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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cveeiiiici st | et 5,244,893,985 | .....ccovvrrrrerrnerreriininns | e, 5,244,893,985 | ............. 5,110,279,401
2. Stocks:
2.1 Preferred SIOCKS. ..o | st | e | e (U RN
2.2 COMMON SLOCKS. ...vuuvererrisressirireiseriesssessest s st sesessssssnssnens | cossesssnees 9,019,673,189 [ ..oooucvvrrrrirerireerireciiecins | cevverinnns 9,019,673,189 | ..coevvvvece 9,821,563,572
3. Mortgage loans on real estate:
BT FIESEENS ... | srebrii i | sresnes e | e (U RN
3.2 Other than firStHIENS.........c.viiiiiiieeiiirc s | sreireiesiesirsss s ensienies | sresirssenss e | o (U N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......cuvveveiteie ittt ettt s bbbt s bbb s sssessas | sesastesssssstessessssensessessnsanss | sessessesssessessessssnsessessnsans | essesessssessesssessessessnsns [0 RN
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cuovieviiteiieicieie ettt ettt bbb st s bbb s snsesses | sesastesssssstessessssensessessnsanss | sessessesssessessessssnsessessnsans | essessessssessesssensessessnsns [0 ORI
4.3 Properties held for sale (less §.......... 0 €NCUMDBTANCES)......cvevveveiirireieiiiseieieiseiesesieiens | crenesesisssssesessstessesissenies | sessssessessssessesssssssessessssenss | sesessesssssssesessssessesesenes [0 RN
5. Cash ($.....444,808,663), cash equivalents ($.....872,402,867)
and short-term iNvestments (3.....6,233,443)...........couvvuurreneeenerisseeessessssesesseesssneees | erssesessns 1,323,444,973 | ..ooooveerrecensrnsecinens | reerenenens 1,323,444,973 | cooovvvven, 905,170,640
6. Contract loans (including §.......... 0 PIEMIUM NOLES).....cvivriviieieiieieieie et ssstenss | sersstessessssessessssssessessssssss | resessesssssssesessessssessessnsens | essessessssessesssssssessesnsans [0 RN
T DBIVALIVES. ...ttt bbbt | bbb | bbbttt | eebeesb bbbt (0 R
8. Other inVESLE @SSELS..........cvvrivirrirericeierieeeiess sttt sttt enssnes | eestssesenns 2,866,160,140 | ....ocvvrrrrirerireerireceireenns | cevererinnns 2,866,160,140 | ............. 2,383,948 477
9. ReCeivables fOr SECUMHES..........ccviuiiiicisi s | coesiesiesiens 37,605,470 | ..o | e 37,605,470 | ..oovvvorrinne 550,403
10.  Securities lending reinvested collateral @sSets...........oeeurieieiiirieieiesieeseee e s | e 43,205,395 |...oooiverieeieieeeneens | e 43,205,395 | .....ccooevee. 33,280,681
11, Aggregate write-ins fOr INVESIEA @SSELS.........cueuiviiieieicieie e ssseseies | cessstessesesssssesessssnsenae (01 I {01 P (01 P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUEM............c..euuririerieiierieeseseses s
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccccees | wvverenaee 1,421,239,458 | ....coccvvvnne 59,919,601 | ............. 1,361,319,857 | ...coeevvne 837,850,637
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §$.......... 0 earned but Unbilled PrEMIUMS)..........cccvivriuririens [ e ieiens [ e essenies | sresesesessssessssssessessnsad [0 RN
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt ettt saensssansanns | srsestensenssstenseesnssessnssenaes | stersieseessessessnsnssentensinsees | ertesseseessestn s eseensenes (01
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS............cvwerrrerreriremmeerienrieesesssssesssssessesessenes | eorressesssnns 169,423,717 | ..o | i 169,423,717 | oo 154,684,721
16.2 Funds held by or deposited with reinsured COMPANIES............cccceevierereeeiereenieens | cevererieennnns 24,952,842 | ..o | e 24,952,842 | .....covveunnne 16,216,446
16.3  Other amounts receivable Under reiNSUrANCE CONITACES...........c..cuvrrmreerrrirreiierisrisies | ceeeeesseesssesssesssssssenssns | sresssesssnessesssnessenssnnsens | eessesesesssssesssensssesssnnns (U
17.  Amounts receivable relating to UNINSUIEA PIANS...........cccvviviueiieieiiciscte et | crevesisse st sssssesesies | sessesessssesessssssssssesesssssess | sresiesessssssesessssssssssesenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeeeveveivies | covvveerereenenas 49,739,003 | .....cveveereriieeeeeenies | e 49,739,063 | ......ccvevnee 205,224,779
18.2 Net deferred taX @SSEL........ccciiiiic s | srinini s | s | (U O
19.  Guaranty funds receivable or 0N AEPOSIt...........ccccveveeiieveieere et eses s | eveseesessesesneaes 134,262 | ..o | e 134,262 | ..o 163,801
20. Electronic data processing equipment and SOftWare............cccccveeveiievivciereieee s | ceevieeresienenas 68,755,255 | .......ccoued 65,810,288 | .......ccoevevnee. 2,944 967 | ....cooovvvirrnns 3,478,065
21.  Furniture and equipment, including health care delivery assets ($.......... 0)erieereieeerieeereens | e 75,381,273 | oo 75,381,273 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign €XChange rates...........ccoveviivicreiiiees | cererreeeeee e eieeins | e esnes | ereriseseses e naens 0 [
23. Receivables from parent, subsidiaries and affiliates..............cccccvuvcveriiieriieeeiceeeeens
24. Health care (§.......... 0) and other amounts receivable
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUgh 25).......ccocururiiiniereieieineine et eeessssssesessessens | seseeseens 20,894,158,939 | ..covvveenee 295,173,152
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccvureree [ corrrrnrenrirrineinnineiininsineins | coneensieessssnsssessssesssssssses | sessessessesssssssssesssssnsseens [0 TR
28, Total (LINES 26 @NG 27)......ccoureerreereeereeeieeeseeeseeesssesesseessessssesssssessesssssessssssssessssssssassssnsees | seessseseen 20,894,158,939 | ... 295,173,152 | ........... 20,598,985,787 | ........... 20,170,331,774
DETAILS OF WRITE-INS
110, ettt R Rt | SesE et s et n st et | reessnest sttt nens | eeesseeess st L0
1102, ottt | SesE st n et s st et | reessnent sttt nens | eeess et L1
1103, ettt | sesE st ettt n st et | reeesnent sttt nens | eeess et L1
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccoeuererrereermenensneinnens | ovvrneereieisenseseensennenns (0 [0 O (01 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....urureurreireirisiinrisrieesissseseessmssnssns | cnnesssssessssssssnessessssnenas [0 {0 {01 P 0
25071, PENSION GSSBL........ovueviieiecicicies ettt ettt be s s ss st ses e sense s sssssnns | eveesessessesaens 12,830,554 | ...coevvevaee. 12,830,554 | oo 0 [
2502, CSV lifE INSUFANCE. ....vvvvevereerrrereesseeesseessesessesssssesseessssssssassssssssssssssssssssssssssssssssssssssssssssnnes | sessnsssssssens 119,754,279 | oo | ceveneeesnnens 119,754,279 | ..ovvvveenn. 116,136,715
2503. Prepaid BXPENSES........c.cvcveivrieierieieites ettt sse s s bbbt s s bessesessenans | evsesssessesaens 17,887,926 | .................. 17,887,926 | ...coovvvereeeeee [0 TR
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeveeuvveeveeeeseereeenn | cevereeieeieines 56,800,584 | .......ccceouu.. 14,342,609 | ....ccovevennn 42,457,975 | ..o 356,652,164
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......euuerererrerersressersisersssesnessssnsssessess | snessessssssenss 207,273,343 | .o 45,061,089 | ..coooovrrnnn 162,212,254 | oo 472,788,879




Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,416,298,221)............cocuvrvrrrnernerie ettt bbb bbb sss s s sss st stnses | eesssesseesssesseeeses 3,215,892,717 | ovvveerrierrne 2,688,931,721
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES........c.vvrurrerirrineineireieereeneeseeestsee et essssssssessssssesss | sesessessssessessssessnsens 54,771,098 | ..o 10,645,086
3. LOSS AUJUSIMENT EXPENSES. .....coiviririiiieiieiitstie ettt ettt s sttt s bbbt n s st en b s bntns | sebssessesnsensensenaes 145,535,795 148,663,184
4. Commissions payable, contingent commissions and Other SIMIAr CAIGES. ...t sseesssens | seeeesessssessss s sssssssessessessssssessenes | sessssessessnssssesnssestssssessessassnssessas
5. Other expenses (excluding taxes, lICENSES AN fEES).........ceuiiueiriieieeicicesee et ss s essessesaens | esbeesiesiessessssansan 641,779,370 [ cooovvereeee. 614,906,740
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cccvvevervierireiieiereeee et snsns | evreveesesasssesesssnaenens 12,100,835 [ c.oviec 21,343,007
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......cverrererererieriieiieieiesins | crreresiessssie s sessssssssessesses | esssesessesssssesessssssss e ssessss e saens
7.2 Net deferred taX HADIIIY. .........ccovirieriees sttt sttt enstensts | enssenssenssenssnnssnes 223,742,192 | oo, 408,342,232
8.  Borrowed money§.......... 0 and interest thereon §.......... Dttt bbbttt s b s bsenbaas | sbtiesties b sttt ettt bans | eesaiesaiesa sttt tee
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....683,874,511 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)..........ccueecveieiieieieeeeieseee e | cevveriesissieienens 1,919,356,674 | .....ccooevvvrrnene 1,642,456,120
10, AQVANCE PIEMIUM.....ocveieiecteeeeee ettt ettt ae st s st s bbb s s s s s st bes et st s s s s b s s s sses s banses e sanbensessssnsansens | svsesessisssssessnssssessnsan 2,544,287 | oo 996,479
11.  Dividends declared and unpaid:
TT SHOCKNOIAES........voeeeeee ettt a ettt a st s st teb st st s sssbesssssessssessasans | avsssssessesssassessesassassesasssssassessnss | sestessessesstessessssssesae st s sentesntan
11,2 PONCYNOIAETS. .....couvvieeiiiiieieisctetse ettt ettt stk s sttt en s s b st ssessnsns | essessntessesssssssassesnssntessessntensesans | sbsssessessesnssssesses st enses e s st s baes
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........vvererririrniinririsinrisesiesess st ssssssesssssessansas | eesssssessnssnssesenes 467,639,767 335,469,351
13.  Funds held by company under reiNSUrANCE trEALIES..........cc.cvveiiveiiciiieie ettt b st ssssensens | evsessssssssssesssssssesesas 5,216,605 | coovereeieereiie 5,205,436
14.  Amounts withheld or retained by company for acCOUNt Of OthETS............cciueveieiicccsee e testes s sssenes | crveveissssesessesenees 13,913,614 [ oo 12,758,131
15.  Remittances and items NOt @IOCALET............c.cuieriuriiiiri ettt bbb bbbt | £renbenbses e sb bbb s nbesbsensentenines | coestssisensessesinebneaas 73,762,161
16.  Provision for reinsurance (including $.....1,263,400 CEIHAIEA)............covveveeveereerrieseesseseessssseesseesssesseesssesssssssssssessssssenssnssesssns | seesssssssissssssssssens 139,688,800 | ...ocvvvvrecririenns 139,688,800
17.  Net adjustments in assets and liabilities due to foreign eXchange rates............cccciiciereecceeese s sssssens | erteiesessss s 228,959,154 | .ovviieereine 187,977,480
18, Drafts OULSIANAING. ... veveeerreieiieeerie ettt s st s st s st s st | wesessessensasssnssessantnssnnsentenssnssents | ensueesessensanssessen s st s st st srenn
19.  Payable to parent, SUbSIAIANEs AN @ffiIALES...........c..ccuriieieiiiiiees ettt bbb st | stsessessest b es st st en e saenae | estesesten s bttt seens
20, DEIIVALIVES. ...ceuocercesceseeseeeseees sttt e Rt | eeR ettt | Hbretb et
21, PaYaDIE fOr SBCUMTIES.........cvucvieieiicicteie ettt st s bbbt s s bbb s s s st ss s s bensesetnss | bossessessessssessesnsan 270,765,284 | ...oooeveveveerecrne 21,001,456
22, Payable for SECUMHES IENAING........ovviveercrieeeie ettt et sttt bbb saessss st sse s bstes e sassessnssens | essessesssessesinsnsenes 43,205,395 | coovvvererieieinns 33,280,681
23.  Liability for amounts held Under UNINSUIEA PIANS............c.cvuiueiiiiieieicissee ettt bbbt bt ssbenas | avsesissestessesstessessssessassessessssessens | sissestessesissessesesssessesses st ensesnsas
24. Capital notes §.......... 0 and interest thereon §.......... 0.....
25.  Aggregate Wte-iNS fOr IADINIIES.........c..ccveieeicicsie ettt bbbt besse s snsns | aessssessessssensesneas 102,713,781 | oo 117,247,289
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........cooveiireeeiceeeceteeece e sssseseens | cveveesississesesnns 7,487,825,368 | ...oovveerernn. 6,462,675,354
27, PrOtECIEA CEIl HIADIIIES. ... .o.cvueveiececiseeseieet ettt s bbb bbbtk es bt sensenb et ene | Sebieeteesseeseseeent et e entsnb b nntenes | dbssbsssesssne et sen st ses st en bbb
28.  Total liabilities (LINES 26 @NA 27).........cvuivierieiierieririeeieessessess s essens | nsissssssssssssssees 7,487,825,368 | ..o, 6,462,675,354
29.  Aggregate write-ins for SPECial SUMPIUS FUNMAS.........c.iuruuriieciree ettt ssest e | sbseessstsessee st ess st ntesssssnnsnnan L0 OO 0
30, COMMON CAPIAI STOCK. .......vucvereieieei ettt sttt et e s st s st s et s s s b s s s bt s e st st asses e bassesansasssnsns | essetssesssssnsensessessnsnssessnssntensesans | sbestessessssnssssessss st esses e s s ses e banes
31, PrEETEA CAPITAI STOCK. . ... e vueeuierceeie ittt etttk s bbbt | Hebseesest et et nt et st n sttt ensens | sebeeess sttt bbbt
32.  Aggregate write-ins for other than special SUMPIUS FUNGS..........c.cvriveieicieee ettt s st s sestesaeses | sresessessesesssesasseerans 1,250,000 | .ovevcreeeiercicens 1,250,000
33, SUMIUS NOLES......eeeeecer ettt s ettt s s8££ 85 E e s8££ E 42 £ E e s e n b s e s b eessebsessenbntns | febseesestastsesentesteessessessentnssnssens | sebiessessestaes e ssessen s e b enb bt
34, Gross paid in and CONTDULBA SUMDIUS...........cccveevierieeieiicrece ettt s s es st s s a s s s b ses s sessssssssessnsasses | sevsssssesssssnsssssssesssssssessessstessesans | suessessesssssssssesssssssessesessessesnsanes
35, UNQ@SSIGNEA fUNAS (SUMPIUS)......vuvuceurerrireeuieeie sttt ettt et ees st s bbbt s s st entns | esistsessessenins 13,109,910,419 | .ooovvvirrrne 13,706,406,420
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt | erereesen ettt es s tensenes | srestesa et ees
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt s s aen e sstns | serinrensssees st snsessssnsensesnsensensenes | eerersissesensintesses s ensss e rnssnesseneaes
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........c.ciurireiereieiiieisieieesieeie ettt ssse s s sessessssenas | osssssessssssesanes 13,111,160,419 [ ..o 13,707,656,420
38, Totals (Page 2, LINE 28, €0l 3).....ccurieuirriieiieiieieeiieceeitseet ettt sttt sttt anen | iersiesinnenieniaa 20,598,985,787 | ...ovvrvrrrrinne 20,170,331,774
DETAILS OF WRITE-INS
2501, MisCellaneous aCCOUNLS PAYADIE.........cc.vueviiirereiiieic ettt et bbbt bbb st bbb b bbb bbbt s et bbb s e 62,073,525 | ....... ....76,607,033
2502. SSAP 92 defined benefit plan contra lIability............ccvevevrerriveisiesisce ettt sssssenns | ersessesen st nenes (2,511,000) (2,511,000)
2503. Deferred CediNg COMMISSIONS..........c.ivuiierierieieisesssiss ettt s bbbt s st b st st en s ssen st | sbsessessnssnsnssensnens 43,151,256 43,151,256
2598. Summary of remaining write-ins for Line 25 from overflow page. w0 | 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8D0VE).........oivuiveivieiieiiieiiicseieiess st sesessesesses s sssesssssssssssssssssssssessnsas 102,713,781 117,247,289
