRZT 161 A1- CMO/RMBS ... 09/01/2020 XXX 31,841 .. .. 28818 .. 29439 | L O 287 O 287 O 9,376 2,466 2,466 | .. 03/27/2056
64829JAA1 .. NRZT 2017-1 A - CMO/RMBS .. 09/01/2020 c XXX 78,680 | .. .. 80,992 .. 82053 .. O 26 O 26 O 82,079 (3,399) (3,399) | .. 02/26/2057
64829VAA4 . | NRZT 18RPL1 A1 - CMO/RMBS ... |09/01/2020 c XXX 13546 | .. VX7 3 PO Of oo O (M e O () e O 14,520 (974) L (974) | .. 12/26/2057
64830GAB2 . | NRZT 2018-1 A1A-CMO/RMBS ....... ... |09/01/2020 c XXX 64,427 | .. .. 65247 | .. 65229 | ...o.oe O (B0) | O (BO) | O 65,169 (743) L (143) ] .. 12/26/2057
64830QAA2 . | NRZT 20190313 A1- CMO/RMBS ...... 09/01/2020 c XXX 97,842 | .. . 97842 .. 97,842 | ..o O 2 O 2 0 97,844 (... 0] () @ 04/26/2049
65341KBGO . | NFMOT 191 A2 - ABS 05/06/2020 | CANTOR FITZGERALD + CO. [ ... XXX ... |...... 619,735 | .. . 633,905 | .. 633,931 ..o OB OB O 633,937 (14,202) (14,202) | .. 02/15/2024
65341KBK1 . | NFMOT 192 A2 - ABS ... |05/06/2020 | BNP Paribas .............. C XXX 247,000 | .. . 259,940 | .. 259,944 | ..o O T O T 0 259,951 (12,951) (12,951) | .. 10/15/2024
654740AN9 . | NISSAN MOTOR ACCEPTANCE CORP . | ... |05/06/2020 | MORGAN STANLEYCO .... [... XXX ... [...... 396,837 | .. . 407,659 | .. 409686 |............0 ......... 383 |............0|.........383 ... 0. 410,070 (13,233) (13,233) | .. 03/08/2021
65479BAD2 . | NALT 2017-BA3-ABS ............... ... |02/18/2020 [ Paydown ................. XXX 70,894 | .. .. 70,882 .. 70894 | ... 0] OO 0 O 70894 (... 0f [ 0].. 09/15/2020
655044AH8 . | NOBLE ENERGY INC ........... .| ... |05/05/2020 | MILLENIUM ADVISORS LLC .| ... XXX ... |...... 873,278 | .. . 972,202 | .. 972,566 | ... 0o 190 19T 0] 972,757 (99,479) | . . (99479 | .. 11/15/2024
67020YAK6 . | NUANCE COMMUNICATIONS INC ... |08/18/2020 | Jefferies .................. XXX 595,503 | .. L 462,729 (...l Of..oooooo 0o (2229) (..., 45,627 | ......(47857)(..........0f....... 460,557 134,946 | . . 134946 | .. 12/15/2035
67020YANO . | NUANCE COMMUNICATIONS INC ... .. ... |02/18/2020 | Various .................. Lo XXX L] 1,441,206 1164313 |....... 613699 |............0|........ (372)|....... 46,026 | ......(46,398) | .......... Of...... 1,118,971 322235|....... 322,235 04/01/2025
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674599CW3 . [ OCCIDENTAL PETROLEUM CORP ... 05/04/2020 | MORGAN
SECURITIES-FIXEDINC ... | ... XXX ... [...... 334400 ....... 440,000 243,100 ....... 439471 ..o 003,009 196,406 | ..... (193397) | oo Of o 246,074 | ............0|....... 88326 |........ 88,326 08/15/2024
674599DB8 . | OCCIDENTAL PETROLEUM CORP ... 04/14/2020 | GOLDMAN ............... c XXX 224125 ....... 275000 | ....... 156,063 |....... 322937 |............0[.......(1,785)|...... 164,357 | ..... (166,142) | .......... O|....... 156,795 .. 67,330 .. 07/01/2024
674599DC6 . | OCCIDENTAL PETROLEUM CORP ... 04/15/2020 | Various ... ... c XXX 438,075 ....... 600,000 |....... 318,000 |....... 681,398 |............0[.......(1.971)]...... 360,271 ..... (362,243) | ...  Of o 319,155 118,920 | .. 03/15/2026
67514RAP3 . | OCTR4RDR-CDO ................. 02/14/2020 | Wells Fargo BK c XXX 300,210 {....... 300,000 |....... 299,940 | .. 299,958 | ....vvvee O e 10 Of.ovvee 10| Of o 299,968 L2482 08/13/2025
679295AE5 . | OKTAINC .................. 06/10/2020 | GOLDMAN ............... XXX (150,000) (150,000) (150,000) | ........een Of oo OO [ Of..........0f...... (150,000) | ............0f. oo O 0 06/15/2026
682189AK1 . | ON SEMICONDUCTOR CORP 01/13/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ... .. CXXX 245247 | ....... 175,000 | ....... 177,625 | ....... 176,604 [ ............0 oo (67) oo O 67) e O] 176,537 | ..o O 68710 Ll 68,710 [ ......... 214 | 12/01/2020 | 3FE ......
682189AP0 . | ON SEMICONDUCTORCORP ........ 09/22/2020 | NOMURA SECURITIES INTL
INC ... ] XXX oo 32,089 |........ 25000 ........ 26479 | ... OO (288) [ 4046 (L. (4284) L O 26245 (... ........0[........ 5844 . .. ..., 5844 ......... 383 | 10/15/2023 | 3FE ......
69327RAD3 . [ PDCENERGYINC .................. 03/20/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... c XXX 400313 ....... 525,000 | ....... 496,313 | ...ooeee O e O 2496 e O 2496 | O 498,808 | ............0]...... (98,496) | ....... (98,496) 09/15/2021
695127AEQ . | PACIRABIOSCIENCESINC ...........[... 07/08/2020 | Jefferies .................. XXX 26,094 | .. 225000 (.. 25000 | e O O O O O O 25,000 e 1,094 . 1,004 .. 08/01/2025
69553PAA8 . | PAGERDUTYINC ........... 06/23/2020 | MORGAN STANLEY CO ... [... XXX ... |...... (25,000) (25,000) (25438) [ ..oooeee O O O O 0 O (25438) | ..o O 438 (.. 438 07/01/2025
697435AD7 . | PALO ALTO NETWORKS INC 09/22/2020 | JP MORGAN SECURITIES
LLC oot c XXX 225331 ....... 200,000 | ....... 205,391 {....... 205250 |............0]. oo (1,098) [ .ouiiiii O e (1,098) [ O 204,152 | ... 0f....... 2179 (... 2179 (... 1,846 | 07/01/2023 | 4FE ......
698884AB9 . | PAR TECHNOLOGY CORP ........... 02/07/2020 | Jefferies .................. XXX e 126817 | ....... 125,000 | ....... 125,000 | ..o O 0 O O O 0 125,000 | ...ooennnns (1] P 1817 o 1817 oo 10 | 04/152026 | Z .........
70202LAA0 . | PARSONS CORP ................... 09/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ... XXX | 75252 75,000 (L 75,563 08/15/2025 [Z .........
703343AB9 . | PATRICK INDUSTRIESINC ........... 04/07/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ... .. Lo XXX 641,339 02/01/2023
705573AA1 . | PEGASYSTEMSINC ................. 02/20/2020 | GOLDMAN ............... Lo XXX . (25,906) | .. 03/01/2025
707569AU3 . | PENN NATIONAL GAMING INC 05/12/2020 | GOLDMAN . S XXX . (50,375) | .. 05/15/2026
71639TAA4 . [PETIQINC ..ot 05/15/2020 | Jefferies ... s XXX . (50,000) | .. 06/01/2026
723787AK3 . | PIONEER NATURAL RESOURCES CO . 05/19/2020 | Not Available s XXX ... 304413 07/15/2022
723787AN7 . | PIONEER NATURAL RESOURCES CO . 09/22/2020 | Various .................. XXX e 538,061 |....... 450,000 | ....... 490,139 05/15/2025
742718FF1 ..| PROCTER & GAMBLECO ............ 04/24/2020 | JP MORGAN SECURITIES
LLC oo XXX e 326,707 |....... 306,000 | ....... 305,513 03/25/2025 [ 1FE ......
743424AF0 ..| PROOFPOINTINC ...........eenn.. 09/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... XXX 174294 | ... 175,000 | ....... 180,611 | .o O O e (185) [ O (18) [ O] 180,424 | ....oiils (1] ET 6,131 ... 6,431 | 266 | 08/15/2024 4 .........
744320888 .. | PRUDENTIAL FINANCIALINC .........|... 09/30/2020 | Various .................. XXX 64617 |........ 63125|........ 63125 | ............ 0. OO OO 0 63125(............ O........ 1492]......... 1492 ............ 0| 09/01/2060 | 2FE ......
744320AN2 . | PRUDENTIAL FINANCIALINC .........[... 05/05/2020 | CREDIT SUISSE SECURITIES
(USA) ... XXX 149580 [ ....... 150,000 | ....... 161,847 (... 002D 0 (2D O 161,120 | ... 0f...... (11,540) | ....... (11,540) | ........ 5,027 | 03/15/2044 | 2FE ......
744320AV4 . | PRUDENTIAL FINANCIALINC .........[... 05/05/2020 | PERSHING DIV OF DLJ SEC
LNDING .................. XXX 116,241 | ....... 115,000 | ....... 125443 (... 0] 0 (488) ) 0 (4B8) | O 124986 | ............0 ....... (8,745) | ........ (8,745) 05/15/2045
74624MAB8 . | PURE STORAGEINC ................ 09/22/2020 | BARCLAYS CAPITALINC/LE | ... XXX ... [...... 143414 ... 150,000 | ....... 154,991 [......... .. 0. 0] (942) L 4399 (534) | O 149,650 0].......(6237)]. (6,237) | .. 04/15/2023
75608NAC3 . | REALPAGEINC ............... 05/20/2020 | GOLDMAN ............... c XXX (25,000) [ ....... (25,000) | ....... (25750) |....ooeeeen Ofeiiiie O OO O O (25,750) ... 750, L. T50 .. 05/15/2025
761330AA7 . | REVANCE THERAPEUTICS INC . 02/12/2020 | GOLDMAN ............... c XXX (25,000) [ ....... (25,000) |....... (25688)|.......cccc..Of . eveiieiOoeeei O 0 e O O (25,688) 688 . 688 02/15/2027
76680RAG2 . | RINGCENTRALINC ................. 09/11/2020 | MORGAN STANLEY CO ... [... XXX ... |...... (75,000) (75,000) (74,625) [ ..o O e O O O O O (74,625) | ..o O] (C16)] PP (375) 03/15/2026
780153BA9 . | ROYAL CARIBBEAN CRUISESLTD .... 06/05/2020 | JP MORGAN SECURITIES
..................... o XXX ..o |, (100,000) | .. ... (100,000) | ...... (115,250) | ....o.oeiien Of e O O O e O O (115250) | e O e 15,250 L. 15,250 (L. ... 0] 06/15/2023 | 3FE ......
78443CCC6 . | SLMA2005-BB-ABS ................ 02/18/2020 | JP MORGAN SECURITIES
..................... CXXX oo 186144 L 187,022 L. 132740 | L. 132,605 (Lol O 278 O 278 0L 132,884 L. 0] ..., 3,260 ......... 3260 ......... 576 06/15/2039 [1FE ......
78443CCD4 . | SLMA2005-BC-ABS ................|... 02/18/2020 | JP MORGAN SECURITIES
..................... COXXX oo 22593 L 22613 L 2224920965 (Lol 0Ll 229 O 229 O 21194 0 1399 L 1,399 | L. 108 | 06/15/2039 | 2FE ......
78443CCN2 . | SLMA2006-AC-ABS ................|... 02/18/2020 | JP MORGAN SECURITIES
LLC ... XXX 2711622 | ....... 272,473 267,237 |....... 260,566 |............0[......... 610 |............0f......... 610 .......... 0] ....... 261,176 06/15/2039
785592AE6 . | SABINE PASS LIQUEFACTIONLLC .... | ... |06/08/2020 | Call @ 100.00 . XXX 484,328 475,000 | ....... 513594 .. 484,006 |............0.......(4669)|............0|.......(4669)|.......... 0....... 479,337 02/01/2021
78573NAD4 . | SABREGLBLINC ................... ... | 04/14/2020 | GOLDMAN ... XXX 26,725 . 25000 (........ 25000 |............. Of. oo OO OO0 25,000 04/15/2025
80705XAA5 . | SCHOL 2013-AA - ABS .. ... |03/16/2020 | Various ...... c XXX 358,420 .. 386,852 |....... 346,024 |....... 345874 |............ 0| ... 426 o0 426 0] 346,300 01/30/2045
817176AG5 . | SPARK1D-CDO ........... ... |02/14/2020 | Wells Fargo BK c XXX 802,600 800,000 | ....... 802,622 .. 802,279 | ..o O e BT e O BT e O] 802,191 07/17/2026
81744YAB2 . | SEMT 2013-4 A2 - CMO/RMBS . ... |09/01/2020 | Paydown ................. XXX e 45933 |........ 45933 | ........ 46,120 | ..ot Of e O @) e O @) e O 46,117 04/27/2043
82509LAA5 . [ SHOPIFYINC ........covvviinnn C |09/16/2020 | CITIGROUP GLOBAL
MARKETS,INC ............ XXX e (75,000) [ ....... (75,000) [ ....... (81,000) [ .....vuiennnn (1] PP Of.covvi O (1) T Of. ovvein O] cenns (81,000) 11/01/2025
826919AB8 . | SILICON LABORATORIESINC ........ 09/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. .. ... XXX 264,634 225,000 231436 | ............. 0 ..o 0L (2045) | ... ... 43670 ......(45715) | .......... O] ....... 229,458 03/01/2022
826919AC6 . | SILICON LABORATORIESINC ........ 09/22/2020 | MORGAN STANLEY CO ... | ... XXX ... [....... ,232 225000 f........ 25000 .............0f. ... 0 OO O 0 25,000 06/15/2025
83088VAAQ . | SLACK TECHNOLOGIES INC .. 04/07/2020 | GOLDMAN ... XXX 76,313 | .. L 75000 f ... 75000 ... Of e OO OO 0 75,000 04/15/2025
83304AACO . | SNAPINC .................. 04/24/2020 | GOLDMAN ............... XXX (125,000) | ...... (125,000) | ...... (125469) | .............0f............0f............0f....oooo O f O 0 (125,469) 05/01/2025
844741BG2 . | SOUTHWEST AIRLINES CO 04/29/2020 | MORGAN STANLEY CO ... XXX (100,000) (100,000) | ...... (108,500) | .....oooooeen Ofeeeeoo O e OO O 0 (108,500) 05/01/2025
848577AA0 . | SPIRITAIRLINESINC ................ 05/08/2020 | CITIGROUP GLOBAL
MARKETS,INC ............ XXX e (25,000) | ....... (25,000) | ....... (24813) oo (1] PP Of.covvi O (1) T Of. ovvein O] cenns (24,813) 05/15/2025 [Z .........
84858EAA4 . | SPIRIT AIRLINES CLASS B PASS
THROUGHCER .................... 08/31/2020 | Various .................. XXX 488,858 |....... 609,798 |....... 617,067 |....... 615956 |............ 0f........ (G2 0f........ 923)..........0f....... 615,033 10/01/2025 | 3FE ......
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84860WAB8 . | SPIRIT REALTY CAPITALINC ......... 09/22/2020 | Various .................. XXX 204719 | ....... 300,000 |....... 314,784 .. ... 181,800 ............ Of.......(5560)........ 1859 ....... (7,420) | .......... 0....... 307,255 | ............ 0f...... (12,536) | ....... (12,536) | ........ 7,031 05/15/2021 | 2FE ......
848637AC8 . [ SPLUNKINC ..........ccovovinnnn 05/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... XXX 604,730 | ....... 450,000 537,006 | .....oooee. O e 0] (B349) [ 79,069 (84418) ... O] oenes 452,588 | ... 0] i 152,142 152,142 09/15/2023
848637AD6 . [ SPLUNKINC .........oovvvinnnn 05/07/2020 | Various .................. c XXX 327,162 {....... 275000 | ....... 317,843 [ ............. 0] oo O (1,104) | Ll 25776 | ......(26,880) | .. L0 290,963 [ ..o 0] ennnn. 36,199 | . .. 36,199 .. 09/15/2025
848637AE4 . | SPLUNKINC ... 06/03/2020 | MORGAN STANLEY CO ... [... XXX ... |...... (50,000) | ....... (50,000) | ....... (51,250) [ .ovveveenee O e O O e (1) P [0 (1] T (51,250) | oovvenne O] i 1,250 | ..oenn 1,250 06/15/2027
852234AD5 . | SQUAREINC ...........covvvennnn. 06/19/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ....... XXX 961,527 | ....... 675,000 | ....... 767,784 | ....... 279637 |............0].......(9,863)....... 81,297 |...... (91,160) 0. 676,165 0f...... 285361 [ ....... 285,361 05/15/2023
852234AE3 . [ SQUAREINC ...........cooevvennnn. .. |03/03/2020 | GOLDMAN ............... c XXX (75,000) [ ....... (75,000) | ....... (74,100) | .......cooeo Ofoeienien O e O 0 . L0 (74,100) 0 ( ...(900) | .. 03/01/2025
852234AE3 . | SQUAREINC ... ... |08/05/2020 | BARCLAYS CAPITAL INCLE | ... XXX ... [...... 445396 | ....... 300,000 301,763 | ..o O O (B2) [ 26,400 (26,462) (1] T 301,717 0 143,679 03/01/2025
85771PAQS5 . | EQUINORASA ..................... C |05/19/2020 | MORGAN
SECURITIES-FIXEDINC ....[... XXX ... [...... 926,430 750,000 946,613 |....... 944440 |............0[.......(2092) |............0[....... (2,002) 0....... 942,348 0 11/08/2043
86184RAE7 . | SMPT 2017-STONEC-CMBS ......... 01/21/2020 XXX 772,144 | .. 772,144 | ... 772,144 ...0 L0 772,144 0]. 08/20/2030
86184RAF4 . | SMPT 2017-STONED-CMBS ......... 01/21/2020 XXX 95,864 | .. . 95864 (... . 95,864 ...0 L0 95,864 0]. 08/20/2030
868459AD0 . | SUPERNUS PHARMACEUTICALS INC . 09/22/2020 XXX 334,870 375,000 379,902 | ....... 339,439 |.......39,185|........ (500)|............0[....... 38,685 0....... 378,124 0 04/01/2023
87157DAD1 . [ SYNAPTICSINC ........covvnennn 01/03/2020 | WELLS FARGO SECURITIES
LLC ot XXX 56,590 | ........ 50,000 | ........ 49574 | .o 49736 | O 2 (1) T 2 (1] P 49737 (1] P 6,852 ......... 6,852 .......... 15| 06/15/2022 | 3FE ......
87157DAD1 . [ SYNAPTICSINC ......vviinnnn 02/07/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... XXX 380,821 (....... 300,000 | ....... 284,046 | ....... 289,378 |.....iiinn [\ 477 0 477 0. 289,855 | ........u.. 0f....... 90,966 [ ........ 90,966 [ ......... 233 | 06/15/2022 |Z .........
87157DAD1 . [ SYNAPTICSINC ..........ovuvenn. 09/22/2020 | Various .................. CXXX e 805817 |....... 625,000 | ....... 632,202 ... O 0f....... (1,553) [ ....... 83,636 |...... (85,188) [ .......... (1] T 630,757 | ...ouiuinn 0f...... 175,060 | ....... 175,060 | ........ 2,080 | 06/15/2022 | 4FE ......
87165BADS5 . | SYNCHRONY FINANCIAL ............ 05/20/2020 | FREIMARK BLAIR &
COMPANY, INC/ ........... XXX 431,350 | ....... 440,000 | ....... 439,716 | ....... 439,848 .. ... (1) 29| (1) T 29| (1] ET 439,877 ..o, (1] ET 8527)|........ 8527)|....... 14,389 | 08/15/2024 | 2FE ......
872590112 .. | TMOBILEUS SUBSRTS ............. 07/22/2020 [ ITGINC .................. XXX 192]......... 1843 .. 00 [0 I | [ [ Of.......... L0 [ 0......... 192 ... 1920 [ 2
88327HAN3 . | THPT 2018-THPTE-CMBS ...........|... 02/10/2020 | JP MORGAN SECURITIES
LLC ... XXX 482,691 |....... 481,188 | ....... 485,097 | ....... 481188 |............ Of..coooe Ot Of......ooot Of.......... 0....... 481188 | ............ O........ 1504 ......... 15041 ........ 4,120 | 11/13/2034 | 3FE ......
88339PAA9 . |REALREALINC ..................... ... |06/11/2020 | MORGAN STANLEY CO .... XXX (25,000) | ....... (25,000) | ....... (25125) | ...ooooeee O [0 I | [ [ Of.......... 0....... (25125) [ ............ 0......... 1250 ... 125) ... 06/15/2025 | Z .........
89114QC71 . | TORONTO-DOMINION BANK ......... C | 03/04/2020 | TORONTO DOMINION SECS
XXX 396,859 393,000 392,917 392970 (... 0o 150 15 O 392,985 09/17/2020
89171UAU3 . | TPMT 2015-4 AB-RMBS ............ 09/01/2020 c XXX 74,304 | .. L7304 | ... TA254 | L4275 O () O () O 74,261 04/26/2055
89171VAK3 . | TPMT 2015-5 A1B - CMO/RMBS .. 09/01/2020 c XXX 28,305 . 28305........ 28355 .. 028328 O @) O @) O 28,324 05/25/2055
89172RAR6 . | TPMT 2015-6 A1B - CMO/RMBS 09/01/2020 c XXX 71,198 L7198 (..., 69,150 | .. 69404 | ... 0 10 O 10 O 69,414 04/26/2055
89172UAAG . | TPMT 164 A1 - CMO/RMBS ... 09/01/2020 c XXX 104,962 105473 | ....... 104,080 |.. 104,535 | ..o O f o B8 O B8 O 104,593 07/25/2056
89173FAA8 . | TPMT 2017-1 A1-RMBS ... 09/01/2020 c XXX 40,631 . 40,631 .. 40685 | .. 40665 | ... .o O (B) e O (B) e O e 40,659 10/25/2056
89175JAA8 .| TPMT 176 A1 - CMO/RMBS . 09/01/2020 c XXX 53,871 . 53871(........ 52,680 .. 052690 | ... O 55 O B O e 52,744 10/25/2057
89175VAA1 . | TPMT 182 A1-RMBS ...... 09/01/2020 C XXX 134,066 134,066 | ....... 133,630 .. 133,639 | ..o OB OB O 133,647 03/25/2058
89231AAD3 . | TAOT 2018-CA3-ABS ......... ... |09/15/2020 i XXX 210,859 207,858 207,821 207841 ... 0202 O 207843 ............0]........3016|......... 3016........ 1,222 | 12/15/2022
893526829 .. | TRANSCANADA PIPELINESLTD ...... C | 05/19/2020 | JANE STREET EXECUTION
SERVICESLLC ............|... XXX oo 638,658 |....... 450,000 | ....... 660,375 |....... 657,491 |............0.......(2816) | ............0|.......(2816) | .......... O....... 654674 |............0]......(16,016) | ....... (16,016) | ....... 29,166 | 01/15/2039 | 2FE ......
90184LAF9 ..[ TWITTERINC .......oovvvinnne. 09/22/2020 | JP MORGAN SECURITIES
LLC ... XXX 215561 | ....... 200,000 |....... 197,001 (... 0] 0] 420 ... Of......... 420 .......... 0....... 197,511 | ... 0....... 18,049 | ........ 18,049 | ......... 388 | 06/15/2024 (3 .........
902104AB4 . | IIVIINC ...l 04/06/2020 | BARCLAYS CAPITALINC/LE | ... XXX ... [...... 284,046 | ....... 325000 ....... 327,667 |....... 327167 |............0[........ (219) f............ Of........ 19 f.......... 0....... 326,947 0 09/01/2022 | 4FE ......
902104AB4 . [IIVIING ..., 09/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ....... XXX 222,583 200,000 205012 | ..oveeee O e O (1223) [ T2 (9095) [ O 200,044 09/01/2022
90214JAA9 ..[2UINC ...\ ... |04/30/2020 | GOLDMAN ............... c XXX 25,558 | .. . 25000 ........ 25000 .. e OO 0 O O 25,000 05/01/2025
90266HAL6 . | UBSCM 2018-NYCH D - CMBS . ... |02/18/2020 | BARCLAYS CAPITALINC ... |... XXX ... [.... 1,508,000 ]......1,508,000 |...... 1515540 |...... 1,511,252 |............0|.ccoooe. (M7)|eeeiei O oo (M) oo O eeee 1,511,135 02/18/2032
902674XF2 . .| UBS AG (LONDON BRANCH) .. C |05/11/2020 | Call @ 100.00 ... s XXX ] L., 350,000 | . 350,000 | ... 350,075 | ... 350,009 | ..vvve O e O] O Q) e O] 350,000 06/08/2020
90269GAC5 . | UBSCM 2012-C1 A3 - CMBS ... |05/01/2020 | Paydown ................. XXX 1931 .o 1931 .o 1942 (... 1,938 e O O e O O e O 1,937 05/12/2045
904311AB3 . | UNDERARMOURINC ............... 05/22/2020 | JP MORGAN SECURITIES
c XXX (100,000) | ...... (100,000) | ...... (100,066) | ............. () PO 0.0 [ PO 0.......... 0f...... (100,066) 06/01/2024 [Z .........
92214XAA4 . | VAREXIMAGINGCORP .............. 06/05/2020 CXXX | (50,000) | ....... (50,000) | ....... (51375) [ ..o [ PO Of..cooo...0f [ PO 0. 0f....... (51,375) 06/01/2025 [Z .........
922280AA0 . | VARONIS SYSTEMSINC ............. 05/07/2020
XXX 24938 |........ 25000 ........ 25000 ............. [ R [0 I | [ [ Of.......... 0........ 25,000 08/15/2025 |Z .........
92343XAA8 . | VERINT SYSTEMSINC ............... 09/23/2020
XXX 177,089 175,000 | ....... 178485 |.............0f............0f ... (716) [...... 13314 (... (15031)|.......... 0f....... 176,804 06/01/2021
92538LAA9 . | VERUS 2020-4 A1 - CMO/RMBS ........ 09/01/2020 c XXX 19,647 CA9847 [ 19847 | O O 9 O 9 e O 19,656 05/26/2065
925550AB1 . | VIAVISOLUTIONSINC ......... 09/23/2020 c XXX 142,185 125,000 | ....... 130,399 [ ......ooooe O i O f e (682) . 482 (1184) | O 129,235 03/01/2024
928298AP3 . | VISHAY INTERTECHNOLOGY INC 09/22/2020 XXX 289,080 300,000 [ ....... 299999 ........... O] eeiiii O3 O 3 O 300,002 06/15/2025
92888CAC1 . | VFET 181 A3-ABS ............ 09/15/2020 c XXX 148,556 148,556 148,530 | ....... 148548 ... 0 O e 0 148,549 02/15/2022
92890FAT3 . | WFRBS 2014-C20 A4 - CMBS . 04/01/2020 C XXX 8,499 .. 8499 8,667 [......... 8604 ... O i @) O @) e O 8,506 05/17/2047
92890PBJ2 . .| WFRBS 2013-C14 E - CMBS 02/18/2020 | BARCLAYS CAPITALINC ... [... XXX ... |...... 168,840 | ....... 201,000 152,705 | ....... 163,686 |............0 | ........ 1,259 (... 0L 1259 0] 164,944 06/15/2046
931142EP4 . | WALMARTINC ......... 05/19/2020 | FREIMARK BLAIR &
COMPANY, INC/ ........... XXX 474015 ....... 435,000 | ....... 492,368 |............. 0 . O @7 O @7 e O 492,097 09/24/2049 | 1FE ......
94419LAL5 .. WAYFAIRINC .........coovovinnnnn 08/12/2020 | CITIGROUP GLOBAL
MARKETS,INC ............ XXX (100,000) | ...... (100,000) | ...... (102,750) | .o O 0.0 0f.....o.....0f.......... 0f...... (102,750) | .......... 0f........ 2750 (......... 2750 (... 10/01/2025 |Z .........
94987MAB7 . | WFCM 2010-C1A2-CMBS ........... 08/17/2020 | Paydown ................. XXX 646,820 | ....... 646,820 | ....... 681,473 |....... 654,205 |............ Of....... (2218) [ ............ Of....... (2218) | .......... 0....... 651,987 |............ 0....... (5167)|........ (5,167) | ....... 12,248 | 11/18/2043 | 1FE ......




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

01'6030

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of

During the Current Quarter
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15
0
r Prior Year Current Year's Total Book/ Bond Interest/ NAIC
e Book/ Unrealized Other Than Total Foreign Adjusted Foreign Stock Stated  |Designation
i Number Adjusted Valuation |Current Year's| Temporary Changein | Exchange | Carrying Value | Exchange Realized Total Dividends | Contractual |and Admini-
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment BJ/AC.V. Changein | atDisposal | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Maturity | strative
Identification Description n Date Purchaser of Stock | Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| BJ/AC.V. Date on Disposal | on Disposal | on Disposal | During Year Date Symbol
94988HAP6 . | WFCM 2012-LC5D-CMBS ........... 02/10/2020 | JP MORGAN SECURITIES
LLC ot XXX e 168,949 | ....... 161,000 | ....... 168,220 |....... 166,294 | ........ 1,085 |......... (28) . .ooeoee i Of i 1036 O 167,330 ..o (1] P 1619 | ..o 1619 |........ 1,540 | 10/17/2045 | 2FE ......
958102AP0 . | WESTERNDIGITALCORP ........... 09/22/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... XXX 238,125 ....... 250,000 | ....... 253,112 |........ 51,566 | ...oooven O f e (420) | oeii O (420) | O 252,066 02/01/2024 | 2FE ......
96221QACT7 . | WFRBS 2013-C18 A3-CMBS ......... 08/01/2020 | Paydown ................. c XXX 24420 ........ 24420 ........ 25601 |........ 24612 .o O (149) | O (149) | O 24,463 12/17/2046 | 1FE ......
96524WAYO . [ WITEHVIICR-CDO ................ 02/19/2020 | CREDIT SUISSE SECURITIES
(USA) ..o LOXXX ] 701470 | ....... 700,000 699,125 |....... 699,055 |............0 .......... 38 .0 38 O 699,093 05/01/2026
976657AK2 . | WEC ENERGY GROUPINC ...........|... 05/15/2020 | Call @ 100.00 . XXX 400,000 ... 400,000 | ....... 394,668 | .. 398,770 ............0 ... 1000 | ..o 0 1000 e O 399,770 06/15/2020
98422LAA5 . | XERIS PHARMACEUTICALS INC . 06/26/2020 | Jefferies . ... XXX (25,000) (25,000) [ ....... (25125)|............. O oo 00000 (25,125) 07/15/2025
98936JAC5 . | ZENDESKINC ................ 06/12/2020 | GOLDMAN . XXX 51,000 . 50,000 f........50,000].. 0O O 0 0 O 50,000 06/15/2025
98954MAB7 . | ZILLOW GROUP INC .. 06/01/2020 | Jefferies ............ e XXX 478,457 375,000 | ....... 445331 .. 0] 0] (9570) | ... ... 57,290 | ......(66,860)|.......... O] ....... 378,471 12/01/2021
98954MAH4 . | ZILLOW GROUP INC .. 05/13/2020 | MORGAN STANLEY CO ... [... XXX ... |....... 24750 | ........ 25,000 | ........ 25,000 ..ot Of oo O O O e O O 25,000 05/15/2025
98978LAA3 . [ ZOGENIXINC ........ovvivnnnn, 09/24/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... XXX (25,000) | ....... (25,000) | ....... (24750) [ ..o O e O O O O O (24,750) 10/01/2027
98980GAAD . [ ZSCALERINC ..., 06/23/2020 | MORGAN STANLEY CO ... [ ... XXX ... |..... (100,000) | ...... (100,000) | ...... (101,750) | .........cooe. O eveneveeee O oo O e O e O e O (101,750) 07/01/2025
98986TAAG . | ZYNGAINC ... 06/15/2020 | Unknown co e XXX 277,344 | ....... 275000 | ....... 282,607 | ............. 0| cooeieo O f oo, (632) ] e 4,832 (... (5,263) | e Of o 277,344 06/01/2024
98986TAB4 . | ZYNGA INC ... |07/02/2020 | Jefferies XXX 841,994 |....... 650,000 661,784 |....... 379141 |............0|........ (B17) ... O (BIT) [ O 655,967 06/01/2024
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... XXX oo |... 95470732 ..... 93,035,824 | ..... 94,343,550 | ..... 71,569,533 |........ 5034 |.....(174,565)|.... 1,553,890 |... (1,723421)|.......... Of..... 93,635,461 [ ............ 0f.... 1,822540 | ...... 1,822,540 | .... 1,358,302 .. XXX.
Bonds - Hybrid Securities
025932708 .. | AMERICAN FINANCIAL GROUP INC ... 08/19/2020 | Jefferies .................. XXX 75648 | ........ 74350 | ........ 75249 | .o 0O (958) [ O (958) | .vovene Of e 74291 | .. [0 P 1,356 | ..ooonnnn 1,356 [ ........ 1,115 | 11/15/2055 | 2FE ......
03765HAE1 . | APOLLO MANAGEMENT HOLDINGS LP 05/05/2020 | Various .................. CXXX e 230,620 | ....... 248,000 | ....... 233589 |........ 38,155 @120 [ O] 233582 [ ... (1] T (2,963)|........ (2,963)|........ 4,186 | 01/14/2050 | 2FE ......
04621XAK4 . [ ASSURANTINC ... 05/05/2020 | CREDIT SUISSE SECURITIES
(USA) oo XXX e 123,876 | ....... 125,000 | ....... 144273 | o Of.covveeee O (490) [ O e (490) | .ovvee e Of o 143783 | ..ot 0f...... (19,908) | ....... (19,906) | ........ 5,347 | 03/27/2048 | 3FE ......
05463HAC5 . | AXIS SPECIALTY FINANCELLC ....... 05/05/2020 | PERSHING DIV OF DLJ SEC
INDING ... XXX 79190 | ........ 90,000 | ........ 91,125 |........ 60,000 | ...voven e O f e @) O @)oo 0] 9104 | ..ol 0f...... (11,913)| ... (11,913) | .oone 1,801 | 01/15/2040 | 2FE ......
05565AAN3 . [ BNP PARIBASSA ... C | 05/05/2020 | SG AMERICAS SECURITIES,
..................... XXX oo ...... 212540 ....... 200,000 | ....... 186,000 |............. 0 (47,264) | ..........0....... 186,046 |............0[....... 26494 ........ 26494 |....... 10,571 12/29/2049 | 2FE ......
05565AHNG . [ BNP PARIBAS SA ... C | 05/05/2020 | BANC OF AMERICA/FIXED
INCOME ................. XXX 199,300 | ....... 200,000 |....... 176,000 [ ............. 0 (416837)|.......... 0....... 176,023 | ............ 0....... 28277 ........ 28277 ........ 8,171 12/29/2049 | 2FE ......
060505EH3 . | BANK OF AMERICACORP ........... 05/05/2020 | PERSHING DIV OF DLJ SEC
LNDING .................. XXX 266,039 |....... 255,000 (....... 284402 (............. (0N [P 1 [ -1 (1) [ IR (1510) [ .......... 0] ....... 282,892 ............ 0f...... (16,853) | ....... (16,853) 12/29/2049 | 2FE ......
125896852 ..| CMSENERGY CORP ................ 05/27/2020 | JP MORGAN SECURITIES
INC. ..ot co XXX ... 69,432 (L. 85,000 ... 71844 Of.covveeee O (750) e O e (750) | v Of e 71094 O (1662)|........ (1,662) 10/15/2078
225313AL9 .| CREDIT AGRICOLESA .............. C | 05/05/2020 | BNP Paribas .. s XXX .. 0]. (41,624) eee... 20,600 . 20,600 | .. 12129/2049
25746U844 .| DOMINION ENERGY INC ... ... |08/14/2020 | Various . ... c XXX 91,021 L 87,500 L. 89207 | of. ... (160) | .. 1,884 | . ... 1,884 .. 07/30/2076
25746UDD8 . | DOMINION ENERGY INC ... ... |05/05/2020 | Various .................. CXXX ..o |...... 497,328 ....... 540,000 ....... 510,138 ]....... 176,988 (46,110) [.......... 0] ..ot 510,022 e O e (12,694) | ....... (12,694) 12/31/2049
29250NAN5 . [ ENBRIDGEINC ... C | 07/06/2020 | BANC OF AMERICA/FIXED
INCOME ................. . XXX ... |......383,040|....... 384,000 ....... 358458]....... 106,631 |...oonnnnn [0 2 (1) 42| 0f .. 358506 ... O 24534 [ ........ 24,534 01/15/2077 | 2FE ......
29250NAWS5 .| ENBRIDGEINC ...............eeeee C |05/05/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ... .. XXX 282247 | ....... 305,000 |....... 323529 |....... 15018 | ............ Of........ @81 f............ Of........ @) f..........0[....... 323019 ............ 0f...... 40,772) | ....... (40,772) 03/01/2078 | 2FE ......
29379VBN2 . | ENTERPRISE PRODUCTS OPERATING PERSHING DIV OF DLJ SEC
LLC ... ... |05/05/2020 [LNDING .................. LOXXX ] 467,639 |....... 527,000 | ....... 363,630 |....... 208916 |............ Of........ (169) [ ...... 162,063 | ... .. (162,231) | .......... Of....... 363,659 |............ 0f...... 103979 | ....... 103,979 08/16/2077 | 2FE ......
404280BP3 . | HSBCHOLDINGSPLC ............... C |05/05/2020 | BNP Paribas .............. XXX 196,100 | ....... 200,000 |....... 186,000 | ....... 203,763 |............ Of......... 68)f....... 17649 (...... (7,717 | .o O 186,046 | ............ 0....... 10,054 | ........ 10,054 12/29/2049 | 2FE ......
416515BC7 . | HARTFORD FINANCIAL SERVICES CREDIT SUISSE SECURITIES
GROUPINC ..., 05/05/2020 | (USA) ... XXX e 102,011 | ....... 130,000 | ....... 110540 | ....... 110610 | .ooevnnes 0f..c..... (554) | v 0f..c..... (554) | ovoee O o 110,056 | ...vvvnn (1] T (8,045) | ........ (8,045) 02/12/2087 | 2FE ......
45685EAG1 . [ VOYAFINANCIALING ............... 05/05/2020 | CREDIT SUISSE SECURITIES
(USA) oo, XXX 99,050 | ....... 100,000 | ....... 107,339 | oo O 0 e (B65) [ O (B65) [ O] 106,774 | ..oonnns (1] T (7724)|...ne (7724)|...ne 2,699 | 05/15/2053 | 2FE ......
46625HJW1 . | JPMORGAN CHASE & CO ............ 05/05/2020 | JP MORGAN SECURITIES
LLC oot c XXX 81,856 |........ 80,000 |........ 87,724 | ..o OO (460) [ O (460) [ O 87,264 | ............ 0f....... (5408) | ........ (5408) | ........ 2,545 | 12/29/2049 | 2FE ......
46625HKK5 . | JPMORGAN CHASE &CO ............ 01/16/2020 | Citigroup (SSB) ............ XXX e 42378 ... 42,000 |........ 2441 | 42138 O ) e O @) O 42130 ..o (1] T 248 .. 248 ......... 495 | 12/29/2049 | 2FE ......
48126HAC4 . | JPMORGAN CHASE & CO ............ 05/05/2020 | CREDIT SUISSE SECURITIES
(USA) ..o XXX 297,308 | ....... 290,000 | ....... 277675 |........ 52798 | ............0|........ (876)|....... 39337 |......(40213)|.......... O|....... 277689 | ............ 0....... 19619 ........ 19619 ....... 10,614 | 12/29/2049 | 2FE ......
65339K100 .. | NEXTERA ENERGY CAPITAL
HOLDINGSINC ..................... 08/31/2020 | Various .................. Lo XXX 161,200 | ....... 164724 (... 00 (1243) 0 (1243) | O 163,482 ............ 0........ 5601 (......... 5601(........ 2,280 | 06/01/2076 | 2FE ......
65339KBK5 . | NEXTERA ENERGY CAPITAL CREDIT SUISSE SECURITIES
HOLDINGSINC ..................... 01/06/2020 [ (USA) ...........cccennnn XXX 70,000 70842 | ........ 70801 ... O (DO (DO 70,800 05/01/2079 | 2FE ......
744320607 .. | PRUDENTIAL FINANCIAL INC ... 08/19/2020 | Jefferies . s XXX 155425 | ... 157,791 ..o O O (2189) | O f e (2189) | e O 155,622 12/15/2052
744320706 .. | PRUDENTIAL FINANCIAL INC ... 08/24/2020 | Jefferies .................. CXXX L 95,375 96,775 | ..o O O e (1400) [ O (1400) [ O 95,375 03/15/2053 | 2FE ......
78397DAAG . | SBLHOLDINGSINC ................. 05/04/2020 | MERRILL LYNCH PIERCE
FENNER & SMITHINC. ...... SOXXX L 70,000 | ........ 70,000 | ..o O e O e O O O O 70,000 [ ..o 0] i (24,850) (24,850) 12/31/2049 | 3FE
808513BD6 . | CHARLES SCHWABCORP ........... 08/04/2020 | Various .................. c XXX 231,000 ... 238796 | ... O O (226) [ O (226) [ O 238570 | ..o 0] e 10,340 | . .. 10,340 .. 12/29/2049 | 2FE .
842400FU2 . | SOUTHERN CALIFORNIA EDISON CO . 06/18/2020 | BARCLAYS CAPITALINC ... [... XXX ... |....... 42,194 43,000 (... 44398 | O O (28T [ O (28T [ O 4110 ..o O (1,916) | . . (1,9168) | .. 08/01/2049 | 3FE .
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842587305 .. SOUTHERNCO .........cccvvnennn. 08/18/2020 | JP MORGAN SECURITIES
INC. ... XXX 78279 ........ 75000 |........ TTA30 | ..o O oo O BT8O BT8O TB55T | 0 22 T2 1,148 | 10/01/2076 | 2FE ......
842587800 ..| SOUTHERNCO .....................]... 05/12/2020 | JP MORGAN SECURITIES
INC. ... XXX 160,829 | ....... 162,500 | ....... 165,858 [ ............ 0. oo O (T16) | O (T16) | O 18514 0 (4312) L (4312) 2,480 | 01/30/2080 | 2FE ......
842587CY1 . [ SOUTHERNCO ..........oovvevnne] .o 05/05/2020 | PERSHING DIV OF DLJ SEC
INDING ... XXX 75,540 75,000 78,750 03/15/2057
842587DF1 . | SOUTHERNCO .....................]... 09/25/2020 | Jefferies . XXX 9,925 10,000 | ........ 10,000 |.. 01/15/2051
854502AM3 . | STANLEY BLACK & DECKERINC .. ... |03/16/2020 | Various .. e XXX 340,793 349,000 | ....... 351478 .. 03/15/2060
89356BAES . | TRANSCANADATRUST .............. C | 05/06/2020 | PERSHING DIV OF DLJ SEC
XXX e 481,313 ....... 510,000 | ....... 535,085 |....... 215731 ..o O] eiiins (829) e O e (B29) [ O 534,540 ...l 0f...... (53,227) | ....... (53,227) 09/15/2079 | 2FE ......
902973AZ9 ..|U.S.BANCORP ..........ccvvnnns 05/06/2020
XXX 233174 |....... 230,000 |....... 254,831 | ............. Of............0]........ (772) ..o 0f........ (772) ... 0 254,059 | ............ 0f...... (20,885) ] ....... (20,885) 12/29/2049 | 2FE ......
4899999 Subtotal - Bonds - Hybrid Securities ........................oooo.. XXX ..o f.... 6215229 (......6,380,350 | ...... 6,216,010 |...... 1,401,549 | ............0|......(17,803) | ...... 414,714 | ..... (432517)|.......... O] ...... 6,201,132 ............0 ....... 14,097 | . . 14,097 | .. Lo XXX . XXX
Bonds - Unaffiliated Bank Loans
000000000 .. | ELANCO ANIMAL HEALTH2/20 TLB ... 05/15/2020 | GOLDMAN ............... Lo XXX 02/04/2027
000000000 .. | CENTURYLINK 5/17 COV-LITETLB ... 05/14/2020 | FUNB FUNDS Il .. s XXX 01/31/2025
000000000 .. | TELENET 1/20 (USD)ARTL .......... 05/18/2020 | SCOTIABANK ... s XXX 04/21/2029
000000000 .. | Gardner DenvTBIL ............ 05/16/2020 | Unknown s XXX 07/30/2024
000000000 .. | GO DADDY 8/20 COV-LITE TLB .. 09/30/2020 | Direct . ... s XXX 08/07/2027
00687MAB7 . | ADIENT 5/19 COV-LITETLB .......... 03/31/2020 | Direct ................v... s XXX 05/06/2024
00687MAB7 . | ADIENT 5/19 COV-LITETLB ... 05/07/2020 | Bank of America Merrill Lynch | ... XXX ... 05/06/2024
02208HAB4 . | ALTRA INDUSTRIAL 9/18 TL .. 02/28/2020 | Redemption @ 100.00 ...... XXX 10/01/2025
02208HAB4 . | ALTRA INDUSTRIAL 918 TL .. 05/15/2020 | JP Morgan ... S XXX 10/01/2025
03852JAL5 .. | ARAMARK 6/18 COV-LITETLB ... 05/15/2020 | JP Morgan .. S XXX 03/11/2025
03852JAR2 . | ARAMARK SERVICES 1219 B4 TL ..... 05/15/2020 | JP Morgan .. S XXX 01/27/2027
08579JBC5 . | BERRY PLASTICS 5/19 COV-LITE ..... ... |09/30/2020 | Direct .................... XXX 05/15/2026
11823LAH8 . | BUCKEYE PARTNERS 10/19 COV-LIT .. | ... |05/18/2020 | FREIMARK BLAIR &
COMPANY, INC/ c XXX 174,273 185,000 184,075 184,208 | ..o O f o 49O 49 O 184,256 | ............ 0| ol (9,983) (9,983) 11/15/2026
12546FABS . | CHG PPC 3/18 COV-LITETLB ......... 05/08/2020 | JP Morgan ........ c XXX 105,366 | ....... 113,275 ....... 112992 |....... 113,089 [ ............0].cooeoee 15 oo O 15 [ O e 113,074 e (1,708) ] (7,708) | .. 03/31/2025
12768PAB7 . | HARRAH'S 4/17 COV-LITETL ......... 07/20/2020 | Direct .................... XXX e 408,178 407,686 407,176 407,31 | oo O 4B 0 4B 0] 407,354 ..o 0] e 823[.....oiin. 823 10/07/2024
12769LAB5 . | CAESARS RESORT 12/17 COV-LITE ... 05/01/2020 | FREIMARK BLAIR &
COMPANY, INC/ ........... XXX 616,497 727,097 | ....... 725,295 726,028 | ... O B O TR 0] 726,105 12123/2024
14161JABO .| CARDTRONICS 6/20 COV-LITETLB ....|... [09/30/2020 | Direct .......... XXX 438 .. 438 L8300 Of v O O O e O O 430 06/25/2027
14880BAG6 . | CATALENT PHARMA5/19 ............ 09/30/2020 | Direct .......... XXX 1,650 | . .. 1650 ... 1,646 | . L1846 |0 O O O O 1,647 05/08/2026
15670BAB8 . | CENTURYLINK 5/17 COV-LITETLB ....|... [01/31/2020 | Not Available .... XXX 988,224 988,224 | ... 960,140 [ ............0 ... 4460 446 O 960,586 01/31/2025
18449EAEQ . | CLEAN HARBORS 6/17 COV-LITETL ...[... |09/30/2020 | Direct ............ S XXX . .. 659 |... C657A L0202 0 6,576 06/28/2024
26928BAL3 . | EW SCRIPPS 12/19 COV-LITETLB2 ....|... |01/16/2020 | Redemption @ 100.00 . Lo XXX ... 883 ... O 4 2 P e L I [ 1 I 879 .4 05/01/2026
26928BAL3 . | EW SCRIPPS 12/19 COV-LITETLB2 ....| ... |05/15/2020 | FUNBFUNDSII ........... XXX 318,075 352,342 | ... 350,761 |............0...s 96 0 9B O 350,856 .(32,782) | . 05/01/2026
28470YAB3 . | ELDORADO RESORTS 4/17 COV-LITE . 07/20/2020 | Redemption @ 100.00 . XXX 328,953 328,372 | ... 328,083 |......... 309 ............0 ... 00309 e O 328,372 ... 581]. 04/17/2024
29267YAM4 . | ENERGIZER 12/18 TLB .............. 02/05/2020 | Direct XXX 65,835 . 65835]... 65,561 | ............0 ). oo O O 65,562 . 273 . 06/20/2025
34407JAES .. | ILFC (AERCAP) 2118 TLB ............. 01/23/2020 | Not Available ... c XXX 231,622 231,622 ... 231,622 .o OO O O O 231,622 ..0]. 10/30/2022
365556AW9 . | GARDNER DENVER/INGERSOLL-RAND 09/30/2020 | Direct s XXX 338332 Of v O e O O e O O 333 ..5]. 03/01/2027
38017BAN6 . | GO DADDY 11/17 COV-LITETLB ...... 09/30/2020 | Direct s XXX L7559 ... 7,538 oo O3 e O 3 e O 7,540 19]. 02/15/2024
40409VARS . | H.B. FULLER 10/17 COV-LITETLB ..... 02/28/2020 | Direct XXX 3836 3,636 |......... 3636 |......... 3,636 | ...ovee O O O e O O 3636 ....cee Of i 0 10/20/2024
40409VARS . | H.B. FULLER 10/17 COV-LITETLB ..... 05/21/2020 | MORGAN
SECURITIES-FIXEDINC ... | ... XXX ... [...... 464,640 464,640 | ... 0o O O O O 464,640 | ............ 0] ... (1742 | (17,421) 10/20/2024