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
32071, GUATANEY FUNDS.....coucveieiictecie ettt b bbb skttt a bbbt en
3202.
3203. ..
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE)........ciiiveiiiieiieiiietiitess et ssisessesssss s ssessssses s snssssssasssnssnssssnssnssnsnnas
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Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (written §.....1,984,592,508)..........couumrierierieeiieeiees s | seeerienies 1,782,830414 | ........... 1,551,439,261 | ........... 3,255,914,309
1.2 Assumed......... (written § ..762,744,596 | .. ...136,594,575 | ...........1,507,727,726
1.3 Ceded............. (written $ 843,878,416 | .............. 756,726,276 | ........... 1,555,475,023
14 Net.cne (WHALEN $..... 1,978,597, 147 ..o sssses s ssssnsssssssnssssssssssnsses | sesssenees 1,701,696,594 | ........... 1,5631,307,560 | ........... 3,208,167,012
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,591,031,440):
2.1 DIMBCL....veevvt ettt bbb ARttt ntents | sensienians 1,793,387,222 | .............. 782,242,959 | ........... 1,445,526,200
2.2 Assumed. . 223,171,191 | .. ...337,713,634 | ... 912,999,315
2.3 COABH. ..ottt bbbt bbbttt en s baens | ernrassaseeas 433,526,421 | .cocvvnvee 386,035,320 | .............. 680,243,858
2ANBL....oeec et Rttt s st s ententannas | ebaesienes 1,583,031,992 | .............. 733,921,273 | ........... 1,678,281,657
3. Loss adjustment expenses incurred.. ..51,009,443 | ..o 47,789,266 |..... ....52,266,752
4. Other underwriting expenses incurred........... 459,825,463 ...447,764,531 942,262 547
5. Aggregate write-ins for underwriting deAUCHONS...........cccvueiviveiieiee ettt sses s ssessns | stsssssesiessessssssesssssnsanes 0 ] i [0 IR 0
6. Total underwriting deductions (Lines 2 through 5). 2,093,866,898 .1,229,475,070 ..2,672,810,956
7. NetinCOmE Of PrOtECLEA CEIIS.......c..cvuieciecieiietcie ettt bbbt b s ss st ssessssbssnnss | sbsssssssssssssssssansesssssensanss | eessessesssssesssssanssssessensans | sessossnsssssssssssnssessensansas
8. Net underwriting gain (loss) (Line 1 MINUS LiNE 6 + LINE 7)......ccoevevveeuciereiseieiie et sisssesssessessens | sessessesens (392,170,304)| ..covvvvvee 301,832,490 | .............. 535,356,056
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM.........c.cuiiiriieieceie ettt 112,593,674 135,235,040 294,721,006
10. Net realized capital gains (losses) less capital gains tax of $.....80,616,000.. . ..303,271,425 ....312,911,172 ..593,590,376
11. Netinvestment gain (10SS) (LINES 9 + 10)......c.cvueiurieieiieicieesete ettt sttt baen 415,865,099 448,146,212 888,311,382
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....337,117)
13. Finance and service charges not included in premiums
14. Aggregate write-ins for MIiSCElIANEOUS INCOME..........ccvvuveriirrieeieiietese ettt tes s st sssse s sessesessssesens | crsssesssinssssans 7,249,973 | 2,024941 | oo (10,900,916)
15. Total other income (LINES 12 thrOUGN 14)........ucveueeeieiiereiesce ettt ses s ssesnes | stsssesssnsssaens 6,912,856 |....cccoevneve. 1,684,757 [ .o (11,530,698)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taXes (LINES 8 + 11+ 15). ...ttt s ssesse s sessesestenaas | cressesiesssnes 30,607,651 | coveevrvee. 751,663,459 | ........... 1,412,136,740
17. DIVIeNdS t0 POICYNOIAETS...........cvveveriicreeeeie ettt ss st s s s s s sas s sssssssessessnsessessnses | sressesssassesnssnsessssssssnsanss | eresssnsessessnsnssnsessnssnsanss | sresssssnssssessesnsansesnsassses
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)....c.cviieuieiierieisiieieieetesee sttt sssessesssses et bes s s ssssesssssssessesans | eevessessssassnes 30,607,651 751,663,459 1,412,136,740
19. Federal and foreign income taxes incurred........ ..(65,439,897) ..o 85,129,434 | .............. 154,085,699
20. Netincome (Ling 18 MinUS LiNe 19) (10 LINE 22).......ccvevcreeeeieieeseeieiseteee et esssssessssssesssssssesse s s ssssssssssnns | eevevessensnens 96,047,548 666,534,025 1,258,051,041
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEN 31 PrIOr YEAT........c.ccvveiveeveerereieee et sses s sesaeses | oeverenns 13,707,656,420 | ......... 11,241,266,523 | ......... 11,241,266,523
22. Netincome (from Line 20) ...96,047,548 ....666,534,025 ...1,258,051,041
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(141,772,000).........cccerrrreermenreennees | coverrnrnnns (573,905,601)| ...ovvvvvee 798,062,585 | ........... 1,255,706,531
25. Change in net unrealized foreign exchange capital gain (loss) ..(32,586,757)|.... 14,412,541 | ... (247,373)
26. Change in Net defErmed INCOME tX.........ccevrviieere ettt et s st s s saessesntens | eevessessnsssanns 42,828,040 | ............... (15,337,743) v (21,757,000)
27. Change in NONAAMITEEA @SSELS..........cevevivieeeeiese ettt b st saessssssbensesentansennsas | evesbesessenns 177,293,634 |...oovevvennen 60,947,436 | ..coovveveene (81,487,210)
28. Change in provision for reinsurance.. (1,500,200)
29. Change iN SUIPIUS NOES........cvevreeiiereiie et sstes e sesss st es st st s s sttt esses et ses s s st st sssssstessessstessesssssnsnnes | svsesessessessesssssssssesssssssens | evssssessssssesesssssesssssssessens | svesesissessesisssssessssssssens
30. Surplus (contributed to) withdrawn from ProteCtEA CEIIS............cviueieicie ettt ssssesseses | evesssssssssessssestesesssssesses | sessesisssssesessesessesssissssees | sevesissessessssssssssssesinsanees
31. Cumulative effect of changes in aCCOUNLING PHINCIPIES.........vveviieievcrersie ettt ssesessessssesaes | sevesssssssssessssssessssessesses | sessesissessesessesessesssensesses | sevesissessesssssssssssessssanes
32. Capital changes:
321 PI Nttt Rttt n et sententans | ressessensnssessentenssessententas | ersestensansnssensantnsnssentenes | nessestensesten et s s ententaes
32.2 Transferred from SUrPIUS (SOCK DIVIENG).........c.ccuviveiecveieicieesse ettt tes ettt sse st sssesss s ssseses | eevsesinsssssssessssssesssssssesses | eesesisssssesssessessessesensssees | sevesissessesssessssssssessssses
32.3 TraNSTEITEA 10 SUMPIUS.......cveieieeiecieteieietctet ettt et s s ss st sae st es s sensssasssssnsssssnsnns | sessessssessesisssssessesnssssanss | sresessissessessesssssssessnssnsenss | sresssesssssesssssssessessessseses
33. Surplus adjustments:
331 PI Nttt R ettt n s ententans | ressensensnssessentenssessentensas | ersestensensesrensansnsnssentenss | sessesteneesren et enteneaes
33.2 Transferred to capital (StOCK DIVIAENG).........covvivveieiicreieecieese ettt sssssses s sssesssssnsssens | sressesissessesssssssssssessssenss | sesessesisssssessssssessesessenes
33.3 Transferred from capital
34. Net remittances from or (10) HOME OffiCE.........cciuiiiiiriieieiersees sttt ssesssssesses | sessessssssessassssssessastesssnsns | stessssssssessnssessssassassseses
35. DIVIAENAS t0 SLOCKNOIABTS. ........oveuivirircirieiie sttt sttt sttt bs s st ssnssents | vnssessessssssnssessenssnssnssesss | ersessessssssessessnssnsnssessenss | sessessesssssessesssnssessassnsans
36. Change iNtrEASUNY SOCK.........ccvuieerericteites ettt ettt s s sttt es b b s s sae s s sse st st ensesntessasans | essessesessssesesnsessessnssnens | oo oo e
37. Aggregate write-ins for gains and losses in surplus... .(306,172,865)] .. .(78,993,594)]..... 57,624,108
38. Change in surplus as regards policyholders (Lines 22 through 37).......cccueiveueieinrneieisssssssesssssssesssssesssssessessens | essssssssanes (596,496,001)] ........... 1,445,625,250 | ...........2,466,389,897
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38).........cveeurverererereerieircieeeiee e seseeeesessens | cerieines 13,111,160,419 | ......... 12,686,891,773 | ......... 13,707,656,420
0501, ittt bR R e S AR ARt en
0502. ..
0503.