40739EABY . |REECE6/18TLB .................... 09/30/2020 | Direct Lo XXX .. 2975 2860 |............0] oo 10O 10 O 2,870 . ... 105 07/02/2025
44932UABO . | IAAINC FORMERLY IAA SPINCO INC .. 02/06/2020 | Not Available ... Lo XXX 155,200 154,838 ............ 0| ... B OB 0 154,844 1520 .. 06/29/2026
44969CBJ8 . | IMS HEALTH/IQVIA6/18 (USD) ........ 09/30/2020 | Direct .......... Lo XXX 3,778 [ 44 1 N | O 1 [ | N N N 1 I 3,772 LT 06/11/2025
44988EAE3 . | INC RESEARCH / INVENTIV HEALTH .. 09/30/2020 | Direct .......... S XXX 11,156 | . MAAT [0 O 0 M49 0T 7|. 08/01/2024
52729KAP1 . | LEVEL 3 1119 COV-LITETLB ......... 05/14/2020 | FUNB FUNDS Il .. Lo XXX 337,328 337073 ... 0 15015 O 337,088 (15,076) | .. 03/01/2027
55303KAC7 . | MGM RESORT 4/16 COV-LITETLB ... 02/14/2020 | Direct . .. Lo XXX 178,082 178,082 | ............0f. ... 0f OO O 178,082 .28 03/21/2025
59501NAJ8 . | MICROCHIP TECHNOLOGY 5/18 TLB .. 06/05/2020 | Direct . s XXX 6,653 6,653 | ...oovee O O O e O O 6,653 ... 0]. 05/29/2025
62943XAJ6 . .| NATIONAL VETERINARY ASSOCIATES 02/19/2020 | Direct ............ s XXX 98,256 98,154 | ...ovoe 102 i O O 102 O 98,256 . 873]. 02/02/2025
63108EAB4 . | NASCAR 7/19 COV-LITETLB ......... 09/30/2020 | Redemption @ 100.00 . s XXX 713 C 0 O O O O O 710 .3 07/27/2026
63937YAE1 . | NAVISTAR INTERNATIONAL 11/17 ... ... 01/31/2020 | Redemption @ 100.00 . s XXX . 600 c 598 0 O O 598 [ . O 2] 2]. 11/06/2024
63937YAE1 . | NAVISTAR INTERNATIONAL 11/17 ... 05/14/2020 | JP Morgan s XXX 235,200 234219 ... 284 B2 0 295 0 234,514 (18,082) 11/06/2024
64072UAE2 . | CABLEVISION SYSTEMS 3/17TLB ... 01/15/2020 | Redemption @ 100.00 . s XXX .. 1,641 L1839 [ O O 0 O O 1,639 e . 07/17/2025
64072UAE2 . | CABLEVISION SYSTEMS 3/17TLB .....| ... 05/18/2020 | JP Morgan ................ SOXXX L 638,510 637,696 | .....oooe 0| e BT O BT 0] 637,753 | ..o 0] eii (32,678)|....... (32,678) 07/17/2025
64072UAK8 . | CABLEVISION SYSTEMS/ALTICE USA . 05/18/2020 | JP Morgan ................ XXX 366,494 363,957 ........... 0083290 329 O 364,286 |............0]...... (16,071) | ....... (16,071) 12/31/2022
65336RAWS .| NEXSTAR BROADCASTING 6/19 ...... 01/02/2020 | Direct .................... Lo XXX .. 1388 ... B 5 O I I ([ ([ 1 IO 1,381 6 6............ 06/19/2026
65336RAWS .| NEXSTAR BROADCASTING 6/19 ...... 05/20/2020 | Bank of America Merrill Lynch XXX 553,613 551,035 |...........0|......... 71| ... 0T 0 551206 |............0[......(25910) | ....... (25910)|....... 11,833 | 06/19/2026
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70757DAV1 . | PENN NATIONAL GAMING 8/18 TL ... .| ... 05/04/2020 | FUNB FUNDSII ........... XXX 821,468 |....... 952,137 | ....... 948,905 | ....... 949292 | ............0|......... 265(............ Of......... 265(.......... 0....... 949,556 | ............ 0]..... (128,089) | ...... (128,089) | ....... 20,525 | 10/15/2025 | 4FE ......
72584DAE4 . | YUMBRANDS 3/18TLB .............. ... |09/30/2020 | Direct .................... XXX 3750 |......... 3750 |......... 3722 |......... 3728 | ... 0 2 . [ 2 .. 0......... 3730 ...l O.......... 20| 20|.......... 53| 03/28/2025 | 3FE ......
76171JAB7 .| REYNOLDS CONSUMER PRODUC TL 1L
USD i ... |09/30/2020 | Direct ...............oeiin o XXX e BT BT L 8183 Of v O O e O 8163 . ..o Of e 9 9 01/30/2027
78466DBD5 . | SS&C TECHNOLOGIES 4/18 COV- 09/30/2020 | Redemption @ 100.00 . s XXX 10,898 [ ..o O e T O O 10,899 .. 20]. 04/16/2025
78466DBE3 . | SS&C TECHNOLOGIES 4/18 COV- ... |09/30/2020 | Direct . . s XXX 6,140 [ ..o O e T e O e T O 6,140 207 04/16/2025
78466DBFO . | SS&C TECHNOLOGIES 10/18 ADD-ON . | ... |09/30/2020 | Direct . s XXX 5230 . oovovie O e O O 5,234 .. 43]. 04/16/2025
80862QAG6 . | 0.000% 03/05/2027 DD 02/06/20 ... ... ... |09/30/2020 | Direct . co XXX |, 160,236 [ ....... 158,988 |....... 157,398 |............. Of.evvviee O B [ O BT [ O 157,479 2,757 . 03/05/2027
85208EAB6 . | SPRINT COMMUNICATIONS 2117 TL ... | ... |04/01/2020 | Direct . S XXX 795995 | ... O e 8430 B3 0] 796,638 9,908 02/02/2024
85208EAD2 . | SPRINT COMMUNICATIONS 11/18 TL .. | ... |04/01/2020 | Direct .................... Lo XXX 2199520 | ... 0 209 O 209 O 199,729 L2731 .. 02/02/2024
88023HAC4 . | TEMPO ACQUISITION 5117 ............ 05/14/2020 | Bank of America Merrill Lynch | ... XXX ... 487,277 | .o O 146 L0 146 0] 487,423 (30,919) | .. 05/01/2024
89334GAX2 . | TRANSUNION 11/19 B5 COV-LITE ... .. 09/30/2020 | Direct .................... Lo XXX L6857 | O O O 6,858 | ............0f. ... L 1. 11/13/2026
89364MBP8 . | TRANSDIGM 5/18 COV-LITETLF ...... 05/14/2020 | BZWSECS ............... Lo XXX 490,787 ... 0o B2 0 B2 O 490,849 (60,315) | .. 06/09/2023
89705DAD4 . | TRONOX FINANCE 9/17 COV-LITE ... 05/04/2020 | Bank of America Merrill Lynch | ... XXX ... 268,567 |............0|.......... 70| ... 0 7O O 268,636 (18,703) | .. 09/23/2024
90347BAH1 . | DUPONT PERFORMANCE 517 TL ... 09/30/2020 | Redemption @ 100.00 ...... Lo XXX 83,959 | . ... 0O O ,960 2. 06/01/2024
90351HAB4 . | US FOODS 6/16 COV-LITETLB ...... 03/31/2020 | Redemption @ 100.00 ...... s XXX 3827 oo O e T O T O 3,828 ... 28] 06/27/2023
90351HAB4 . | US FOODS 6/16 COV-LITE TLB .. 05/04/2020 | CitiBank ................. s XXX 736,770 | .o O e BTT o O BTT e O 737,346 58,153) | .. 06/27/2023
90351HADO . | US FOODS 8/19 TLB .. 01/03/2020 | Redemption @ 100.00 . s XXX A4 | O OO e O O 448 (.0 2] 2 12/30/2021
90351HADO . | US FOODS 8/19 TLB .. 03/31/2020 | Direct ............ s XXX LA | O OO e O O 4481 0 2] 12/30/2021
90351HADO . | US FOODS 8/19 TLB .. 05/04/2020 | Citi Bank . s XXX 178,338 | ..o O o 138 O 138 O 178,476 (19,524) 12/30/2021
91335PAH2 . | UNIVAR 11/19B5 COV-LITETL ........ 09/30/2020 | Direct ..............ouven. e XXX e TBO | B0 | TAB 748 | .o O O e O O e O T8 [ o O 2 07/01/2026
92345MAQ5 . | VERINT SYSTEMS 1/18 COV-LITE ..... 08/03/2020 | Direct o XXX 3B 3 3109 3|00 0 0 O A0 2 06/28/2024
92565EABY . | CAESARS ENTERTAINMENT ... 05/14/2020 | GOLDMAN S XXX 970,274 | ..o O 216 0 216 0] 970,490 (63,210) 12120/2024
92940JAB4 ..| WRGRACE2/18TLB1 ............... 01/31/2020 | Direct XXX 92 92 92 92 ... OO OO 0 92| ... 00 02/21/2025
96208UAP6 . | WRIGHT EXPRESS 5/19 COV-LITE ... 05/15/2020 | Bank of America Merrill Lynch | ... XXX ... 985428 | ............0|........0299 0 299 O 985,728 (67,810) 05/15/2026
99AAF2157 . | BELRON 10/19 (USD)TLB ............ 09/30/2020 | Direct .................... Lo XXX L TAB O O O 0 O TAB| ... 02 .. 10/25/2026
99AAF2637 . | GENESEE & WYOMING 11/19 COV-LI .. | ... |05/14/2020 | Citi Bank . Lo XXX 746323 | ... 0o 2280 228 O 746,547 . (18,520) | .. 11/06/2026
99AAF3866 . | TERRIER MEDIA/ICOX MEDIA12/19 ....|... |05/14/2020 | RBC ............. Lo XXX 243790 ... 0 70O 70 O 243,960 (18,812) 12/31/2022
99AAF4005 . | CABOT MICROELECTRONICS 12/19C . | ... |09/30/2020 | Redemption @ 100.00 . s XXX A8 00 O 0 O 4644 o O 9 11/14/2025
99AAF4039 . | PITNEY BOWES 12/19 TLB 05/06/2020 | Direct ............ s XXX 174,634 | ..o O 367 | O 367 | O 175,001 26,501) 01/17/2025
99Z0FJBU9 . | BL Nielsen Fin TB1L ........ 07/09/2020 | Direct .......... o XXX e 263 283 25T Of v O O O e O O 257 i O B 5 06/06/2025
BY000TBF1 . | TELENET 5/18 (USD) AN TL ... |01/31/2020 | Not Available .. s XXX 749,703 | ..o O A 0 A 0 749,707 .. 293 08/17/2026
C4127DAB4 . | ENBRIDGE/GRIZZLY ACQUISITIONS ...|... |05/04/2020 | Citi Bank .. ... s XXX 0232460 | 20 (D) e O e 13 O 232,173 51,239) 10/01/2025
CB901LAHO . | BURGER KING 2/17 COV-LITE TLB3 ... 05/22/2020 | JP Morgan .. s XXX . e e 898135 O T2 0 T24 O 898,859 32,033) 11/14/2026
CB8000CAB9 . | POWER SOLUTIONS 4/19 (USD) ....... 05/14/2020 | JP Morgan .. XXX 484,920 | .. 538,650 |....... 533388 .. 533,651 |............0......... 807 |........... 00 807 O 533,958 49,038) 04/30/2026
C9413PAZ6 . | VALEANTS5/18TLB .................. 06/29/2020 | Direct .................... XXX 80,979 |........ 80,973 |........ 80,715|........ 80,758 | ............0 . ... o M40 0 80,772 | ............0f.........0207|........... 207 06/02/2025
8299999 Subtotal - Bonds - Unaffiliated Bank LOBNS . .. ... ... ..\ueteteinieiniiaiaieeeiannn. XXX ... |... 19187624 . .... 20410279 | ..... 20,281,486 | ..... 17,523,391 |......... 665]........ 6397 [............0]........7,062[.......... 0]..... 20,304,563 [ ............ 0]...(1,116,940) | .... (1,116,940) . XXX
8399997 Subtotal - BONGS = PAM 4 .. ... ...\ttt .. XXX ... |.. 219,358,553 | ....213,648481 |.... 217,467,342 | .... 143552413 [........ 5699 |..... (259,922) | .... 1,935,524 | ... (2,189,747)|.......... 0]....216,606,284 | ............ 0]....2739539(...... 2,739,539 | .... 2,809,509 .. XXX .
8399998 Summary Item from Part 5 for Bonds (N/Ato Quarterly) ..., Lo XXX XXX e XXX XXX s XXX XXX XXX XXX XXX .o |0 XXX ... XXX ... XXX XXX ... CXXX s XXX
8399999 SUDLOtAl = BOMAS .. . ...\t e ettt e .. XXX ... |.. 219,358,553 | ....213,648481 |.... 217,467,342 | .... 143552413 [........ 5699 |..... (259,922) | .... 1,935,524 | ... (2,189,747)|.......... 0]....216,606,284 | ............ 0]....2739539(...... 2,739,539 | .... 2,809,509 .. XXX .
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
00208R508 ..[ AT&TINC .......ccovivverineninnn, ... |05/11/2020 | Various .................. ... 4,000.000]...... 100,022 | ... 0.00(....... 104,394 | ..ol Of oo O (1) PP (1) P (1) (1] ET 104,394 | ..o 0 (4372) L @4372)|...one 1,288 .. XXX . |3FE ......
020002838 .. | ALLSTATECORP ......... 06/05/2020 | Various .................. ... 10,453.000 | ...... 271735 (... 0.00(....... 275858 |............. Of..cooee Ot [ R [ Of.......... 0....... 275,858 XXX |2FE ...
026657702 .. | AMERICAN HOMES 4 RENT 01/03/2020 | JP MORGAN SECURITIES
INC. ... ... 1,675.000 43,868 LXXX .
026657868 ..| AMERICANHOMES4RENT .......... 05/06/2020 | Various .. ... |.... 4,100.000 108,150 LXXX .
026657876 .. | AMERICAN HOMES 4 RENT .. 05/06/2020 | Jefferies . . 1,402.000 32,316 LXXX .
026657884 ..| AMERICANHOMES4RENT .......... 01/06/2020 | Jefferies .................. |...... 328000 (........8785|.......... 0.00|......... 8,563 LXXX.
026874768 .. | AMERICAN INTERNATIONAL GROUP
INC oo ... |08/26/2020 | Jefferies ... 9154000 ......239,795|.......... 0.00]....... 248,154 | ........ 65801 |.......(3,222) [............ 0| .ooo.. BAT [ (4,089) .. oiii . Of i 248054 L0 (8,358) | ........ (8,358) LOXXX.
03768E402 .. | APOLLO GLOBAL MANAGEMENT INC . | ... |05/05/2020 | Jefferies . ... 9,500.000 . 222,680 | .. 18,752 | . . 18752 .. LOXXX.
04686J200 .. | ATHENE HOLDINGLTD .............. C | 05/06/2020 | Jefferies . . 3,300.000 .. 65967 | .. .. 10,161 . 10,161 | .. LOXXX.
060505195 . . | BANK OF AMERICA CORP .. ... 0112212020 | Jefferies ... e, 800.000 .. 20278 .. ... 1838]. . 1,638 .. LOXXX.
060505229 .. | BANK OF AMERICACORP ........... 08/10/2020 | Various ... 7,200.000 . 189,505 | .. LOXXX .
060505FL3 .. | BANK OF AMERICACORP ........... 05/05/2020 | BARCLAYS CAPITALINC ... | .. 410,000.000 415,658 |........ 88,704 |.......(2544)[............0|....... 49,006 |......(51,550) |.......... Of....... 415658 ............0|........6,062]......... . XXX
060505FP4 . .| BANK OF AMERICACORP ........... 05/05/2020 | JP MORGAN SECURITIES
LLC ..... ... 70,000.000 .. 73,938 .. LXXX .
060505FQ2 . | BANK OF AMERICACORP ........... 02/03/2020 | Various .. ... 30,000.000 ..30,000 | .. LXXX .
06055H202 . .| BANK OF AMERICACORP ........... ... |05/12/2020 | Jefferies . ... 1,500.000 .. 39452 .. LXXX .
064058AH3 . | BANK OF NEW YORK MELLON CORP ..| ... |07/16/2020 | Various .. .. 240,000.000 . 243,018 | .. LXXX .
101121408 .. [ BOSTON PROPERTIESINC .......... 01/30/2020 | Various .. .... 2,548.000 .. 64552 .. LXXX.
12542R803 .| CHSINC ... 05/12/2020 | Various . 12,410.000 348,575 . XXX
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14040H782 . .| CAPITAL ONE FINANCIALCORP ...... ... |05/05/2020 | Jefferies .................. .... 6,900.000]...... 152,610 [ .......... 000 (....... 130,755 ............. [ R Of.....oooit Of....... 40,662 |...... (40,662) | .......... 0....... 130,755 | ............ 0....... 21855 ........ 21855 | ............ 0].. XXX. |SFE......
172967JM4 . | CITIGROUPINC .................... ... | 05/05/2020 | JP MORGAN SECURITIES
LLC oot .. 205,000.000 228,308 |.....onnnn. (1] PP (1] P (1] P (1) T [0 (1] T 228308 | ........uin 0f...... (14,364) | ....... (14364) | ..o 0].. XXX. |3FE......
172967KM2 . | CITIGROUPINC ..............ennee. ... |05/05/2020 | JP MORGAN SECURITIES
LLC oo .. 115,000.000 14747 | oo 0 Of.ovvee O] O e 134,747 0f...... (10,382) (10,382) LOXXX.
172967MK4 . | CITIGROUPINC .................... ... |03/24/2020 | MORGAN STANLEY CO .... | .. 200,000.000 . 205132 .. .. 0]. O O O 205,132 0f...... . . (55487) | .. 0].. XXX.
25432G208 . | DIME COMMUNITY BANCSHARES INC .| ... |05/28/2020 | Various .................. ... 5,100.000 . 129,948 | .. L 0] O O O 129,948 0f...... . . (18,708) | .. LOXXX .
254709AQ1 . | DISCOVER FINANCIAL SERVICES ..... ... |08/20/2020 | GOLDMAN ............... ... 40,000.000 40,000 [ ...l of. O O O 40,000 0 . ... 3459 .. 0].. XXX.
26441C501 . .| DUKE ENERGY CORP | ... |02/05/2020 | Various ..o ... 3,737.000 .. 94,698 |.. 103,552 | . O (B8BA) [e O 94,698 0. 10,639 | .. LOXXX .
26441CBG9 . | DUKE ENERGY CORP ...... 05/29/2020 | Various .................. .. 150,000.000 . 156,804 | .. . 78641 . O @30 156,804 0 . .. (1,899) | .. LXXX .
29452E200 . .| EQUITABLE HOLDINGS INC 05/08/2020 | Various .................. .... 5,200.000 134,600 [ ........ 44,370 Of.......(19M)f..........0f....... 134,600 0f...... (12,681) LXXX.
319626305 . . | FIRST CITIZENS BANCSHARES INC
(DELAWARE) .............ccooenn ... |05/05/2020 | Various .................. .... 5,610.000 140,250 0 LXXX .
336158803 .. | FIRST REPUBLIC BANK ... |02/07/2020 | Jefferies . .| .... 2,332,000 .. 56,059 (.. .0 LXXX .
33616C761 . .| FIRST REPUBLIC BANK 09/30/2020 | Various .. ... |.... 3,865.000 .. 96,625 (.. .0 LXXX.
33616C787 .| FIRST REPUBLIC BANK 05/18/2020 | Various .................. ... 10,693.000 270,287 0 L XXX
33616C852 . .| FIRST REPUBLIC BANK 08/14/2020 | JP MORGAN SECURITIES
INC. .o [ 498.000 10,026 LOXXX.
Is) 369604BQ5 . | GENERAL ELECTRICCO ............ ... |03/13/2020 | Various .. ... | .. 451,000.000 412,745 | .. LOXXX.
369604BQ5 . | GENERAL ELECTRICCO ............ ... |05/01/2020 | Various .................. .. 358,000.000 290,875 . XXX
g 416518603 .. | HARTFORD FINANCIAL SERVICES
b3 GROUPINC ........................ ... | 04/09/2020 | Jefferies .................. .... 2,404.000 61,302 |........ 66423 |.......(2645)|............ 0 ........ 2475 ... (5121 |......... 0 0f ... 61302 ... 0 (B LXXX .
S 450828702 . . | FIRST HORIZON NATIONAL CORP ... | ... |05/20/2020 | Various .. .|.... 6,276.000 AT822 0 00 0 0 O LXXX .
w 48127X542 . .| JPMORGAN CHASE & CO ... | ... |01/16/2020 | Jefferies . .... 1,800.000 L. 46545 (. 125834 100 0 10 O 46545 0 BT LXXX .
48128BAF8 . | JAMORGAN CHASE & CO ... 05/05/2020 | Various .. . 395,000.000 CA1875 (... 109,200 | .......(2430) | ... O 0 (2430) | O LXXX .
48128BAG6 . | JPMORGAN CHASE & CO .. .| ... |03/30/2020 | Various .. .. 285,000.000 .289643 ... 0] OO 0 O O 0].. XXX.
493267876 .. |KEYCORP ............. .| ... |08/20/2020 | Various .. ... |.... 3,150.000 Lo82,022 (... 44121 (2620) | O 0 (2620 L O LXXX .
49446R711 . .| KIMCO REALTY CORP ... ... [05/05/2020 | Jefferies .................. ... 4,162.000 .. 90,968 (....... 108,087 |......(12,480)|............00........ 4639 ......(17119)|.......... O ........ LXXX.
55261FAL8 . .| M&TBANK CORP ..... .| ... |05/28/2020 | MORGAN STANLEY CO .... | ... 40,000.000 .. 40,000 |........ 41850 |.......(1,850) |......ocooei O] uiniiiii O )i (1,850) | o O e LOXXX .
61761J406 .. | MORGAN STANLEY ....... oo |... | 05/06/2020 | Various .................. ... 3,100.000 .. 85855 | ... ... 16902 | ........ (897)|....oiiiii O O (BIT) e O LOXXX.
61762V606 .. | MORGAN STANLEY ................. ... |01/16/2020 | Jefferies . .| .... 1510000 40782 (L 42824 | (2092) | O O (2092) | O LOXXX.
637417874 .. | NATIONAL RETAIL PROPERTIES INC .. | ... |05/04/2020 | Jefferies . .|.... 6,800.000 AT | 134779 | L (1,040) | O O (1,040) [ O LOXXX.
693475832 .. | PNC FINANCIAL SERVICES GROUP INC | ... | 08/13/2020 | Various .. oo | ... 11,234,000 . 286,097 | ....... 108179 |........ (102)|....coooeeOfoeeeieie 0o (102) o O] e LOXXX . .
693475857 .. | PNC FINANCIAL SERVICES GROUP INC | ... |07/31/2020 | Various .................. .... 3,518.000 92,019 |........ 46,679 |.......(2129) |......coo. 0| e B4 (2673) [ O] 92,019 O 2832 XXX . | 2FE L.l
693475AK1 . | PNC FINANCIAL SERVICES GROUP INC | ... | 05/06/2020 | JP MORGAN SECURITIES
LLC ... ... 79,000.000 83,839 |........83906(......... (67)[............0f. ... 0f. BT) ). O 83,839 0 (2,517) XXX |2FE ...
69360J552 .. | PS BUSINESS PARKSINC ... ... |05/26/2020 | Various .. ... | ... 17,000.000 L 431,923 (. .......0689384 ... 0 O 0 0 O 431,923 0 . . (21,891) | .. LXXX . .
69360J578 .. | PS BUSINESS PARKS INC .. ... |01/06/2020 | Jefferies .................. .... 3,000.000 76324 |........ 76890 (........ (566)[............0f............0f........(566)f..........0f........ 76,324 O........8227|......... 3,227 XXX |2FE ...
74460W537 . | PUBLIC STORAGE .................. ... |08/28/2020 | JP MORGAN SECURITIES
INC. ... .... 3,600.000 90,000 | ............. [ R [ [ R [ Of.......... 0........ 90,000 0........ 5478 ......... 5178 XXX |2FE ...
74460W578 . | PUBLIC STORAGE .................. ... |01/09/2020 | WELLS FARGO SECURITIES
LLC oot ... 2,000.000 50,060 [0 P 50,060 LOXXX.
74460W628 . | PUBLIC STORAGE 08/31/2020 | Various .. .... 6,500.000 . 161,690 | .. L0 161,690 LOXXX.
74460W800 . | PUBLIC STORAGE 06/18/2020 | Various .. ... 12,304.000 . 302,997 | .. L0 302,997 LOXXX.
74460W875 . | PUBLIC STORAGE .| ... |09/30/2020 | Various .. .. 24,295.000 . 584,282 | .. L0 584,282 LOXXX.
75968N309 . .| RENAISSANCERE HOLDINGS LTD .... | C |07/30/2020 | Jefferies . ... 1,800.000 .. 45642 .. LOf 45,642 LOXXX .
76169C407 .| REXFORD INDUSTRIAL REALTY INC .. | ... |05/08/2020 | Various .. ... 3,300.000 .. 87,103 .. LOf 87,103 LXXX.
78407R204 ..|SCETRUSTII ...................... ... | 04/28/2020 | Various .. ... 3,500.000 .. 84813 .. L0 84,813 LXXX .
78409W201 . | SCETRUSTV . ... |... [05/18/2020 | Various .. ... 9,945,000 L 247292 (.. L0 247,292 LXXX .
78410V200 ..| SCETRUSTVI ............ .| ... [09/21/2020 | Various .. ... 1,792,000 .. 39419 (.. L0 39,419 LXXX .
808513402 .. | CHARLES SCHWAB CORP . 08/26/2020 | Various .. ... 6,497.000 . 162,516 | .. LO0f . 162,516 LXXX .
808513600 .. | CHARLES SCHWAB CORP ... ...|... |08/17/2020 | Various . 8,026.000 206,971 0....... 206,971 LXXX.
808513AR6 . | CHARLES SCHWABCORP ........... ... |04/30/2020 | JP MORGAN SECURITIES
LLC oot ... 95,000.000 83,600 |........ 63,150 |.......(2202) |............0|....... 15023 ]...... (17,225) ..o O i 83,600 LOXXX.
82981J877 .. | SITE CENTERSCORP ............... ... |01/13/2020 | Various .. ... 2,600.000 .. 58978 .. Of.......(9142) |..........0..eues 58,978 LOXXX.
848571309 .. SPIREINC ................. 08/21/2020 | Various .. ... 5,038.000 . 131,804 | .. (7027) | O] 131,804 LOXXX.
84860W201 . | SPIRIT REALTY CAPITALINC ... 05/12/2020 | Jefferies . .| ... 3200000 .. 84,030 .. S5 O 84,030 LOXXX.
854502853 .. | STANLEY BLACK & DECKER INC ... |06/02/2020 | Various .................. |..oi.e. 553.000 553,790 | ..o OO O 0 O 0 553,790 LOXXX.
857477509 .. | STATE STREETCORP ......... ... |03/16/2020 | Various .. ... 8,671.000 . 210479 | .. 222411 .o (11932) [ O 0 (11,932) [ O 210,479 LOXXX .
857477608 . .| STATESTREETCORP ....... 05/11/2020 | Various .. ... 9,926.000 . 246,984 ....... 200,074 |.......(5689)|............0[.......19,865|......(25554)|.......... 0| ....... 246,984 LXXX .
857477855 .. | STATE STREETCORP ....... 01/14/2020 | Jefferies . e 960.000 .. 25550 | .. L 26755 ... (1,205) [ ..o O O (1,205) | O f 25,550 LXXX.
89832Q695 . | TRUIST FINANCIAL CORP ... ... | 08/31/2020 | Various .. .... 3,986.000 . 104908 (... OO0 104,908 LXXX .
89832Q745 . | TRUIST FINANCIALCORP ...... ... | 07/06/2020 | Various .. ... 8,151.000 . 205372 (.. Of O 0 205,372 LXXX .
89832Q851 . | TRUIST FINANCIALCORP ............ ... | 05/29/2020 | Jefferies . 7,000.000 180,553 | ............. Of............0f..........0f....... 180,553 . XXX
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89832QAB5 . | TRUIST FINANCIALCORP ............. ... |05/07/2020 | PERSHING DIV OF DLJ SEC
INDING ..., .. 165,000.000 | ...... 156,161 | ......... 0.00(....... 146,025 | ...oviin (1] PP (1] P 0f....... 26,602 ...... (26,602) [.......... (1] T 146,025 | ............ 0 XXX . | 2FE L.l
89832QAC3 . | TRUIST FINANCIALCORP ............ ... |05/11/2020 | MIZUHO SECURITIES
USAJFIXED INCOME ....... .. 175,000.000 | ...... 169,885 169,991 |....... 132,612 | ..o (4,596) [ ..o O 6,899 ...... (11,496) ..o O] et 169,991 0 0].. XXX.
89832QAD1 . | TRUIST FINANCIAL CORP ... |05/07/2020 | Various .................. .. 500,000.000 | ...... 483549 | .. . 462,326 | .. 113,575 | . .. (65288) ... 0]l 462,326 0. LOXXX .
902973759 .. | U.S.BANCORP ........... .| ... [06/04/2020 | Various .. .... 3100000 ....... 84,527 | .. L8012 0f. P (f 82,012 0]. 0].. XXX.
902973833 .. | U.S. BANCORP ... .. ... |... [08/27/2020 | Jefferies . ... ... 4,280.000]...... 117,091 | .. . 112,800 | .. 46264 |.......(1374)............0. o0 (1374) | O 112,800 0]. LXXX .
902973AY2 . | U.S.BANCORP ......... 03/05/2020 | BNP Paribas .|... 85000.000]....... 86,928 | .. .. 84150 (.. 87,399 |.......(3249) | ........... 0] ..o 0] (3249) | O Ll 84,150 0]. LXXX .
929089209 .. | VOYA FINANCIAL INC ... 08/07/2020 | Jefferies . ... N 801.000 | ....... 22,480 | .. .. 19,560 | .. 21611 .......(1,586) | ............0 ......... 465].......(2051)|.......... O] ........ 19,560 0]. LXXX .
949746366 .. | WELLS FARGO & CO ... .| ... |01/24/2020 | Various .. ....2,900.000]....... 73523 | .. .. 73,569 |.. 43299 |........ (408)|............0.... 0o (408) | O 73,569 0]. LXXX .
949746465 .. | WELLS FARGO&CO ........ | ... |02/04/2020 | Jefferies . .. ... 2,786.000 ) ....... 80,232 | .. cee TT543 | 80,320 | .......(2778) | ... O O (2778) | O 77,543 0]. LXXX.
949746556 .. | WELLS FARGO&CO ........ .| ... |05/05/2020 | Jefferies .................. . 1,329.000 (... 33,365 .......... 0.00........ 32481 ... Of.eeveie O O 3874 | (BBTA) [ O 32,481 0 L XXX
949746PM7 . | WELLS FARGO &CO ................ ... |02/14/2020 | WELLS FARGO SECURITIES
LLC oot .. 134,000.000 | ...... 135,624 135,106 135,675 | ...ooon (570) [ oenveneeee O O o (BT0) | O 135,106 0 LOXXX.
94988U151 .| WELLS FARGO & CO ... |05/12/2020 | Various .. ... 27,087.000...... 637,893 | .. 683734 | Of.cvvveee O O 0 e O e O 683,734 0 LOXXX.
94988U672 . .| WELLS FARGO & CO .| ... |07/22/2020 | Various .. oo | 3300000 ....... 83,401 .. 85363 .. 44,285 ... (658) [ ..oiie O O (858) | O e 85,363 0 LOXXX.
(0684D305 . | ATHENE HOLDINGLTD .............. C | 05/06/2020 | Jefferies .................. ... 5307.000]...... 131,685 122,505 ........ 91,304 |.......(6,860) [............0]....... 21,938 |......(28,797)|.......... O|....... 122,505 0 XXX
o 8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred . ....... oo XXX o], 13,684,046 | ... XXX ... ... 13,765,465 | ...... 4,360,895 | .....(155337) ............0[...... 435562 | ..... (590,899) | .......... Of..... 13,765,465 | ............ Of...... (81,419 [ ....... (81,419 | ...... 164,223 | .. XXX .
m | Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
o 00208R409 ..[ AT&TINC ..o, ... |08/17/2020 | Various .................. ... 9,804.000]...... 268,486 255,883 165,007 | ... O] oiii (3,382) Of.......(3382)|...oeee Ofeeuii 252,042 16,444 LOXXX.
(o4 00775V104 .. | AEGON FUNDING COMPANY LLC ..... ... |05/11/2020 | Various .. ... 23343000 ...... 547,874 | .. . 599,208 | .. . 87,500 | . oo (4,029) O (4029 [ O 595,179 . (47,305) | .. LOXXX.
N 008252850 . . | AFFILIATED MANAGERS GROUP INC .. | ... |06/30/2020 | Various .. ... 12,788.000 | ...... 323527 | .. . 353,085 | .. . 66,468 | . . (3,587) O (388) [ O 349,308 . (25781) .. LOXXX .
L) 025932807 .. | AMERICAN FINANCIAL GROUP INC ... | ... |05/21/2020 | Various .. o 2775000 (... 75,538 | .. L7113 . 71,056 | . .. (144) L0 (144) | O 70911 L4827 .. L XXX
064058AD2 . | BANK OF NEW YORK MELLON CORP .. | ... |05/05/2020 | CREDIT SUISSE SECURITIES
(USA) oo ... 40,000.000 40200 |........ 40,400 | ........ (200) ..o (149) | Leiiii O (349) | O e 40,051 (1,302) . XXX
084423409 .. | W.R.BERKLEYCORP ............... ... |05/29/2020 | JP MORGAN SECURITIES
INC. ... 493.000 10996 | ............. Of. oo OO OO 0 10996 | ............0|........ 183 |......... 1,831 LXXX .
084423607 ..| W.R.BERKLEYCORP ............... ... |02/10/2020 | Various .. ... |.... 1,000.000 .. 25224 .. 25158 | ... 0 (9 O (9) e O 25,149 1,076 | . LXXX .
084423706 ..| W.R.BERKLEYCORP ....... | ... |02/06/2020 | Jefferies . .|.... 3,208.000 .. 81,208 (.. 81,298 @D O @) 0 81,260 6,089 LXXX .
084423805 .. | W.R. BERKLEY CORP ... 05/22/2020 | Various .. ... 17,875.000 . 272,058 | .. 136,251 .(2420) [ ...... 184,497 .. .. (186917)(.......... 0f....... 272,092 162,273 LXXX .
125896845 .. | CMS ENERGY CORP .. 08/12/2020 | Various . ... ... |.... 4,170.000 . 115,346 | .. 19,945 | . L(1918) ... O (1918) 0 113,347 1,931 LXXX.
172967GF2 . | CITIGROUPINC ...... ... |... |01/16/2020 | BNP Paribas .............. ... 10,000.000 10,188 10,625 | ........ (438)|...ceeunn. Of.cvevee O (438) [ O 10,188 | ..vovvee O e, 688 [ 668 L XXX
172967MG3 . | CITIGROUPINC ..............eenee. ... | 05/05/2020 | PERSHING DIV OF DLJ SEC
INDING ...\ .. 115,000.000 | ...... 105,609 | .......... 0.00|....... 115,188 | ....... 120,463 | ....... (5276) [ ............ (1] P Of..c....(5276) | ...cee O oeuie 115,188 | ..ot (1] T 9579 ........ (9,579) CXXX . [3FE......
233331800 .. [ DTEENERGY CO ....vvvvvnne ... |06/12/2020 | JP MORGAN SECURITIES
INC. .t ... 1,475.000 I 38,111 36,509 | ..oveee O (A79) | O (AT9) | O 37,932 (..o 0] L 99 Lo XXX, |2FE ...
26441C303 ..| DUKE ENERGY CORP ............... ... |09/30/2020 | Various .. oo |.... 5000.000]...... . ... 000]....... 126,785 .. O evveee O (13) [ O e (13) [ O 126,771 .. 1575]. . 1,575 .. LOXXX. .
29250N477 ..| ENBRIDGEINC ........... .| C [05/06/2020 | Various .................. .... 6,591.000 177,835 | ........ 62,441 |.......(3460)|.......(2,049) [ ............0|.......(5508) .......... 0] ....... 175,786 XXX . | 2FE L.l
29364D100 . .| ENTERGY ARKANSAS LLC 08/18/2020 | JP MORGAN SECURITIES
INC. ... .... 5,402.000 187228 (............ 0] 0 (B40) | 0 (B40) | O 136,689 LXXX .
345370837 ..| FORDMOTORCO .................. ... | 03/11/2020 | Jefferies . .| .... 2,659.000 .. 66,779 (........ 70543 |.......(3,765)|......... (86)]............0].......(3851)].......... 0. ...l ,692 6|.. XXX.
345370837 ..| FORD MOTORCO ... 05/06/2020 | Jefferies . ... 3,871.000 ..93364 (... 9047 | ... (402)|.......(1,144) | ........ 6248 |....... (7794)|.......... 0| ........ 93,105 LXXX .
345370845 .. | FORD MOTORCO ...... 04/30/2020 | Jefferies . ... 6,250.000 . 153,649 (........ 69613 |............0[.......(1,624)|........8442|......(10,066)|.......... 0]....... 153,081 LXXX .
361860208 .. | GMAC CAPITAL TRUST | . | ... |05/04/2020 | Jefferies . ... 7,055.000 186,262 (........ 76948 .. ... ..... 0. ... 0] O 0 O 186,262 LXXX.
373334440 .. | GEORGIAPOWERCO ............... ... |07/31/2020 | Various . 3,300.000 84,462 |........ 45822 . ...........0]. ... .. (655) [..iiii. 551 (1,208) i O 84,270 L XXX
416518504 .. | HARTFORD FINANCIAL SERVICES
GROUPINC ..., ... | 081252020 | Various .................. .... 9,315,000 242,040 | ..o O O (TAB) [ 349 (2097) [ O 240,839 | ... 0 XXX . | 2FE L.l
637432105 .. | NATIONAL RURAL UTILITIES
COOPERATIVEFIN ................. ... |04/08/2020 | Various .................. ..., 3,259.000 82,147 | ... 82,072 i O (@) O @) 0 81,658 | ............ (1] P 37| 37| 1,007 .. XXX . |2FE ......
65339K860 .. | NEXTERA ENERGY CAPITAL
HOLDINGSINC ..................... ... |01/16/2020 | Various .................. .... 2,844,000 72993 | ... 72766 (... 0 (D) O (D)0 72689 (............ 0........ 5803 (......... 5803 [............ 0].. XXX. |2FE......
759351703 . . | REINSURANCE GROUP OF AMERICA JP MORGAN SECURITIES
INC ... ... |08/28/2020 [ INC. .................... ] 531.000 13811 ... Of oo O (29) oo O (25) f e O 13786 | ............0|......... 615 ........... 615 ............ 0|.. XXX. |2FE ......
816851604 ..| SEMPRAENERGY ...... ... |... |05/08/2020 | Various .. ... | ... 16,000.000 . 434,169 | .. . 61320 . LO0f . 430476 ............0]...... (24,922) | . . (24,922) | .. L5750 .. XXX .
838518207 .. | SOUTH JERSEY INDUSTRIESINC .....| ... |05/14/2020 | Various .................. .... 6,500.000 172,861 [ ............. 0 0....... 171136 | ... 0 ... (9,124) (9,124) 2285(.. XXX . [3FE......
842587206 ..| SOUTHERNCO ..................... ... | 08/14/2020 | JP MORGAN SECURITIES
INC. .t ... 1,600.000 |....... 40,746 [ .......... 0.00|........ 40,996 |............. Of v O (B78) e O e (B78) [ O 40,318 7T19|.. XXX . [2FE......
842587404 .. SOUTHERNCO ..........c.ovvnnn. ... |09/30/2020 | Various .. oo |.... 3800.000...... . 48,037 | O (640) | O (B40) | O 89,527 1,050 (.. XXX .
91529Y601 ..| UNUMGROUP ..................... ... |05/07/2020 | Various .................. .. 2,794000 (... ... 65813 |.......... 0.00|........ 70633 ]........ 70474 | ..o 0 (226) | 0 (226) | 0 70,249 1,091 .. XXX . |3FE......
8599999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred .. .. .. o XXX o] 4208326 ... XXX . L 4234153 | ...... 1,529,761 | ...... (13,540) | ...... (31,187) | ...... 200,087 |..... (244,814) | .......... Of...... 4206976 | ............ [l 1,350 ......... 1,350 |....... 69,874 .. XXX . |.. XXX.
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Preferred Stocks - Parent, Subsidiaries and Affiliates Perpetual Preferred
744320805 . . | PRUDENTIAL FINANCIALINC .........[... 01/01/2020 | Reclassification ............[........ 0.000....... 32,338 ...... 32,389.33 [ ........ 34,987 |........ (2649 [..oovnnnn. Of. o, 0f....... (2649 [........ 2649 (...... 32338 ... (1] T (1] T (1] TR (1] TP 0. XXX | oovinnns
949746NL1 ..| WELLS FARGO CAPITALX ........... 03/30/2020 | Unknown .................[........ 0.000|............ of.......... 000(........ 17421 (....... (17,242) | ........ (180) | ..ot 0f...... (17421 |....... 17242 (... 0., 0f..coenn.. 0f..coenn.. [\ TP 0f..coenn... 0. XXX. | ..ot
8699999 Subtotal - Preferred Stocks - Parent, Subsidiaries and Afflhates Perpetual Preferred ............... o XXX 32,338 |.... XXX ... |[........ 52,409 |....... (19891) | ........ (180) | oo Of...... (20,071) | ....... 19,891 (...... 32,338 ...l (O T (O T [ T [ T Of.. XXX. |.. XXX.
Preferred Stocks - Parent, Subsidiaries and Affiliates Redeemable Preferred
949746556 ..|WELLS FARGO&CO .............ov] ... 05/06/2020 | Jefferies .................. ... 1,188.000|....... 29779 .......... 000 (........ 29,035 |........ 32432 |....... (1,344) [ ............ Of........ 2,054 |....... (3,398) [ .......... 0........ 29,035 (. ........... O......... TA4| .o TA4| ... 434 .. XXX . [2FE......
8799999 Subtotal - Preferred Stocks - Parent, Subsidiaries and Affiliates Redeemable Preferred ............ L XXX 29779 | .... XXX ... |........ 29,035 ........ 32432 ....... (1,344) [ ......ooott 0f........ 2054 |....... (3398) [ .......... 0f........ 29,035 ...l 0f......... 744 . ... ... 744 ... ... 434 .. XXX . [.. XXX .
8999997 Subtotal - Preferred Stocks -Part4 ................ ... .. ... o XXX 17,954,490 | L. XXX L. [ 18,081,061 |......5903198 |..... (170,400) | ...... (31,187) | ...... 617,632 ..... (819,220) | ...... 32,338 |..... 18,001,476 | ............ 0]...... (79,324) | . . (79,324) | ...... 234532 .. XXX . |.. XXX.
8999998 Summary ltem from Part 5 for Preferred Stocks (N/A to Quarterly) .. . e XXX s XXX XXX e XXX s XXX s XXX s XXX XXX XXX XXX s XXX s XXX s XXX XXX s XXX XXX L XXX
8999999 Subtotal - Preferred SIOCKS ... ... . ..o'tt ettt ettt XXX ... [...17,954490].... XXX ... |..... 18,081,061 [ ...... 5,903,198 |..... (170,400) | ...... (31,187) [ ...... 617,632 (..... (819,220) | ...... 32,338 ..... 18,001,476 [ ............ 0f...... (79,324) ] ....... (79,324) [ ...... 2345532 [.. XXX . |.. XXX.
Common Stocks - Industrial and Mlscellaneous (Unaffiliated) Publicly Traded