0598.
0599.

Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above

1401.
1402.
1403.
1498.
1499.

Miscellaneous income (EXPENSE).........cc.vvervrevrerennen.
Balances (Charged Off) FECOVEIEA...........ccovivciieeeiceseece ettt sttt benes
Gain (10SS) ON fOrQIGN EXCANGE........c.uevuririreisiesic sttt bbbttt ssenas
Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DO0VE).........ocuiveieriiiiesiiiesiesisieses s b snsssssssssnssnees

................... 7,249,973

................... 2,024,941

............... (10,900,916)

3701.
3702.
3703.
3798.
3799.

SSAP 102 and SSAP 92 amortization / actuarial (I0SSES) JAINS .........ccvvveerieririierere et sesas s senes

............. (306,172,865)

............... (78,993,594)

................. 57,624,108

Summary of remaining write-ins for Line 37 from overflow Page..........c.cceuveieieeissseseesseese s
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)........oiiuieiieiieiisiiiesieeisisites st b s ssssnssnsssnssneas
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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............cccieviicieicies et esbessenas | seesissases 1,578,864,545 | ............ 1,416,388,701 | ............ 3,281,658,120
2. NetiNVESIMENTINCOME. ....c.uiiuiiiiiieii ittt bbb ens | sbesbseienines 148,920,3% | ............... 149,834,373 | ...ccovveneen. 258,923,275
3. Miscellaneous income 6,912,856 ....1,684,757 ..(11,530,698)
4. Total (LINES 1 thTOUGN 3).....ceuiirireiiiiieiiisee sttt enins | bonsseniens 1,734,697,795 | ....coeeone 1,567,907,831 | ............ 3,529,050,697
5. Benefit and 10SS related PAYMENLS...........c.ccuieeiecieie ettt seens | eventenaenes 1,003,927,726 | ............ 1,355,155,915 | ............ 2,860,799,168
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............covueieicieinieiiniisiies | cerverreieieiesssssseisssseses | eoesssssssssesssssssessessssesess | sresesssssssessessssassessessssesns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccovuevevcveieiceec e | covereneeseaas 496,302,298 | ............... 471,480,275 | oo 912,449,458
8. Dividends paid t0 POICYNOIAETS..........ccvueieiiiieiieieceie ettt s st tensenas | essesssessessessssansesnssntesses | essessssessassessessnsessessntentens | sressesssnssessessssansesesantenes
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........vrrrerrerrereernrerees | crsresresrenns (140,309,613) | .oovvovvernenns 57,356,646 | ....cccooeenes 260,505,530
10.  Total (Lines 5 through 9) ..1,359,920,411 .1,883,992,836 4,033,754,156
11, Net cash from operations (Ling 4 MINUS LINE 10)........ccriurrrimiinrirrieininnisssiessssisesssssssssssssessssssssessesssssssssesssssesssnes | sssessssssnssns 374,777,384 | .............. (316,085,005) | .....cooneen (504,703,459)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...oeieic bRttt | eeseninnias 1,708,298,747 | ............ 1,238,415,088 | ............ 2,620,191,184
12,2 SEOCKS. . vvuerieecirte ettt ARttt est st ens | ersenteneans 1,157,546,487 | ............ 1,335,144,598 | ............ 2,904,749,822
12.3 MOMGAGE I0BNS........ocveieieieciiiic ettt s bbb bbb bbbttt s b b s s st sntns | anbessesssessessssansassessssantens | sbessesntessessessssssensessntenss | essesnsensessesesenaensesntents
12,4 REAIESIAE. ... ..ceeeeeieiee et R ettt enne | 4etesetntetse st en s st en et nntens | stessessetensensetntanse st s tente | eesesetntes et nse et st
12.5  Other INVESIEA @SSELS........vuieiirciieiiceei ittt bbbttt enbns | etbesbebieesenes 36,700,710 | ccovvveeneene 118,601,030 | ..oovvvvernene 214,491,134
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS.............ccccvvveiericveeierceeeseeeinies | ceveeriereses e 93,219 | o 125,092 | ..o, 124,030
12.7  MISCEIIANEOUS PrOCEEUS........ovvvicveiieiiiiciiieise ettt s bbb bbb s s st b st nse s ssnsensenns | ersssessesnsan 249,763,828 | ................. 69,662,695 | ...ccvvveven. 10,687,083
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cuevevcueieieeeiee ettt ssessssesaesenses | seesissenens 3,152,402,991 | ............ 2,761,948,503 | ............ 5,750,243,253
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... § .1,915,444, 834 .1,364,709,403 ...2,867,024,205
13,2 SHOCKS. vtttk ennnt | srbesinntinnaa 618,476,359 | ............ 1,178,361,162 | ............ 1,799,214,346
13,3 MOMGAGE I0ANS.......coiecieieiiets et bbb bbb b bbb s b st b et s s b et s aeb e s st sastebenns | ebessssesesassetesssesessnetesans | ebessesesssesesinsetessnseserinaes | sesesssisaetesseres st b enanrenas
134 REAI ESIALE. ...tttk b st | £ebiet R et bt n bt ntetie | Hetienbeet ettt b et st | Hresteeb ettt
13,5 Other INVESIEA @SSELS........vvcerieireiecieieseesi ettt ettt st ensnssensensns | sssesssssnssns 535,029,761 | covvvvrennnd 65,025,242 | ............... 601,070,650
13.6  MiSCEllaneouS APPlICALIONS..........c.cuiveieeieiiieie ettt s s snsns | sressssassesaneas 37,055,067 | ...ccoeuuue. 19,361,141 | oo
13.7 Total investments acquired (LINES 13.110 13.8)......c.cveireeeieirisieiesireece e sese s ssessssssesesessessenes | ssessssssees 3,106,006,021 | ............ 2,627,456,948 | ............ 5,267,309,201
14.  Netincrease or (decrease) in contract loans and premium notes..
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........cccovrrurrnrnrirnnninsnississsessessssssssseesessesssnens
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES........cveveieeieciceeicict ettt b st st sse st tes s benseses | avsesssassesssssnsesssssessnsnstens | stesesssessessssnssssesssssssesss | essesssessessessnssssessessssanes
16.2 Capital and paid in SUrPIUS, 18SS trEASUNY STOCK..........cceiiviiriieiciiisiciesce ettt ssaes | setesiessssessessssssssssessssstens | stessesssessessesssssssessessssenss | evsesssssessesssssssessesssanes
168.3 BOITOWEM fUNAS. ......ooveeeeieiiieeieiesi bttt bbbttt | eebine b st b bbbt tne | Heebbeess s s b s st st et | eebsessnes s e bbb