00287Y109 ..[ABBVIEORD ...............ceevnne. 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o 400.906 | ....... 3517 [ XXX o | 38439 80 ()0 0 () 0 38139 0 (3022 [........ (3022 |......... 474 XXX |
011659109 .. | ALASKAAIRGROUPORD ............ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
[»] INDING ..o | 291.000|....... 10,911 | oo XXX oo oo 18817 000 0 0 0 88T 0 (7,906) (7,906) XXX
m 015351109 .. | ALEXION PHARMACEUTICALS ORD ...|... |08/03/2020 | GOLDMAN . R P 292.000 | ....... 30404 | ... XXX ..o f...0082028 .. 13519 L3O O3 032,023 0 (1,619) (1,619) LXXX .
o 018581108 .. | ALLIANCE DATASYSTEMSORD ....... ... |08/03/2020  GOLDMAN ............... [...... 190.000 | ........ 8443 | ... XXX ... |........20903 ... 16,718 (... 2374 0O 2374020993 L0 (12,551) (12,551) LXXX .
[ 02376R102 . .| AMERICAN AIRLINES GROUP ORD ....|[... |08/03/2020 | GOLDMAN ... .. 1,563.000(....... 17,212 oo XXX oo | 42471 [ O O O O O e O e 4247 0 (25,259) (25,259) LOXXX.
- 025537101 .. | AMERICAN ELECTRIC POWER ORD ... | ... |08/03/2020 | GOLDMAN ............... |[...... 284.000 | ....... 24245 |0 XXX oo [ 29802 e O O 0 e O O O e 29802 L O (5,357) (5,357) L XXX
(3, ] 025816109 .. | AMERICAN EXPRESSORD ........... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... v 287.000 | ....... 28421 | ... XXX ..o |........ 33548 (........ 15561 .......(3,238) [.......... O] i O] (3,238) | e O e 33548 o O (B127) | (5127) | oo 301 [ XXX | oo
026874784 .. | AMERICAN INTERNATIONAL GROUP PERSHING DIV OF DLJ SEC
ORD ..ot ... |09/28/2020 [ LNDING .................. .. 2940000 (... ... 81444 | ... XXX .o | 128,856 | ....... 150,910 | ...... (22,054) ..o (1] P 0f...... (22,054) [ ...o.onen (1] T 128,856 | .....o.nns 0f...... 41413) | ....... @7413)| ... 2822 .0 XXX | e
03076C106 . .| AMERIPRISE FINANCE ORD .......... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ..................|[...... 148.000 | ....... 22394 ... XXX ... . 24786 | ............. [ R [ [ R [ Of.......... 0........ 24786 | ............ 0....... (2392) | ........ (2392) | ......... 451 .. XXX . | ..o
037411105 .. | APACHEORD ...........oeevvnnn. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... . 1567.000 [ ....... 15,946 | ... XXX ... |........41038[........ 7785 (790) (790) [ ..........0f........41038|............0[...... (25,093)|....... (25,093) | ......... 2520 XXX . |
037833100 .. |APPLEORD ........................ S| 0803172020 f L 0.000]............ Of ... XXX oo oo 0f... [ 0.t 0.t [ 0.t O .. XXX. | ..oooit.
038222105 .. | APPLIED MATERIAL ORD 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 774000 | ....... 46,158 | ... XXX ... [........ 46361 ...l 0 Of. ovvei O], LOXXX.
03965L100 .. [ ARCONICORD ............cvennns ... |04/01/2020 | Unknown ... ... 1,803.000....... 33,763 (... XXX ... |... , . . . . 0].. . L0 LOXXX.
03966V107 ..| ARCONICORD ..................... ... |08/03/2020 | GOLDMAN ............... | ... 450.750 | ........ 7502 (... XXX ... |... . e of. O 0].. 0f.. 0] LOXXX.
053015103 .. | AUTOMATIC DATA PROCESSING ORD | ... |08/03/2020 | GOLDMAN ............... |...... 228000 | ....... 30,661 (... XXX ... |... X . . . . 0].. . L0 LOXXX.
084423102 .. | WRBERKLEYORD .................. ... |08/03/2020 | GOLDMAN ............... | ... 665.000 | ....... MATO |0 XXX e [ 49, e of. L0 0].. .0 L0 LOXXX.
084670702 . . | BERKSHIRE HATHWAY CLBORD ... ... |08/03/2020 | GOLDMAN ............... | ... 441.000 | ....... 88,309 ... XXX ... |........ 98 . . . 0].. . L0 LOXXX.
09062X103 ..[BIOGENORD ...........c.cvnvnnns ... |08/03/2020 | GOLDMAN ...............|...... 125.000 | ....... 34816 ... XXX ..o | 35714 Of e O O O e O O L XXX
093671105 .. | H&RBLOCKORD ................... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... ... 1,098.000 | ....... 17,507 ... XXX ... LXXX.
097023105 .. |BOEINGORD ...................... ... |08/03/2020 | GOLDMAN . R P 286.000 | ....... 46,089 |.... XXX ... |........ 90, P 0 LXXX .
101121101 .. | BOSTON PROPERTIES REITORD ... ... |08/03/2020 | GOLDMAN ............... |...... 474000 ....... 40,908 |.... XXX ... |[... . LXXX.
12503M108 . | CBOE GLOBAL MARKETSORD ....... ... |08/03/2020  GOLDMAN ............... [...... 229.000 | ....... 19,761 | .... XXX ... LXXX.
12514G108 . [CDWORD ......................... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 599.000 | ....... 69,459 | ... XXX ..o |.ooeei 79809 [ i O O 0 O 0 O LOXXX.
125523100 ..| CIGNAORD ...........ccooovennnns ... |08/03/2020 | GOLDMAN ............... | ... 235000 | ....... 40,562 | .... XXX ... [........ 45 . L 0] 0., 0].. 0].. L0 o4 . LOXXX.
12572Q105 . | CME GROUP CL A ORI ..|... |08/03/2020 | GOLDMAN ...............|...... 212,000 | ....... 34,875 ... XXX oo [ 45491 [ 0 O 0 O 0 O 45,491 (10,616) L XXX
143658300 ..| CARNIVALORD ...........cevevnn ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... .. 1,836.000|....... 28015 ... XXX ... |........ 89439 |........ 86970 |.......(2876) |............0].cccceeee i Of i (2876) | e Of e 89,439 [ ......iuin. 0f......(61425)[....... (61,425) L XXX
151358101 ..| CENTENEORD .........oovvnennn ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ................. ..., 661.160 | ....... 36916 |.... XXX ... |........44827|............ 0 (7,912) LXXX .
151897107 .| CENTERPOINT ENERGY ORD ........ ... |08/03/2020 | GOLDMAN . P PO 777.000 | ....... 15,055 ... XXX ... ..o . . 21189 . 0 .. (6,102) | .. LXXX.
171798101 .. | CIMAREXENERGYORD ..... .| ... [08/03/2020 | GOLDMAN ............... |...... 369.000 | ........ 9,026 |.... XXX ... . 19,369 | . 0 . (7,989) | .. LXXX .
222070203 ..| COTYCLAORD .... .| ... |08/03/2020 | GOLDMAN ... 1440000 ........ 5206|.... XXX ... 16,200 0 (7,082) LXXX.
233331107 .. | DTEENERGYORD ...............e. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ................ .o 252000 (....... 29,066 |.... XXX ... [........33716|............. 0. OO OO 0 33716 0 L (4650) | (4,650) LXXX .
23355L106 .. | DXC TECHNOLOGYORD ............ ... |09/28/2020 | Various . ... o]0 1103000 .. 18971 (... XXX ... . . (17,264) | .. LXXX.
237194105 .. | DARDEN RESTAURANTS ORD ....... [... |08/03/2020 | GOLDMAN ............... |[...... 194.000 | ....... 14,633 [.... XXX ... (7,664) L XXX
247361702 .. | DELTAAIRLINESORD .............. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 774000 | ....... 24283 ... XXX oo | 36,109 |........ 45264 |....... (CRET ) (1] P 0f....... 9154) [ ..ot (1] P 36,109 [ ...t 0f......(11,826) [ ....... (11,826) | ...oneen 3M2[ . XXX |
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25179M103 . | DEVONENERGYORD ............... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING .....ovvevn .. 1496000 [....... 14,665 ... XXX ... |........ 35,557 |........ 38,851 |....... (3294) | ... 0] 0f....... (3294)|..........0]........ 35557 | ..ol 0f...... (20892)....... (20892) | ......... 464 XXX . |
25278X109 . .| DIAMONDBACK ENERGYORD ........ 08/03/2020 | GOLDMAN ............... [...... 634.000 | ....... 25269 |.... XXX ... [........ 58,187 |........ 58873 |........ 687) ............0f............ Of........ 687)f..........0[........ 58,187 0 XXX
25470F104 .. | DISCOVERY SRSAORD ............. 09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ..................|[...... 716.000 | ....... 15794 | ... XXX ... |........ 20620 |........ 21,969 |....... (2324) ... 0 Of....... (2324) [ ..........0]........ 20,620 XXX
26441C204 .| DUKE ENERGYORD ................ 09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ................. ..., 802.000 | ....... 67,331 CXXX 72,788 |........ 73150 | ........ (363) [.....oooo. O Of........ (363) [..........0f........ 72,788 XXX
26875P101 ..| EOG RESOURCESORD ............. 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ...\ . 2,196.000 (... 82,661 (... XXX ... [....... 180,190 |....... 183,937 |....... BTAT) [ 0 0f....... B4 [ 0] e 180,190 LOXXX.
281020107 .. | EDISON INTERNATIONALORD ....... 08/03/2020 | GOLDMAN . e 250.000 | ....... 13410 ... XXX ... 19418 | .. .0 O O O 19,418 LOXXX.
28176E108 .. | EDWARDS LIFESCIENCESORD ...... 06/01/2020 | .. [ 0.000 [ ....c.vunn. Of. oo XXX oow oo, Of......(232,692)[...... 232692 |............0f.oenii 00232692 i O e 0 L XXX
29476L107 .. | EQUITY RESIDENTIALREITORD ..... 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 796.000 | ....... 41,965 | ... XXX ..o [ 52,401 |........ 64,412 ...... (12012) [.ooooein O e O (12012) | O 52401 [ ...ooiiin. 0f...... (10,436) | ....... (10,436) | ........ 141 [ XXX |
30161N101 .. EXELONORD ..........ovvvvnnnn 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... . 1,197.000 | ... 43,047 ... XXX ... 54,235 54571 | ..o (337) [ O O B3 | O 54235 .. ... 0] (11,187 | ....... (11,187) 1374 .. XXX.
30231G102 . | EXXONMOBILORD ... 09/28/2020 . 7,122.000 | ...... 273,694 XXX 502,884 496,973 | ... 5911 |00 5O O 502,884 |............0]..... (229,190) | ...... (229,190) 15858 .. XXX .
302445101 .. | FLIRSYSTEMSORD ................ 09/28/2020
...... 239.000 |........8612 CXXX e 12413 L 12,445 Lo 12413 (3801)|......... 122|.. XXX .
313747206 .. | FEDERALREITORD ................ 09/28/2020
...... 300.000 | ....... 22,551 CXXX L eeei... 36,109 (13,558) | ..o 9450 XXX [
316773100 .. | FIFTH THIRD BANCORP ORD ......... 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 850.000 | ....... 18,085 ... XXX ..o |.ooeoe 24844 | o O O O e O O O 24,644 (6,559) LOXXX.
337932107 .. | FIRSTENERGYORD ................ 08/03/2020 | GOLDMAN . v 11130000 . 32,653 ... XXX oo | 45749 L 0 O 0 O 0 O 45,749 . (13,096) | .. LOXXX.
339041105 .. | FLEETCOR TECHNOLOGIES ORD . ... 09/28/2020 | Various .................. [.oo... 205.000 | ....... 52221 | oo XXX oo o 85414 L 0 O 0 O 0 O 65,414 . (13,193) | .. LOXXX.
34354P105 .. | FLOWSERVE ORD oo |... |08/03/2020 | GOLDMAN ............... [...... 453000 | ....... 12,855 ... XXX oo |.ooion . 20787 | 22546 | e (1759) | O e O (TB9) | O 20,787 (7,932) L XXX
345370860 .. | FORDMOTORORD ................. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING .................. ... 9305000 ....... 62401 ... XXX ... |........82613|........17875|.......(1653)|............0|............0.......(1683) | .......... Of........ 82,613 (20,213) LXXX .
35137L105 .. | FOXCLAORD ..................... 08/03/2020 | GOLDMAN . s ... 1040000 ... 27420 ... XXX ... |........089445 o 0 0000 O 39,445 . (12,025) | .. LXXX .
369604103 .. | GENERAL ELECTRIC ORD . 08/03/2020 | Various .................. ... 10,586.000 | ....... 64,669 CXXX 129017 | O OO OO 0 129,917 (65,247) LXXX.
37045V100 .. | GENERAL MOTORSORD ............ 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... .. 1,619.000 ... 47649 ... XXX ..o [0 52915 44945 (5219) | O O (B219) [ O 52,915 (5,266) | ......... 615[.. XXX . | ..oooiiiis
375558103 .. | GILEAD SCIENCESORD ............. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 995.000 | ....... 62510 ... XXX oo [ 75509 i O e O 0 O 0 O 75,509 (13,000) [ ...ouee 901 [ .. XXX . | .oooiiiis
40412C101 .| HCAHEALTHCAREORD ............. 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... v 185.000 | ....... 22478 ..o XXX oo o 26235 e O O 0 O 0 O 26,235 (CRET ) P 80 (.. XXX. | .oooiiins
406216101 .. [ HALLIBURTONORD ................. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... ..., 2,529.000 c XXX e B1,910 [ 61,885 e 25 O e O 25 O 61,910 (29726) | ... 683 (.. XXX. | ..ooiiins
412822108 .. | HARLEY DAVIDSONORD ............ 08/03/2020 | GOLDMAN .........ovvn [oennnn 747.000 XXX o | 26,801 [ 24769 | 286 | O e O 286 O 26,601 (6,961) | ......... 268 (.. XXX. | .ooiins
416515104 .. | HARTFORD FINANCIAL SERVICES PERSHING DIV OF DLJ SEC
GRUPORD ...........cccovvvinnn ... |09/28/2020 [LNDING . ...........coovvifvnnnns 918.000 o XXX 40657 | L. 47,097 (Lo (12547) (Lo 0O (12547 | 0 40,657 (6,602) LXXX .
418056107 .. | HASBROORD .............. 08/03/2020 | GOLDMAN . R P 259.000 XXX 279 28129 O e OO O e O 27,191 L (7.991) .. LXXX .
423452101 .. | HELMERICH AND PAYNE ORD 08/03/2020 | GOLDMAN ...........oou [ovnnen 497.000 C XXX e 22186 (. 21,080 | (238) [ O O (238) | O 22,186 . (13.243) | .. LXXX.
43300A203 .. | HILTON WORLDWIDE HOLDINGS ORD 08/03/2020 | GOLDMAN ............... [...... 265.000 CXXX 28584 OO OO O 0 28,584 (8,626) LXXX.
436106108 .. [ HOLLYFRONTIERORD .............. 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... v 662.000 XXX | 29,522 | o 33570 | (4,048) [ O e O (4,048) | O 29,522 (15832) | ...vuvenn 695 (.. XXX . | ..oooiiiis
44107P104 . .| HOST HOTELS & RESORTS REITORD .| ... [09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... . 3,102,000 XXX oo | 53595 | Lo 57542 L (B94T) [ O e O BT | O 53,595 (19547) | ... 1,396 .. XXX . | oo
446150104 .. | HUNTINGTON BANCSHARES ORD ... | ... [09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... .... 1,853.000 XXX e 24223 |........ 27943 |....... (3720) ..o O 0f....... (3720) ..o O] i 24,223 (7,339) | ..o 834 (.. XXX. | .ol
446413106 .. | HUNTINGTON INGALLS INDUSTRIES
ORD ...t 08/03/2020 | GOLDMAN ... [oennnn 188.000 XXX e 49136 | ..ot (1] PP Of.covvi O (1) T Of.covvei O], 49,136 (16,361) | ......... 387 (.. XXX | oo
452327109 .. [ ILLUMINAORD ..................... 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 138.000 XXX e 47488 (... 8294 ... @4)| OO @A) 0 47,488 (5,631) LXXX.
45337C102 .| INCYTEORD ....................... ... |08/03/2020 | GOLDMAN ... B R 219.000 L XXX 22534 | ... OO OO O 0 22,534 ..(503) | .. LXXX .
45687V106 .. | INGERSOLL RAND ORD . 03/02/2020 | Not Available ..............[........ 0.403 C XXX e B e O O O O O e O B 0 B 3 LXXX.
458140100 .. [INTELORD ........................ ... |08/03/2020  GOLDMAN ............... . 2,439.000 CXXX 157,151 [ 00 0 0 0 O 157,151 (39,063) LXXX.
459200101 .. | INTERNATIONAL BUSINESS MACHINES PERSHING DIV OF DLJ SEC
ORD ..ot ... |09/28/2020 [ LNDING .................. ... 1,732.000 XXX 253,361 ..o O O e O O e O O 253,361 (41,804) | ........ 8452 .. XXX. | ooiiiin.
459506101 .. | INTERNATIONAL FLAVORS &
FRAGRANSORD ................... 1213112019 | ITGINC ..o 0.000 [ ....c.vunn. Of. oo XXX oow [ O eeeeeiei OO e O e O O O (1] TP (1] T (1] TR (1] T 85( .. XXX. | .ooiiiins
46625H100 .| JPMORGAN CHASE ORD ............ 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... . 1472000 ... 141,922 | ... XXX ... 194,526 LOXXX.
49446R109 .| KIMCO REALTY REIT ORD . 08/03/2020 | GOLDMAN ... .. 1,934.000 (... ... 20371 ... XXX ... .. 30675 .. LOXXX .
500255104 .. |KOHL'SORD ....................... 08/03/2020 | GOLDMAN ............... [...... 718.000 | ....... 13,947 XXX 29,568 . XXX
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502431109 .. [ L3HARRIS TECHNOLOGIES ORD ... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 210.000 | ....... 37879 ... XXX oo | 46,390 | ....iiiiins (1] PP (1] P (1] P (1) T [0 (1] P 46,390 ...t (1] T 8510)|........ (8510) | ...vunenn 536 (.. XXX. | .ooiiinn
517834107 .. | LAS VEGAS SANDSORD ............ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ...\ .. 1548000 ....... 74075 | ... XXX oo [ 102,342 | ... 99,694 |....... @275 ..o (1] P 0f....... @275 ..o 0. 102,342 oo 0f...... (28,267)....... (28,267)|........ 1223 . XXX |
532457108 .. [ ELILILLYORD ...........oeevinnnes ... |08/03/2020 | GOLDMAN ...............|...... 468.000 | ....... TTT6 | .o XXX oo [ 73490 | .o (1] P (1] P (1] P (1] PP [0 (1] P 73490 (..o (1] T (714 | (A7) | 0. XXX | ooviennn
534187109 .. | LINCOLN NATIONALORD ............ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o | 728000 ....... 23454 | ... XXX ... | 32197 |........ 42959 (...... (10,762) | ............ [ PO of...... (10,762) [ .......... 0f........ 32197 ... 0f....... ®743)[........ ®743)|......... 874 .. XXX . | ...
539830109 .. | LOCKHEED MARTINORD ............ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ..................|[...... 166.000 | ....... 65387 |.... XXX ... [........ 68444 | ... ......... [ R [ [ R [ Of.......... 0........ 68444 (... ........ 0....... (3,057) | ........ (3,057) | ..oonnnnn 965 (.. XXX . | ..........
55261F104 .. M&TBANKORD .................... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING . Ao 312.000|....... 29470 | ... XXX ... |........ 37488 |........ 52962 |......(15474) | ............0|............0| ... (15474)|..........0|........ 37488|............0|....... (8,018) | . .. (8018)] .. XXX
55616P104 .. MACYSORD ............c.ocvvvnn. ... |08/03/2020 | Various .................. o 1415000 (... 8442 ... XXX ... | 23309 ..o O O e O O e O O 23309 [ ...oooi 0] i (14,867) (14,867) L XXX
565849106 .. | MARATHONOILORD ................ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... ... 3074000 ....... 13176 (... XXX oo |oeiins 37516 |........ M745 .. 4229 [...ooennnn. (1] P 0f....... 4229 [.......... (1] P 37516 (.o 0f...... (243410) | ....... (24340 | ... 1540 XXX | o
56585A102 .. | MARATHON PETROLEUMORD ....... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... v 775000 | ....... 23221 ... XXX ... 36,933 XXX
58933Y105 ..| MERCK&COORD .................. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 929.000 | ....... 77261 ... XXX ... LXXX.
[») 608190104 .. | MOHAWK INDUSTRIES ORD .. ... |08/03/2020  GOLDMAN ............... [...... 182.000 | ....... 14462 (.... XXX ... 0].. XXX.
m 617446448 .. | MORGAN STANLEYORD ............ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
o INDING ... 695.000 | ....... 33,886 |.... XXX ... XXX
(3] 637071101 .. | NATIONAL OILWELL VARCOORD ..... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
'_‘ INDING ... ... 1605000 ....... 5,777 ... XXX ... XXX
~ 655044105 .. | NOBLE ENERGYORD ............... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ...\ . 2017.000 (... 17,622 (... XXX ... (8,184) , , LOXXX .
655664100 .. | NORDSTROMORD ................. ... |08/03/2020 | GOLDMAN . P PO 490.000 | ........ 6,816 [.... XXX ... .(4,374) | .. ) - . . . LOXXX.
674599105 . . | OCCIDENTAL PETROLEUM ORD 08/03/2020 | GOLDMAN ............... .. 4092000 ....... 62,163 |.... XXX ... LOXXX.
674599162 .. | OCCIDENTAL PETROLEUM
CORPORATION ... ... |09/17/2020 | GOLDMAN ...............|.evee. 613.000 |........ 1838 (... XXX ... XXX
679580100 .. | OLD DOMINION FREIGHT LINEORD ...|... |03/25/2020 | Not Available ..............[........ 0500 [ .......... 62].... XXX ... CXXX L
681919106 .. | OMNICOM GROUPORD ............. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o | 846.000|....... 42199 | ... XXX .. | 59,279 |........ 68,543 |....... ©264)|............ () PO 0f....... 9264).......... 0f........ 59,279 ............ 0f...... (17,080) | ....... (17,080) | ........ 1650 .. XXX. | ...
682680103 ..|ONEOKORD ....................... ... |08/03/2020  GOLDMAN ............... [...... 919.000 | ....... 25823 ... XXX ... [........ 59,551 |........ 58,039 |....... (9,805) [ ............ [ R Of....... (9,805) [ .......... 0........ 59,551 | ............ 0f...... (33,728) | ....... (33,728) [ ........ 2436 (.. XXX. | ...
68902V107 .. | OTIS WORLDWIDE ORD ... ... |... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ................. ... 466.500 | ....... 20199 ... XXX ... [........ 33,035 ...l Of......ooot Of......ooot [ R Of......ooot Of.......... O........ 33,035 (............ 0....... (3,836) | ........ (3,836) | ......... 186 .. XXX. | ..o
70432V102 . .| PAYCOM SOFTWAREORD ........... ... |08/03/2020  GOLDMAN ............... [...... 107.000 | ....... 30,786 |.... XXX ... [........ 34613 |............. [ R [ [ R [ Of.......... 0........ 34613 (............ 0....... (3826) | ........ (3826) | ............ O .. XXX. | ..oooit.
712704105 .. | PEOPLES UNITED FINANCIAL ORD ... | ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... ... 2034000 ....... 20,756 | ... XXX oo | 30,064 |........ 26,381 |....... (3692) ..coovennnn. (1] P 0f....... (3692) [.......... (1] P 30,064 | ....o.oiiiin (1] T (9,309) | ........ (9,309) | ........ 1,009 .. XXX . | oo
718546104 .. | PHILLIPSB6ORD ................... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 896.000 | ....... 48526 | ... XXX ... [ 77543 (... 61,387 |...... (14543) [ ..o (1] P 0f...... (14543) [ ...oones (1] P TT543 [ 0f...... (29,017) | ....... (29,017) | .nee 2419 .0 XXX |
723787107 .. | PIONEER NATURAL RESOURCE ORD . | ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 269.000 | ....... 23684 ... XXX oo | 36,823 |........ 40719 ....... (3,896) [....c.nnnn (1] P 0f....... (3,896) [ .......... (1] P 36,823 [......iiin. 0f...... (13,139) | ....... (13,139) | .. MA[ XXX |
74340W103 . | PROLOGISREIT ..........oeveee, ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ................. .o 640.000 | ....... 63,808 |.... XXX... 66,895 |.............0 ... 0 OO O 0 66,895 LXXX .
755111507 .. | RAYTHEONORD ................... ... | 04/03/2020 [ Unknown ... S| 1,159.000 ) .. 160,264 | .... XXX ... |....... 160,264 ....... 201,062 |......(94,205)|............0 . ...........0]......(94205)|.......... O] ....... 160,264 LXXX .
75513E101 .. | RAYTHEON TECHNOLOGIES ORD ... | ... |08/03/2020 | GOLDMAN ............... .. 1,056.033....... 60,305 |.... XXX ... 95,673 | ..oviee O O e O O O O 95,673 . XXX
758849103 .. | REGENCY CENTERS REITORD ...... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 767.000 | ....... 29714 o XXX oo [ 47586 |....oooiin (1) (1) (1) (1) [\ [0 47,586 XXX
75886F107 .. | REGENERON PHARMACEUTICALS ORD) ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 93.000|....... 52490 | ... XXX oo oo BETBA | O (1] P (1] P (1) T 0 XXX
778296103 .. | ROSSSTORESORD ................ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 234000 | ....... 21490 | ..o XXX oo oo 26839 | i O Of.covveee O O 0 LOXXX.
78440X101 .. | SL GREEN RLTY REIT ORD ... |08/03/2020 | GOLDMAN . P PO 308.000 | ....... 14,059 ... XXX ... . L(1,709) | ... . (1,709) | .. LOXXX.
806857108 .. | SCHLUMBERGER ORD ... o] ... |09/28/2020 | Various .................. ... 6343000 ...... M8 | s XXX ooe [ 216,172 ... 154,046 ... (21,924) (21,924) L XXX
808513105 .. | CHARLES SCHWABORD ............ ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... ... 1359000 [ ....... 49191 ... XXX ... |........55694|........ 64634|....... (8,940) (8,940) XXX
816851109 ..| SEMPRAENERGYORD .............. ... |08/03/2020 | GOLDMAN . R P 159.000 | ....... 19,706 | .... XXX ... . ....0 ...0 LXXX .
828806109 .. | SIMON PROP GRP REITORD ... ... |08/03/2020  GOLDMAN ............... [...... 963.000 | ....... 58,986 |.... XXX ... [.......132436|........ 31431 |........ LI 1V N I | [ | I 1,130 LXXX.
833034101 ..| SNAPONORD ..................... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o | 234000 ....... 34,029 |.... XXX ... |........39600|........39640|......... @) ... () PO 0f......... (40) XXX |
842587107 .. | SOUTHERNORD ................... ... |08/03/2020  GOLDMAN ............... [...... 474000 | ....... 25620 ... XXX ... [........83518|............. 0.l [ [ R [ R 0 XXX
844741108 .. | SOUTHWEST AIRLINESORD ......... ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 568.000 | ....... 21,849 | ... XXX ..o |, 29,061 (........ 30,661 ]....... (1,600) [ ....vennne (1] P 0f....... (1,600) CXXX L
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857477103 .. | STATE STREETORD ................ 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 313000 ....... 19,072 (... XXX ... LXXX.
872540109 .. | TIXORD .........ccvvviiiiinnnnn 08/03/2020 | GOLDMAN ............... |...... 666.000 | ....... 34584 |.... XXX... LXXX .
876030107 .. | TAPESTRYORD .......... 08/03/2020 | GOLDMAN ... ... 1,336.000]....... 17,857 |.... XXX ... LXXX .
893641100 .. | TRANSDIGM GROUP ORD . 09/28/2020 [ ITGINC ... v 21.000]....... 10,588 XXX LXXX.
89832Q109 . | TRUIST FINANCIALORD ............. 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 749.000 | ....... 28,071 CXXX L XXX
902494103 .. | TYSON FOODS CLAORD ............[... 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... v 144.000 | ........ 8673 [ ... XXX ... |.ooiin. 11,993 [.oeiinns (1] P Of.covvi O (1) T Of.covvei O], 11,993 | .o (1] T (3319 ...onnn (3319 | ..ovennnn 181 XXX | o
902653104 .. [UDRREITORD ...........vovuvnnnn 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 267.000 | ........ 8848 | ... XXX ... |........ 12412 (... 12469 [ ......... (BT) e O [\ (G20 ) TR | DU 12412 0. (3,565) | ........ (3,565) | ... 284 (.. XXX | oo
913017109 .. | UNITED TECHNOLOGIES ORD ......... 04/03/2020 | Unknown ................. . 3,379.000 |...... 361,962 (... XXX ... |..ooin. 361,962 (....... 433256 | ..... (1441475) | ..o O of..... (144175) | ..o O 361,962 [ .....iuiin 0 evvveeiee O e 0 e 2484 .. XXX |
913903100 .. | UNIVERSAL HEALTH SERVICES CL B PERSHING DIV OF DLJ SEC
ORD .......ocooiiiiiiiiiiiin 09/28/2020 [ LNDING .............ccooufovnnns 134.000 | ....... 14188 ... XXX ... |........ 18395 | ............. [ R [0 I | [ [ Of....o....0fnnnn 18395 ............ 0....... 4237)|........ (4237) | .......... ). XXX | o
91529Y106 ..|UNUMORD .........ccovinennnn. 09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ..................|[...... 945000 | ....... 16,212 ... XXX ... |........ 25555 | ... ... [ R [0 I | [ [ Of....o....0fnnnn 25555 | ............ 0....... 9,343) | ........ 9,343) | ......... 539 .. XXX . | ...,
91913Y100 .. | VALEROENERGYORD .............. 09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ..................|...... 198.000 | ........ 8,903 CXXX 15892 | ............. [ R Of..cooee Ot [ Of....o....0fnnnn 15892 ............ 0....... (6,989) | ........ (6,989) | ......... 582 .. XXX . | ...,
92556H206 . .| VIACOMCBSCLBORD .............. ... |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... . 1,345.000 | ....... 40,057 | ... XXX oo [ 55,366 | ........ 56,450 |.......(1,084) |.......... 0o O] (1084 [ O 55366 [ .......o..nn 0f...... (15,309) | ....... (15,309) | ........ 1194 [ XXX |
92826C839 ..[VISACLAORD ..........vovninnn 09/28/2020
...... 541.000 | ...... 108,931 |.... XXX ... 108,645 ee... 108,645 . 286 ... ..., 286 LOXXX.
929042109 .. | VORNADO REALTY REIT ORD 08/03/2020 | GOLDMAN ..o [ovnnnn 676.000 | ....... 22690 |.... XXX ... 44846 | ... 44954 Lo (308) | O O (B08) e O 44646 | ... 0.l (21,956) | . (21,956) | .. LOXXX.
92939U106 . .| WEC ENERGY GROUP ORD .. 08/03/2020 | GOLDMAN .........o.ooou [oennen 365.000 | ....... 34,017 |0 XXX oo [ 36,829 | ..o O O e OO e O O 36,829 (... 0] i, (2,812) (2,812) . XXX
929740108 .. | WABTECORD ...........ovvvrennnn. 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 276.000 | ....... 17,377 [ .o XXX oo | 22,086 | .oon.. 21473 (il 584 .o O [\ [:78 U (1] P 22,056 | ...oooen 0] e 4679 ........ (CXCTL) ) 99 (.. XXX | cooiiins
931427108 .. | WALGREEN BOOTS ALLIANCE ORD ...| ... |09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING .................. .3,291.000 | ...... 119,551 ... XXX ... Of......(15904) [..........0f....... 171672 ............0|...... (52,121) LXXX .
94106L109 . . | WASTE MANAGEMENT ORD 08/03/2020 | GOLDMAN ... [ovnnen 511.000 | ....... 55704 |.... XXX ... O O O 82701 | O (6,997) | . LXXX.
949467106 .. | WELLCARE HEALTH ORD .. 01/23/2020 | Unknown .................|...... 182.000 | ....... 63,683 |.... XXX ... O (13472 [ O 46827 | O 17,057 | . LXXX.
949746101 .. | WELLSFARGOORD ...... 08/03/2020 | GOLDMAN . 7494000 ...... 182,588 | .... XXX ... Of......(30801) f..........0f....... 372376 |............0|..... (189,788) | . LXXX .
958102105 .. | WESTERN DIGITALORD ... 08/03/2020 | GOLDMAN ............... [...... 641.000 | ....... 28,061 XXX Of oo (1839 oo Of o 41275 0l (13,214) LXXX.
983134107 .. | WYNN RESORTSORD .............. 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... v 187.000 | ....... 13827 [.... XXX ... Of .o (4,258) . coeee O e 21269 L 0] e (7442)| ..o (7442) | ..o 187 .. XXX .
989701107 ... | ZIONS BANCORPORATIONORD ...... 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 710.000 | ....... 20847 |.... XXX ... Of.......(6877)|...c.ccec. O .ooee. 30,186 ). 0] e (9339) | ........ (9,339) LOXXX.
999E96134 .. | SILCHESTERS INTERNATIONAL ...... ... |09/30/2020 | DIRECT .. 1136230 ... 138,457 | ... XXX ... O O O 145348 | 0 (6,891) | . .. (6891) .. LOXXX .
G0177J108 ..| ALLERGANORD ............ D |05/08/2020 | Unknown ... 1441000 .. ... 278126 |.... XXX ... . O (43361) i O 231,828 O 46,298 .. 46,298 | .. LOXXX .
G0403H108 . | AONCLAORD ... C |08/03/2020 | GOLDMAN . I R 163.000 | ....... 32,759 XXX . 36,682 (.. SO0 0. 36,682 .0 (3,923) .. (3,923) | .. LXXX.
G1151C101 . [ ACCENTURE CLAORD ............. C | 09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... e 204.000 | ....... 45569 |.... XXX ... 46374 | ..o O LXXX.
G1890L107 . | CAPRIHOLDINGSLTD. .............. C |08/03/2020 [ GOLDMAN ............... [...... 636.000 | ........ 9,188 .... XXX ... Lo21519 . .(2,745) | .. LXXX .
G3223R108 . | EVEREST RE GROUP ORD ... .| C [08/03/2020 | GOLDMAN ............... |[...... 169.000 | ....... 37A477|.... XXX ... .. 47,253 | .. 0 LXXX .
G47791101 . | TRANE TECHNOLOGIES PLC ... C |03/02/2020 | Unknown ... 1,068.000 | ....... 70198 |.... XXX ... . 70,198 | .. LXXX.
G5960L103 . | MEDTRONICORD .................. C [08/03/2020 | GOLDMAN ............... [...... 640.000 | ....... 61944 |.... XXX ... 75,522 L XXX
G66721104 . | NORWEGIAN CRUISE LINE HOLDINGS PERSHING DIV OF DLJ SEC
ORD ...t ... |09/28/2020 [ LNDING .............ooi|vvenn 886.000 | ....... 14,756 ... XXX oo |ooeiins 47118 .. 15,595 [ ....... (2029) [ O Of .o (2029) .o O e 47118 0] (32,362) [ (32,362) 0. XXX | ooviennn
G87110105 . | TECHNIPFMC O C |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ... . 2,546.000|....... 16,208 [.... XXX ..o |.ooiiins 41,992 ........ 37734 (3643) [ .o O Of .o (3643) | .ovve O 41992 (L 0] e (25,784) [ L.l (25,784) Ll 250 (.. XXX . | oo
H1467J104 .. CHUBBORD ..........c.ovevivnnnnn C |09/28/2020 | PERSHING DIV OF DLJ SEC
INDING ..o e 671.000 | ....... 79,037 | ... XXX oo | 85985|....... 104,448 | ...... (18,463) [ ...ooveee O 0f...... (18,463) [ .......... (1] P 85985 ............0.......(6948)[........ (6948)]........ 1,530 [ .. XXX . | oo
V77807103 .. | ROYAL CARIBBEAN GROUP ORD ..... 09/28/2020 | PERSHING DIV OF DLJ SEC
LNDING ..................|[...... 174.000 | ....... 11498 ... XXX ... |........ 20264 |............. Of............ Of............0f............ Of............ Of.......... 0........ 20264 |............ 0....... (8,767)|........ (8,767)|......... 136 .. XXX. | ..........
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ............ . XXX ... [.... 6373881 XXX | 8,792,422 | .... (3,944,047)[.... 8543274 |............0[............ 0....8543274|.......... 0]...... 8,792,422 . ........... 0]... (2418541)[.... (2418541)]...... 131,232 .. XXX . XXX
Common Stocks - Mutual Funds
921943858 .. | VANGUARD DEV MKTETF ........... 04/06/2020 | NATL FINANCIAL SERVICES
CORP (NFS) .............. . 696,821.000 | ... 23,116,735 |.... XXX ... |..... 23232012 ..... 30,701,933 | ... (1,911,245) | ............ .... 5558676 ... (7,469,921)[.......... 0f..... 23232012 ............ 0f..... (115,278) | ...... (115,278) | ....... 91423 [ .. XXX . | ...
9499999 Subtotal - Common Stocks - Mutual Funds ...................................... XXX o] 23116735 . XXX L. [ 23232,012|..... 30,701,933 ... (1,911,245) [ ............ Of.... 5558676 (... (7469921).......... 0]..... 23232012 ............ 0]..... (115,278) | ...... (115,278) | ....... 91423 | .. XXX. XXX
9799997 Subtotal - ComMON StOCKS = PAM 4 .. .. .. ...\ttt XXX ... [... 29490616 ... XXX ... [..... 32,024,434 | ..... 26,757,886 | .... 6,632,029 [............ 0f.... 5558676 .... 1,073,353 |.......... 0f..... 32,024,434 (... 0]...(2533819)[.... (2533819)...... 222,655 .. XXX . XXX
9799998 Summary ltem from Part 5 for Common Stocks (N/Ato Quarterly) .............................. XXX XXX XXX XXX XXX ] XXX XXX oo XXX XXX XXX ..o |0 XXX ... XXX oo foon XXX oo [ooos XXX L CXXX s XXX XXX
9799999 Subtotal - Common Stocks .................... ... XXX . 29490616 |.... XXX ... [..... 32,024,434 | ..... 26,757,886 | .... 6,632,029 |............ Of.... 5558676|.... 1,073,353 |.......... 0]..... 32,024,434 ............ 0]...(2533819)|.... (2533,819)|...... 222,655 | .. XXX . XXX
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i Number Adjusted Valuation |Current Year's| Temporary Changein | Exchange | Carrying Value | Exchange Realized Total Dividends | Contractual |and Admini-