16.4 Net deposits on deposit-type contracts and other iNSUrANCE lADIITIES. ...........cuuriuieieriineree e | et iessesies | ereesesteeesesessesssesessessentas | sressessssssessessesssesessessanens
16.5  DIVIAENAS 10 STOCKNOIAETS........couvuirriiiciicrieiisei ettt | febaets st bbb enienine | Hressestnte s es s n s enbnias | Hoesbnesnensessen bt en s
16.6  Other cash provided (APPHEA).........curerrrereriereiriereieeees ettt sttt ss b ssenss | cremsenssssssssnes (2,900,021) | ..ovvercenees (11,240,140 | ...ceevneve. (191,565,878)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | cecccovvvreneee. (2,900,021)] ...ccocveee. (11,240,140 | .............. (191,565,878)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)........ccccevverrne | werreereureenas 418,274,333 | ....ovenve. (192,833,590) | ..corvvvnvenne (213,335,285)
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING OF YA ... reuerireetctee ettt sttt sttt sentanen | sebasinsssnean 905,170,640 | ............ 1,118,505,925 | ............ 1,118,505,925
19.2 End of period (Line 18 PIUS LINE 19.1).....cuuiviiiiiiniriciei sttt nsessssinenanens | eesesinsinns 1,323,444.973 | oo 925,672,335 | ..coovvrvnne. 905,170,640
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | ‘ ‘
20,000 ettt ettt e EE R EEARE SRR RE AR £Ef £ R 4SE£E AR SRR LA EE SRR LA SRS e 4EEeeE oA eEEenEseEeetent st et ententenssnste | seesestensastsnssessentsnsnssentans | seesessensssessensensansrensentane | nessessesssesessensasessssantanenn
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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern (required NAIC disclosure regardless of whether there is any significant change)

A

Accounting Practices

The accompanying financial statements of Factory Mutual Insurance Company ("Company") have been prepared on the basis of accounting practices
prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance
with the National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or
permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

SSAP F/S F/S
# Page | Line# | CurrentYearto Date 2019

NET INCOME
(1)  The Company state basis

(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 96,047,548 |$ 1,258,051,041
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP $ - $ -
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP $ -9
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 96,047,548 |$ 1,258,051,041
SURPLUS
(5) The Company state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$§  13,111,160,419|$  13,707,656,420
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP $ - $ -
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP $ - $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$  13,111,160,419|$  13,707,656,420

Use of Estimates

No significant changes.
Accounting Policy

(1) No significant changes.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of
whether there is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

(3)-()

No significant changes.

(6) Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)
U.S. government agency loan-backed and structured securities are valued at amortized value. Other loan-backed and structured securities are valued at
either amortized value or fair value, depending on many factors including: the type of underlying collateral, whether modeled by NAIC vendor, whether
rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized
value to fair value.

(7)-(13)

No significant changes.

Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as going concern.

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.
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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

B. Debt Restructuring

No significant changes.

C. Reverse Mortgages

No significant changes.

D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

Securities with Recognized Other-Than-Temporary Impairment

Not applicable.

Recognized OTTI securities

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings

as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 199,029
2. 12 Months or Longer $ 95,053
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 11,883,558
2. 12 Months or Longer $ 3,895,287

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are
primarily attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary
impairments in the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are
other-than temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

Policies Requiring Collateral

No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

a.  Aggregate Amount Collateral Received
No significant changes.

b.  The Fair Value of that Collateral and of the Portion of that Collateral that it has Sold or Repledged (required NAIC
disclosure regardless of whether there is any significant change) $ 43,205,395

c.  Information about Sources and Uses of Collateral
No significant changes.

Aggregate Value of the Reinvested Collateral

No significant changes.

Collateral Reinvestment

a. Aggregate Amount of Cash Collateral Reinvested

No significant changes.
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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)

b. Explanation of Additional Sources of Liquidity for Maturity Date Mismatches

No significant changes.

(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge

No significant changes.

(7) Collateral for Securities Lending Transactions that Extend Beyond One Year from the Reporting Date

No significant changes.

Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant

change)

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any

significant change)

Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

(1) Company Policy or Strategies for Engaging in Repo Programs

One outside investment manager invests uninvested cash in overnight repos to capture an incrementally better return than typical custodial STIF rates.