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment BJ/AC.V. Changein | atDisposal | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Maturity | strative

Identification Description n Date Purchaser of Stock | Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| BJ/AC.V. Date on Disposal | on Disposal | on Disposal | During Year Date Symbol
9899999 Subtotal - Preferred and Common Stocks . .. . XXX .| 4744510060 XXX L | 50,105,496 | ..... 32,661,083 |.... 6,461,629 |...... (31,187) | .... 6,176,309 | ...... 254,134 |...... 32,338 |..... 50,025,910 ..0]...(2613143)[.... (2613,143)]...... 457,187 [ .. XXX . |.. XXX.
9999999 Total - Bonds, Preferred and Common Stocks . XXX ... |.. 266803659 .... XXX ... [....267,572,838]....176,213,496 | .... 6,467,328 |..... (291,109) | .... 8,111,832 ... (1,935613)[...... 32,338 | ....266,632,194 0f...... 126,396 | ....... 126,396 | .... 3266,695[.. XXX . [.. XXX.




STATEMENT As oF September 30, 2020 or tHe Volunteer State Health Plan, Inc.

9030

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Strike Cumulative | Current Year Hedge
Price, Prior Year(s) | Initial Cost of Total Effectiveness
Description of Item(s) Exchange, Rate or Initial Cost of | Undiscounted Book/ Unrealized Foreign Adjustment Credit at Inception
Hedged, Used for Schedule/ Counterparty Date of Number Index Undiscounted Premium Adjusted Valuation Exchange | Current Year's | to Carrying Quality of and at
Income Generation Exhibit Type(s) or Central Trade Maturity or of Notional Received Premium (Received) | Current Year Carrying Fair Increase/ Changein | (Amortization)/ |  Value of Potential Reference Quarter-end
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code Value (Decrease) BJ/A.CV. Accretion | Hedged Item [  Exposure Entity (b)
1759999999 TOMAIS . . . . . ... [ 0.......... 0.......... 0.......... O XXX].......... Of......... Of.......... Of.......... Of......... Of.......... XXX XXX
(@)
1 2
Code Description of Hedged Risk(s)
(b)
1 2
Financial or Economic Impact of the Hedge
Code at the End of the Reporting Period
.. 0000 ..
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L030

2020 or THE Volunteer State Health Plan, Inc.

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Change in Hedge
Item(s) Hedged, Variation Cumulative Variation Effectiveness
Used for Book/ Margin Gain Variation Margin at Inception
Number Income Schedule/ Date of Adjusted Cumulative Deferred | (Loss) Usedto| Marginfor | Gain (Loss) and at Value of
Ticker of Notional Generation Exhibit Type(s) of Maturity or Trade Transaction Reporting Fair Carrying Variation Variation [ Adjust Basis of|  All Other | Recognized in Potential Quarter-end One (1)
Symbol Contracts | Amount Description or Replicated Identifier Risk(s) (a) Expiration Exchange Date Price Date Price Value Value Margin Margin Hedged Item Hedges Current Year Exposure (b) Point
1759999999 Totals (Sum of Lines 1689 1€ 17( 17 17 17 and 17: ) e | O [V [V [V [ [V [ XXX XXX
1 2 3 4
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance

9999999999 Total - Net Cash Deposits

Financial or Economic Impact of the Hedge at the End of the Reporting Period

... 0000 ...
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8030

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book/Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book/Adjusted Book/Adjusted Contracts With | Contracts With Off-Balance
Counterparty or Agreement Annex of Acceptable Carrying Carrying Exposure net Fair Fair Exposure Net Potential Sheet
Central Clearinghouse (Y orN) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

0999999999 Gross Total ..............ooooiiiiiiiiiii i e O [ O...oooooeeeee O O O O O
1. Offset PEr SSAP NO. B4 ... . 0. 0
2. Net after right of offset per SSAP NO. 64 ..o [ T 0
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Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CUSIP Book/Adjusted Maturity Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Date (I, Vor V)
0199999999 TOMAI ... ...\ L O O XXX XXX.....
Collateral for Derivative Instruments Open as of Current Statement Date
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CUSIP Book/Adjusted Maturity Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)
0299999990 T08Al . ... ..ttt et neaneenenneeneneneenne e O O XXX..... XXX XXX.....
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0130

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging

rograms captured in SSAP No. 108
CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19
Fair Value Current Year
Prior Fair Ending Fair Gain (Loss) in Current Year Change in the Increase Hedging Hedge Gain
Value in Full Value in Full Full Contract Fair Value Current Year Increase Hedged Item (Decrease) in Current Year Instruments (Loss)in Current Year
Contract Contract Cash Flows Gain (Loss) in Increase (Decrease) in Attributed to VM-21 Liability Fair Value Current Year Current Fair Value Current Year Current Year Current Year Total Ending
Cash Flows Cash Flows Attributed to Hedged Item (Decrease) VM-21 Liability Hedged Risk Attributed to Prior Fluctuation of Natural Offset Fluctuation Not Deferred Prescribed Additional Deferred Deferred
Attributed to Attributed to Interest Rates Attributed to in VM-21 Attributed to Percentage Hedged Risk Deferred the Hedge to VM-21 Attributed to Adjustment Deferred Deferred Amortization Balance
Identifier Description Interest Rates Interest Rates (4-3) Hedged Risk Liability Interest Rates (6/5) (8*9) Balance Instruments Liability Hedged Risk [12-(13+14)] Amortization Amortization (16 +17) (11+15+18)
0199999999 Totals ... [0 I | I, Of. oo O O Of.... XXX ooo|oooiiiiiiinnn. (O e | O | I | [ Of. .o Of oo O 0 O




STATEMENT As oF September 30, 2020 or He Volunteer State Health Plan, Inc.

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page

and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC Designation
CUSIP and Administrative Fair Book/Adjusted Maturity
Identification Description Code Symbol Value Carrying Value Dates
9999999 Grand Totals ...............cooeiiiiiiiiiiii N : N E o O L XXX
General Interrogatories:
1. Total activity for the year to date Fair Value §............... 0 Book/Adjusted Carrying Value §............... 0
2. Average balance for the year to date Fair Value §............... 0 Book/Adjusted Carrying Value §............... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation: NAIC 1 §............... 0,
NAIC2§............... 0; NAIC3S............... 0; NAIC4S....... 0; NAIC5S............. 0; NAIC6S.............. 0

QE11
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7
NAIC Designation
CUSIP and Administrative Fair Book/Adjusted Maturity

Identification Description Code Symbol Value Carrying Value Dates
9999999 Grand TOtAlS ...........oooueii e [ O oo L XXX
General Interrogatories:

1. Total activity for the year to date Fair Value §............... 0 Book/Adjusted Carrying Value §............... 0
2. Average balance for the year to date Fair Value §............... 0 Book/Adjusted Carrying Value §............... 0

QE12
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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
First Tennessee Bank -
Coverkids ......................... Chattanooga, TN ................ [ [ [ 0.000].......... Of............ 0]....9,235819|...11,308,672| .... 6,356,647 | X X X
First Tennessee Bank - DSNP | Chattanooga, TN ..............o | oo | | 0.000f.......... 0f............ 0f..... (290,209)|..... (337,894)]..... (235,929)| X X X
First Tennessee Bank -
TennCare Select ................ Chattanooga, TN ............... | [ [ 0.000].......... (V) DU 0]...12,208,210]... 12,263,942 | .... 5,595,470 | X X X
First Tennessee Bank - VSHP | Chattanooga, TN ................[............. |.......|...... 0.000].......... Of............ 0(...(1,538,957)]...(2,771,690) | ...(1,347,164) | X X X
0199998 Deposits in ............... 2 depositories that do not exceed the
allowable limit in any one depository (see Instructions) - open depositories . | XX X |... XXX .. |.......... O.......... O.......... 261)............. 20(........ 44,364 | X X X
0199999 Totals - Open Depositories ................................................ XXX XXX oo Of............ 0]...19,615,128...20,463,050|... 10,413,388 | X X X
0299998 Deposits in ............... 0 depositories that do not exceed the
allowable limit in any one depository (see Instructions) - suspended
depOSItONies ... XXX XXX | Of............ Of............... Of............... Of............... 0| XXX
0299999 Totals - Suspended DepoSItories ............cccooiiiiiiiiiiiiiiiiiiiis XXX XXX, 0]............ 0. 0. 0. 0| XXX
0399999 Total Cash On Deposit .................................................... XXX XXX | 0.......... 0|...19,615,128|...20,463,050|... 10,413,388 | X X X
0499999 Cash in Company's Office ... XXX XXX L XXX XXX 0............... 0............... 0| XXX
0599999 Total Cash ... XXX XXX | 0........... 0]...19,615,128|...20,463,050|... 10,413,388 | X X X

QE13
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Bonds - U.S. Governments - Issuer Obligations

UNITED STATES TREASURY ... oo ..09/29/2020 ... |................ 0.000(.... 12/10/2020 ... |............. 379,939 ... Of......oooo 1

UNITED STATES TREASURY ... .. 09/08/2020 ... |................ 0.000....11/03/2020 ... |.......... 4699548|. ... O 302
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ........................ 5,079,486 |..................... O oo 302
0599999 Subtotal - BONAS - U.S. GOVEIMMENES ... .. 5,079,486 |..................... O o 302
Bonds - U.S. Special Revenue, Special Assessment - Issuer Obligations

FEDERAL HOME LOANBANKS ... .. o 09/24/2020 ... |................ 0.000|.... 11/20/2020 ... |............. 699,917 ... O 10
2599999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment - Issuer ObliGations ... 699,917 |..................... Of...... 10
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSIMENE ... 699,917 |..................... (] 10
7699999 Subtotal - Bonds - Issuer ObIGatioNS ... | 5779404 . .................... O oo 312
8399999 SUDIOTAL = BONAS ... e 5779404 . .................... O oo 312
Exempt Money Market Mutual Funds - as Identified by SVO
. 31846V450 . | FIRSTAMERIUS TRSMM Z ... 09/15/2020 ... |................ 0.010|....... XXX O|..................... Of..................... 0
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... O Of. oo 0
All Other Money Market Mutual Funds
. 261884206 . | DREYFUS CASHMGT INST ... 09/30/2020 ... |................ 0.130]....... XXX 110,964,598 |.............. 22885|................ 5,324
8699999 Subtotal - All Other Money Market Mutual FUNAS ... 110,964,598 | .............. 22885, ... 5,324
8899999 Total Cash EQUIVAIBNES ... 116,744,001 |.............. 22885(................ 5,636
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ocument Code: 36

MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)
NAIC Group Code: 3498 NAIC Company Code: 14046
Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash
1. PremiumsCollected ............................. 0f..... XXX oo 0f...... XXX oo 0
2. Eamed Premiums ... 0f...... XXX [ 0f...... XXX XXX
3. ClaimsPaid....................ccoo 0f..... XXX oo 0f...... XXX oo 0
4. ClaimsIncurred ................oo 0f...... XXX [ 0f...... XXX XXX
5. Reinsurance Coverage and Low Income Cost Sharing - Claimg
Paid Net of Reimbursements Applied (@) ........................., 0f...... XXX Of......oco 0
6. Aggregate PolicyReserves-change .............................. | I 0 &Fd BV Rl | 0f...... XXX o] XXX ...
7. ExpensesPaid ...l L 0f...... XXX 0
8. Expensesincurred ... 0f...... XXX 0f...... XXX o] XXX ...
9. Underwriting Gain orLoss ... 0f...... XXX 0f...... XXX .| XXX ...
10. CashFlowResults ....................................oooooooooo | XXX .| XXX ... XXX ... XXX 0
(a) Uninsured Receivable/Payable with CMS at End of Quarter: §............... 0 due fromCMS or §.............. 0 due to CMS

QSupp1
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Accounting Changes and Corrections of Errors; Q10, Note 2; Q11
Accounting Practices and Policies; Q5; Q10, Note 1
Admitted Assets; Q2
Bonds; Q2; Q6; Q11.1; Q11.2; QE04; QE05
Bonuses; Q3; Q4; Q8; Q9
Borrowed Funds; Q3; Q6
Business Combinations and Goodwill; Q10, Note 3
Capital Gains (Losses)

Realized; Q4

Unrealized; Q4; Q5
Capital Stock; Q3; Q10, Note 13
Capital Notes; Q6; Q10, Note 11
Caps; QE06; QSI04
Cash; Q2; Q6; QE12
Cash Equivalents; Q2; Q6; QE13
Claims; Q3; Q4; Q8; Q9
Collars; QE06; QSI04
Commissions; Q6
Common Stock; Q2; Q3; Q6; Q11.1; Q11.2
Cost Containment Expenses; Q4
Contingencies; Q10, Note 14
Counterparty Exposure; Q10, Note 8; QE06; QE08
Debt; Q10, Note 11
Deferred Compensation; Q10, Note 12
Derivative Instruments; Q10, Note 8; QSI04; QSI05; QSI06; QSI07; QE06; QE07; QE08
Discontinued Operations; Q10, Note 4
Electronic Data Processing Equipment; Q2
Encumbrances; Q2; QSI01; QEO01
Emergency Room; Q4
Expenses; Q3; Q4; Q6
Extinguishment of Liabilities; Q10, Note 17
Extraordinary Item; Q10, Note 21
Fair Value; Q7, Note 20
Fee for Service; Q4
Foreign Exchange; Q2; Q3; Q5; QSI01; QSI03; QE01; QE02; QE03; QE05
Forwards; QE06; QSI04
Furniture, Equipment and Supplies; Q2
Guaranty Fund; Q2
Health Care Receivables; Q2; Q9; Q10, Note 28
Holding Company; Q16
Hospital/Medical Benefits; Q4
Incentive Pools; Q3; Q4; Q8; Q9
Income; Q4; Q5; Q6
Income Taxes; Q2; Q3; Q4; Q5; Q10, Note 9
Incurred Claims and Claim Adjustment Expenses; Q10, Note 25
Intercompany Pooling; Q10, Note 26
Investment Income; Q10, Note 7

Accrued; Q2

Earned; Q2; QSI03

Received; Q6
Investments; Q10, Note 5; Q11.1; Q11.2; QE08
Joint Venture; Q10, Note 6
Leases; Q10, Note 15
Limited Liability Company (LLC); Q10, Note 6
Limited Partnership; Q10, Note 6
Long-Term Invested Assets; Q2; QE03
Managing General Agents; Q10, Note 19
Medicare Part D Coverage; QSupp1
Member Months; Q4; Q7
Mortgage Loans; Q2; Q6; Q11.1; QSI01; QE02
Nonadmitted Assets; Q2; Q5; QSI01; QSI03
Off-Balance Sheet Risk; Q10, Note 16
Options; QE06; QSI04
Organizational Chart; Q11; Q14
Out-of-Area; Q4
Outside Referrals; Q4
Parent, Subsidiaries and Affiliates; Q2; Q3; Q10, Note 10; Q11.1
Participating Policies; Q10, Note 29
Pharmaceutical Rebates; Q10, Note 28
Policyholder Dividends; Q5; Q6
Postemployment Benefits; Q10, Note 12
Postretirement Benefits; Q10, Note 12
Preferred Stock; Q2; Q3; Q6; Q11.1; Q11.2
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Premium Deficiency Reserves; Q10, Note 30
Premiums and Considerations

Advance; Q3

Collected; Q6

Deferred; Q2

Direct; Q7; Q13

Earned; Q7

Retrospective; Q2

Uncollected; Q2

Unearned; Q4

Written; Q4; Q7
Prescription Drugs; Q4
Quasi Reorganizations; Q10, Note 13
Real Estate; Q2; Q6; QE01; QSI01
Redetermination, Contracts Subject to; Q10, Note 24
Reinsurance; Q9; Q10, Note 23

Ceded; Q3; Q12

Funds Held; Q2

Payable; Q3

Premiums; Q3

Receivable; Q2; Q4

Unauthorized; Q3; Q5
Reserves

Accident and Health; Q3; Q4

Claim; Q3; Q5; Q8

Life; Q3
Retirement Plans; Q10, Note 12
Retrospectively Rated Policies; Q10, Note 24
Risk Revenue; Q4
Salvage and Subrogation; Q10, Note 31
Securities Lending; Q2; Q3; QE09; QE11
Servicing of Financial Assets; Q10, Note 17
Short-Term Investments; Q2; Q6; Q11.1; QSI03
Stockholder Dividends; Q5; Q6
Subsequent Events; Q10, Note 22
Surplus; Q3; Q5; Q6
Surplus Notes; Q3; Q5; Q6
Swaps; QE07; QSI04
Synthetic Assets; QSI04; QSI05
Third Party Administrator; Q10, Note 19
Treasury Stock; Q3; Q5
Uninsured Accident and Health; Q2; Q3; Q10, Note 18
Valuation Allowance; QSI01
Wash Sales; Q10, Note 17
Withholds; Q4; Q8
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I INFINATddNS

EXHIBIT 2 - ACCIDENT AND HEALTH PREMIUMS DUE AND UNPAID

1 2 3 4 5 6 7

Name of debtor 1-30 days 31-60 days 61-90 days Over 90 days Nonadmitted Admitted
0199999 Total INAIVIAUAIS. .......evvveeeeeieeiiiiiiiiiiiiecceeeeceeecciiiiieeeeeeeeeeeeiiinnieeeeeeees| cvieieeeee e i s s
0299999 Total GroUP. .. .eeeeevrieeeeiiiiiee et e s eiiece e eiire e siiiee e snneeessineee e ] s | e e i s
0399999 Premiums due and unpaid from Medicare entities.............ooccvveevvvvcvvvcww |}
Medicaid Entities:
PrEmIUM ACCIUAL. ... ettt e e e e e e e e e e e e e e aaaaaaes (39,083) (1,858,418) (2,364,050) (20,434,910)] ...covvveennn (24,696,461)
ACA Fee Premium ReCEIVADIE. ...........cooiiiiiiiiiii e 46,316,372 | oooooeevvvies e s e 46,316,372
State of Tennessee Premium Withhold Receivable ...........ccoveeeieceicicccceecceeeeecea 5742497 | coveveeeees s i 5,742,197
Pay for Performance Accrual 715587 1 | 715,587
0499997 Subtotal - Medicaid ENtIties:..........vveeiiiiiiiiiiiiiiiiiieceeeeeee e 52,735,073 (1,858,418) (2,364,050) (20,434,910) 28,077,695
0499999 Premiums due and unpaid from Medicaid entitieS..................oevvviiiiiinnnnn, - - - - -
0599999 Accident and health premiums due and unpaid (Page 2, Line 15)..........cccccce... 52,735,073 (1,858,418) (2,364,050) (20,434,910) 28,077,695




STATEMENT AS OF September 30, 2020 OF THE Volunteer State Health Plan, Inc.

EXHIBIT 3 - HEALTH CARE RECEIVABLES

1
Name of debtor

2
1-30 days

3
31-60 days

7
61-90 days

5
Over 90 days

]
Nonadmitted

Y
Admitted

0199998 Pharmaceutical Rebate Receivables - Not Individually Listed........................

2,200,301

2,130,014

2,110,360

7,429,703

7,429,703

6,440,675

0199999 Subtotal - Pharmaceutical Rebate Receivables...............c.ooovveeviiiiiiiiiinnen.

7,429,703

7,429,703

0299998 Claim Overpayment Receivables - Not Individually Listed....................cee....

2,200,301

2,130,014

2,110,360

9,040,274

9,040,274

6,440,675

0299999 Subtotal - Claim Overpayment Receivables..............cccoeeiiiiiiiiiniienn

9,040,274

9,040,274

Loans and Advances to Providers

0399998 Loans and Advances to Providers - Not Individually Listed..........................

0399999 Subtotal - Loans and Advances to Providers. ............ooovveveeeeeiiiiiiieieeeeeen,

¢ INHINATddNS

0499998 Capitation Arrangement Receivables - Not Individually Listed.......................

0499999 Subtotal - Capitation Arrangement Receivables...........ccoovvvveeiiiineneninnn,

0599998 Risk Sharing Receivables - Not Individually Listed..............ccccccoviiiieennnnnn.

0599999 Subtotal - Risk Sharing Receivables...............ccooviiiiiiiiiic,

Other Receivables

Provider reCeIVADIES............ueiiiii e

0699998 Other Receivables - Not Individually Listed...............cccocevviiiiiiiiiiennn,

0699999 Subtotal - Other ReCeivables..............uviiiiiiiiei e,

0799999 Gross health care receivables............uvuiieiiieeee e

2,200,301

2,130,014

2,110,360

16,469,977

16,469,977

6,440,675




STATEMENT AS OF September 30, 2020 OF THE Volunteer State Health Plan, Inc.

¢ LNHINFT1ddNS

EXHIBIT 5 - AMOUNTS DUE FROM PARENT, SUBSIDIARIES AND AFFILIATES

Name of Affiliate

1-30 Days

31-60 Days

61- 90 Days

Over 90 Days

Nonadmitted

Admitted

7
Current

8
Non-Current

Individually listed receivables

NONE

0199999 Total - individually listed receivables ...............ccccovviiniiiiiiiiini,

0299999 Receivables not individually listed ..o

0399999 Total gross amounts receivable ..............cccvvvviiiiiieniiiiieiiiee e




STATEMENT AS OF September 30, 2020 OF THE Volunteer State Health Plan, Inc.

¥ INHINATddNS

EXHIBIT 6 - AMOUNTS DUE TO PARENT, SUBSIDIARIES AND AFFILIATES

2 3 4 5
Affiliate Description Amount Current Non-Current
BlueCross BlueShield of Tennessee Administrative Expense offset and Federal Income Tax Expense 45,822,365 45,822,365
0199999 Total - Individually listed payables XXX e 45,822,365 45,822,365
0299999 Payables not individually listed D T N ——
0399999 Total gross payables XXX, 45,822,365 45,822,365




Revenue
Investment Income
Other Revenues
Total Revenues
Claims Expenses
Administrative Expenses
Pre-Tax Gain/(Loss)

Federal Income Tax

Net Gain/(Loss)

VSHP Sept 2020 YTD

TennCare Select BlueCare West BlueCare East BlueCare Middle CoverKids

Supplement 5.1 Supplement 5.2 Supplement 5.3 Supplement 5.4 Supplement 5.5 Other Total
303,568,797 $ 504,857,332 $ 735,414,701 $ 607,272,780 $ 82,755,796 $ 261,777,225 $ 2,495,646,630
- $ 1,330,662 $ 1,895,944 $ 1,489,762 $ - $ - $ 4,716,368
- $ 13,195,344 $ 21,518,569 $ 15,452,841 $ - $ 151,405 $ 50,318,159
303,568,797 $ 519,383,338 $ 758,829,214 $ 624,215,382 $ 82,755,796 $ 261,928,630 $ 2,550,681,157
260,207,882 $ 419,044,315 $ 609,832,895 $ 516,541,128 $ 67,181,405 $ 189,018,434 $ 2,061,826,059
42,165,694 $ 90,588,340 $ 128,658,606 $ 105,550,945 $ 14,684,206 $ 45,387,224 $ 427,035,015
1,195,221 $ 9,750,683 $ 20,337,713 $ 2,123,309 $ 890,185 $ 27,522,972 $ 61,820,083
420,618 $ 3,431,428 $ 7,157,181 $ 747,228 $ 313,271 $ 9,685,794 $ 21,755,521
774,603 $ 6,319,255 $ 13,180,532 $ 1,376,081 $ 576,914 $ 17,837,178 $ 40,064,562
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