(2) Type of Repo Trades Used

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Bilateral (YES/NO)

YES

YES

b. Tri-Party (YESINO

NO

NO

(3) Original (Flow) and Residual Maturity

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Open — No Maturity

Overnight

49,400,000

12,100,000

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

N OB Wi

> 1 Year

PR PP P |r|en

AR R PR |Pn|n

PR |P PP |r|er

PP |P PP |r|ep

b. Ending Balance

1. Open — No Maturity

Overnight

12,100,000

2 Days to 1 Week

49,400,000

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

N OB Wi

> 1 Year

PP |P P |n|r|ep

AR R PR |n|n

PP |P PP |r|en

PP |P P |p|er|ep

(4) Fair Value Securities Sold and/or Acquired that Resulted in Default

Not applicable.

(6) Fair Value of Securities Acquired Under Repo — Secured Borrowing

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

$

49,400,000

$

>

b. Ending Balance

$

7,700,000

-

12,100,000

(6) Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

Ending Balance

1
None

NAIC 1

NAIC 2

NAIC 3

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

T E e [a]e [o®

Total Assets- FV (Sum of a through h) $
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NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)

©)

(10)

Ending Balance

NAIC 4 NAIC 5

7 8
Does Not Qualify as

NAIC 6 Admitted

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

TEE e e [o®

Total Assets- FV (Sum of a through h)

Collateral Provided — Secured Borrowing

First Quarter | Second Quarter |

Third Quarter | Fourth Quarter

a. Maximum Amount

1. Cash

2. Securities (FV)

49,400,000 |$ 12,100,000

>

3. Securities (BACV)

XXX XXX

XXX XXX

4. Nonadmitted Subset (BACV)

XXX XXX

XXX XXX

b. Ending Balance

1. Cash

. Securities (FV)

>

7,700,000

7,700,000

2
3. Securities (BACV)
4. Nonadmitted Subset (BACV)

P |en|n|n
1
P |en|er | P

P |en|n P

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost

Fair Value

Overnight and Continuous

30 Days or Less

31 to 90 Days

ao[o®

>90 Days

PR | |P
]

AP ||

Recognized Receivable for Return of Collateral — Secured Borrowing

First Quarter

Second Quarter |

Third Quarter | Fourth Quarter

a. Maximum Amount

1. Cash

2. Securities (FV)

2l

9 |n

12,100,000

4 |eP

49,400,000

B. Ending Balance

1. Cash

2. Securities (FV)

7,700,000

>
9

Recognized Liability to Return Collateral — Secured Borrowing (Total)

First Quarter | Second Quarter |

Third Quarter | Fourth Quarter

a. Maximum Amount

1. Repo Securities Sold/Acquired with
Cash Collateral

2. Repo Securities Sold/Acquired with
Securities Collateral (FV)

49,400,000 |$ 12,100,000

4

b. Ending Balance

1. Repo Securities Sold/Acquired with
Cash Collateral

2. Repo Securities Sold/Acquired with

Securities Collateral (FV)

7,700,000 |$ - 1%

H. Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.

J. Real Estate

Not applicable.

K. Low-Income Housing Tax Credits (LIHTC)

Not applicable.
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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)
L. Restricted Assets
No significant changes.
M. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
0. 5GI Securities
Not applicable.
P. Short Sales
Not applicable.
Q. Prepayment Penalty and Acceleration Fees
No significant changes.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 9 - Income Taxes
No significant changes.
Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Not applicable.

Note 11 — Debt

A Debt, Including Capital Notes
Not applicable.
B. FHLB (Federal Home Loan Bank) Agreements (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A

Defined Benefit Plan
1-Q)

No significant changes.

(4) Components of Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change)

Pension Benefits

Postretirement Benefits

Special or Contractual
Benefits per SSAP No. 11

Current Year to Current Year to Current Year to
Date 2019 Date 2019 Date 2019
a. Service cost $ 39725371 |$ 62,282,000 |$ 870,399 |$ 1,549,000 - 19
Interest cost 48,982,695 108,969,000 2,953,628 6,862,000 -
Expected return on plan
assets (89,629,068) (168,084,000) (4,847,579) (8,315,000) -
d.  Transition asset or
obligation (38,296) (108,000) - 1,311,000 -
e. Gains and losses 21,999,309 40,285,000 1,109,683 2,870,000 -
f. Prior service cost or
credit 69,072 139,000 (1,823,122) (3,034,000) -
g.  Gain or loss recognized
due to a settlement
curtailment 336,000 -
h.  Total net periodic
benefit cost $ 21,109,083 |$ 43,819,000 |$ (1,736,991) |$ 1,243,000 - 19

(5)-(18)

No significant changes.
Description of Investment Policies
No significant changes.

Fair Value of Plan Assets
No significant changes.
Rate-of-Retumn Assumptions
No significant changes.
Defined Contribution Plans
No significant changes.
Multiemployer Plans

Not applicable.

Consolidated/Holding Company Plans

No significant changes.

Postemployment Benefits and Compensated Absences

No significant changes.

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

No significant changes.

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes.

Note 14 - Liabilities, Contingencies and Assessments

No significant changes.
Note 15 - Leases

Not applicable.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable.
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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
Not applicable.
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes.
(2) Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value
Not applicable.

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales (required NAIC disclosure regardless of whether
there is any significant change)

Not applicable.
(5) Transfers of Assets Accounted for as Secured Borrowing
Not applicable.
(6) Transfer of Receivables with Recourse
Not applicable.
(7) Repurchase Agreements
No significant changes.
C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable.
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.
Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested
assets as carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

Bonds $ - |$ 277,066,038 |$ - |8 - |$ 277,066,038

Common Stocks - Industrial & Miscellaneous $3,758,944,262 |$ -9 - 18 - |$ 3,758,944,262

Common Stocks - Mutual Funds $ 868,843,416 |$ - |3 - 18 - |$ 868,843,416

Money Market Mutual Funds $ - |$ - 1% - |$ 691,574,437 |$ 691,574,437

Total $4,627,787,678 |$§ 277,066,038 |$ - |$ 691,574,437 |$ 5,596,428,153
Liabilities at Fair Value

$ - 18 - s - [s - s -

Total $ - |$ - |8 - 1§ - 1§ -

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The Company has no assets measured at fair value in the Level 3 category.

(3) Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.
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NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)

(4)

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1

Level 2

Level 3

Quoted prices for identical instruments in active markets

Significant inputs to the valuation model are unobservable

Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by
high quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other
relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These
investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances,
the investment security is classified in Level 3. There are no Level 3 investments at the reporting date.

Fair Value Disclosures

(5)

Not applicable.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

C. Fair Value Level

The table below reflects the fair value and admitted values of all admitted values of all admitted assets and liabilities that are financial instruments. The fair
values are also categorized into the three-level fair value hierarchy as described in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $5,482,592,260 |$5,244,893,985 |$ - 1$5,244,893,985 |$ - 1% $ -
Common Stocks $4,627,787,678 |$4,627,787,678 |$4,627,787,678 |$ - |$ - |3 - |$ -
Cash and Cash Equivalents $1,323,444,973 ($1,323,444,973 |$ 631,870,536 |$ $ - |$ 691,574,437 |$ -
Securities Lending Reinvested
Collateral Assets $ 43205395 |$ 43205395 |§ 43,205,395 |$ - |8 -8 - 1§ -
Total $11,477,030,306 | $11,239,332,031 |$5,302,863,609 |$5,244,893,985 |$ - |$ 691,574,437 |$ -
D. Not Practicable to Estimate Fair Value

Not applicable.

E. NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high
quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

Note 21 — Other ltems

Not applicable.

Note 22 - Events Subsequent
No significant changes.

Note 23 - Reinsurance

No significant changes.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A.-E. Not applicable.

F. Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.
Note 26 — Intercompany Pooling Arrangements
No significant changes.
Note 27 - Structured Settlements
Not applicable.
Note 28 - Health Care Receivables
Not applicable.
Note 29 - Participating Policies
Not applicable.
Note 30 — Premium Deficiency Reserves
No significant changes.
Note 31 — High Deductibles
Not applicable.
Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable.
Note 33 - Asbestos/Environmental Reserves
No significant changes.
Note 34 - Subscriber Savings Accounts
Not applicable.
Note 35 — Multiple Peril Crop Insurance
Not applicable.
Note 36 - Financial Guaranty Insurance
A Financial Guaranty Insurance Contracts
Not applicable.
B. Schedule of Insured Financial Obligations at the End of the Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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1.2
2.1

22
3.1

32
3.3

34
3.5
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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? Yes[ ]

If yes, has the report been filed with the domiciliary state? Yes |

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? Yes|[ ]

If yes, date of change:

No[X]
1 No[ ]

No[X]

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? Yes [ X
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes| ]

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? Yes[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

1 No[]

No[X]

No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide 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.

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

N/A [X]

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. 12/31/2017

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). 12/08/2018

By what department or departments?
Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] Nol[ ]

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? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the 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].

NA[X]
NA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB 0CC FDIC

SEC

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? Yes [ X

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
c) Compliance with applicable governmental laws, rules and regulations;

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

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

(e)  Accountability for adherence to the code.

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

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe 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? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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.) Yes[ ] No[X]

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,183,419,417
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nof ]

14.2 If yes, please complete the following:

1
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 4,425,734,825 4,391,885,511

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 1,052,249,892 1,183,419,417

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 5,477,984,717 $ 5,575,304,928

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 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[ ] NA[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 current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 43,205,395
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 43,205,395
16.3 Total payable for securities lending reported on the liability page: $ 43,205,395
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
JP Morgan Worldwide Securities Services 383 Madison Avenue New York, NY 10179
RBC Investor Services 200 Bay Street, Toronto, Ontario, Canada
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities").

1
Name of Firm or Individual

2

Affiliation

Sanjay Chawla SVP, Chief Investment Officer

Daniel Richards VP, Portfolio Mgr Fixed Income

Scott Anthony, VP Sector Portfolio Mgr Fixed Income

Alliance Bernstein L.P.

Pinebridge Investments LLC

Standish Mellon Asset Management

Abry Partners, LLC

Allianz Global Investors U.S. LLC

ANGELO, GORDON & CO., L.P.

Apollo

ARCLIGHT Capital Partners, LLC

Ardian Co

clc|c|c|jc|c|c|c|c|—|—
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Ares Management

Arrowstreet Capital, Limited Partnership
Astignes Capital Asia PTE. LTD
Balyasny Capital Management
Blackrock Financial Management Inc
Blackrock Asset Management Canada Limited
BROOKFIELD ASSET MANAGEMENT
Carlyle Investment Management LLC
Clayton, Dubilier & Rice, LLC

D.E. Shaw

Doubleline Funds Trust

Fortress Investment Group LLC

GCM Grosvenor LLC

Goldman Sachs Asset Management, L.P.
Great Hill Partners LP

ICONIQ Capital

Jennison Associates LLC

KKR Investment Management LLC
KPS

Lexington Partners L.P.

Morgan Stanley & Co. LLC

Neuberger Berman Group

Northern Trust Global Investment LTD
Oaktree Capital Management L.P.
Pacific Investment Management Company LLC
Rockpoint Group, LLC

The Blackstone Group L.P.
Thomabravo

Tudor Investment Corporation

Varde Partners

Vitruvian Partners LLP

Warburg Pincus Global Growth XIII
Wellington Management Company LLP

c|Cc|Cc|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|c|jc|c|cC

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
108477 Alliance Bernstein L.P. 0JK55UGWSWNF3X7KLQ85 SEC DS
105926 Pinebridge Investments LLC CLDVY8VY4GNT81Q4VM57 SEC DS
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
161153 Abry Partners, LLC 549300SPLESK8BIYFN30 SEC DS
149003 Allianz Global Investors U.S. LLC 5493006522GA7V5RIQ29 SEC DS
131940 ANGELO , GORDON & CO., L.P. XXJ8O8RONBIFETFPCB63 SEC DS
143158 Apollo 5493004UBP55J1YLCL14 SEC DS
161228 ARCLIGHT Capital Partners, LLC 549300GW1DWMX7FLDM29 SEC DS
121326 Ardian Co 549004QNJOOEMFZ1Q24 SEC DS
130074 Ares Management 5299001MGCWCLGPX4Z79 SEC DS
111298 Arrowstreet Capital, Limited LO3UDTZUGORICVPFGQ53 SEC DS
Partnership
152719 Astignes Capital Asia PTE. LTD 549300SNQLIBZLRY1Z82 SEC DS
138111 Balyasny Capital Management IEY25V8W6D7HRX2LB395 SEC DS
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS
162262 Blackrock Asset Management Canada | 549300YTZPMRP8RYSY86 0sC NO
Limited
151599 BROOKFIELD ASSET C6J3FGIWGE6MBDGTE8F80 SEC DS
MANAGEMENT
111128 Carlyle Investment Management LLC 549300MVJ5FAYQX68835 SEC DS
160492 Clayton, Dubilier & Rice, LLC 5493007KKOHIBVKWXE31 SEC DS
108679 D.E. Shaw 549300WWZY6TAS42D737 SEC DS
152606 Doubleline Funds Trust 5493008/08R1K4RY7M95 SEC DS
129010 Fortress Investment Group LLC VZ3406RQQDQ6BP5Q17K28 SEC DS
169155 GCM Grosvenor LLC 549300PT67J6DFJJCA91 SEC DS
107738 Goldman Sachs Asset Management, CF5M58QA35CFPUX70H17 SEC DS
L.P.
158158 Great Hill Partners LP 549300VJS3K0S6BU7Q53 SEC DS
159198 ICONIQ Capital 89450014HPR4XDBCKY76 SEC DS
107959 Jennison Associates LLC 549300FH8430WV8IPG14 SEC DS
226531 KKR Investment Management LLC NFS7XW7VRHCJJ5KSWB90 SEC DS
143229 KPS 391200QRROJMNAPICL62 SEC DS
147281 Lexington Partners L.P. 549300Q148TIDZJCR212 SEC DS
8209 Morgan Stanley & Co. LLC B6N8SCO6AK49FON7K1X52 SEC DS
2908 Neuberger Berman Group 549300XIWEKOTC8HO652 SEC DS
111900 Northern Trust Global Investment LTD | M89DPJD7DZVSZDTFG617 SEC DS
106793 Oaktree Capital Management L.P. JOAJTOQKFOHWVYTX5K56 SEC DS
104559 Pacific Investment Management 549300KGPYQZXGMYYN38 SEC DS
Company LLC
156630 Rockpoint Group, LLC 549300713EHGJ9M70B59 SEC DS
17917 The Blackstone Group L.P. 5299004LW4QWGZUB8Y96 SEC DS
157041 Thomabravo 5493001G651ICQ33SN58 SEC DS
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Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
GENERAL INTERROGATORIES

19.

20.

21.

PART 1 - COMMON INTERROGATORIES

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
159792 Tudor Investment Corporation D6Y7NOU4YOKL2C5BLN13 SEC DS
108009 Varde Partners NBIR4W650UJEOSZFMG65 SEC DS
162759 Vitruvian Partners LLP 21380027 YHVANQKWZT55 SEC DS
156945 Warburg Pincus Global Growth XIII 5493007VPCEXSWQS1868 SEC DS
106595 Wellington Management Company 549300YHP12TEZNLCX41 SEC DS
LLP
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
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.  Issueror 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 security was 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 raing(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 reporting 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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Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

5.1  A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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Statement for June 30, 2020 of the

FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
..................... 27-0974075.......... |FIRST GENERAL INSURANCE COMPANY, INC.......ccccvvirrrrerrrrrnrnereereeernneseessesnnsseessssssneneens | VT oviisieneen |UNAUENOAZE.... | oo [
10786........... 22-3410482.......... PRINCETON EXCESS & SURPLUS LINES INSURANCE COMPANY........ccoiuniemmnminiiremsissnensinns N Authorized........ | v e
All Other Insurers
AA-1560300......... ECONOMICAL MUTUAL INSURANCE COMPANY Unauthorized....
AA-3191289......... FIDELIS INSURANCE BERMUDA LIMITED..........ccoounierierrinienrersenisesensesessesssesssssesessesssssssssensenenns Authorized........
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Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccovvvirrinineenee AL|....... IS PR 30,491,045 | ...cooovvenvee 26,499,054 | ..oovvvrinne 1,859,201 | oo 3,002,602 | ..coovrrrrrenes 6,756,504 6,028,380
2. Alaska.....oocvevnenenenne b AK L | 2,266,359 ...1,352,005 .1,098,067 331,011 | e 59,627 ...1,348,277
3. Arizona 11,087,897 19,506,242 1,498,703) 291,832 | oo 10,098,303 15,167,278
4. Arkansas.........conininns 15,160,550 | ..ccoovovveneene 11,183,427 10,607,160 | ..ccovvvrerrcrnnee 7,047,622 | ...covvveenne. 12,054,898 | .....ccovvene 47,126,115
5. California.. .238,889,186 | ... ..213,475,194 ...21,830,439 68,689,244 .267,483,692 | ... ...259,006,992
6. Colorado.......cocoverrrrrnineenenesCO [l | i 12,223,024 | ..o 11,576,743 16,438,817 11,078,612 | ..oovvvvnee 24,430,891 | .coovvvienee 14,913,300
7. Connecticut........coeovvrrrrcrneee CT [l | e 14,220,189 | ..o 13,381,008 | ...oovvvreenee 2,422,376 | .o 3,929,264 | .....ooevnee 73,296,109 | ..ooovvvenee 22,265,841
8. Delaware...... .2,554,660 ...1,640,774 LA75119 | 589,693 2,039,255 524,912
9. District of Columbia...............DC | ool | o 4,868,742 4,700,141 | oo 970,306 | .cooverernnee 10,578,687 | .covvvvvvennne 26,352,548 36,859,204
10, Florida.......ocoevveneereereenenecne FL [l [ e 103,691,805 | ..cvovvenvnes 90,826,721 | c.vvvvines 57,707,541 | ..cooeeenee. 124,392,410 | ..ovvverene 90,445,717 | ..cvveenee. 217,130,539
11, Georgia.....ccomnrrrrerrnreneenne GA vl [ v, 58,343,325 | .o 50,689,525 | .....ccerrunn 41,239,741 | oo 28,694,121 | oovvvnne 126,598,804 | .....covenvee. 27,645,900
12, Hawaii.....occoocneeeiniiccreines HI....... Lo | e 6,514,834 | ..o 6,069,847 | ..covvvrvirerrienn 6,392 | oo | e 37,345 | o 367,625
13, 1daho...ceeccec 12,502,007 | .oovovvrerene. 8,539,713 | oo 44256 | ..o 1,903,280 | ..voveeeeeeereeeincnrieirenies | e 947,832
14, MNOIS......cvrevrrenireieieeeireinne 50,604,300 | ...coovvvnnee 54122147 | oo 16,110,990 | ..coovvvverrcnnnn 6,839,157 | .oevireenne 192,848,142 | ...cooovvnne. 65,486,719
15, Indiana.......cocovvvvevinniirieenne 27,365,489 | ...coovvnvne. 28,500,004 | .....cooovvrene 3,569,775 | oo 5,137,759 | oo 8,901,282 | ...ccvvveee. 14,203,110
16, 1OWa...ceiccene 23,318,996 | ..ccoovvvene 22,146,076 | ..cooovvrnne 10,992,022 | ......coceenee. 15,290,895 | ...ccovvvvrirenee 9,301,546 | ..ocovvrrnnee 20,608,394
17, Kansas........ooovveveenenereenennen. 11,076,960 | .....covvvnvee 10,898,639 | ....covvvenvee 22,810,241 | oo 7,684,668 | .......ceene. 77,616,632 | c.ovvvvene 25,478,845
18, Kentucky......covevererniniininnee 37,852,186 | ..ccvvvvnvnes 43,049,861 | ..coovvernne 12,469,451 | ....cceeenee. 20,660,674 | ......ccoevenee 22,161,139 | o 20,247,285
19, Louisiana.........cccrveveeeereereenenen. 51,195,396 | .ovvvveennn 54,908,011 | covvvreernnee 12,284,215 | ..o 6,668,448 | ................ 67,471,837 | oo 44,493,719
20.  Main€....ccoveeereerneireieieineenee 12,252,647 | ..o 11,347,945 | .....cocene.. 10,824,355 | .....ocvvvennee 2,148,785 | ...ccoeueenne 227,169,034 | ....ovvvrnnes 1,896,901
21.  Maryland.. ..10,816,648 12,988,585 ...6,097,109 ...24,286,699 | ... .31,647,866
22. Massachusetts 28,658,743 30,917,783 11,391,647 26,996,991 | ..o 44,223,924
23, Michigan........cccoerevninirrcrnnnns 26,765,768 23,569,113 | oo 3,326,397 | .coovvrriirerin 9,422,915 33,228,953 18,980,394
24.  Minnesota.... ...23,955,441 25,757,262 ...42,606,665 | ... 17,183,662 ...31,971,640 64,972,494
25, MiSSISSIPPI.....overerrcrrerrriiirnne 19,522,768 18,245,138 | ..o 2,997,730 | oo 276,933 | .oovirerrinne 1,567,590 12,192,011
26.  MiISSOUN....coucvucvreerrecieirnenes 24,464,706 | ...cooveonvne. 19,788,622 | ....ovvvvernnn 8,755,046 | ....ocovvrernn 3,798,220 | ..o 104,164,199 13,219,613
27.  Montana... » . ...3,987,402 |.. ..191,961 2,931,636 | .coovvererrrernrerereniene
28.  Nebraska.......c.ooevvenereveend NE | oLt | 5,653,961 | i 6,552,643 | .......c.......15,632,528 | ..oovriiriiinnes (122,341) | oo 32,504,160 16,114,919
29. Nevada.......ccoomevevinrennnns 21,232,822 | ..o 18,358,836 | ...cccovrvrrnne 3,576,451 | oo (25,042) | ..o 13,945,537 | covvveris 4,427,601
30. New Hampshire........ccccovunnenee NH|....... Lo | e 4,287,499 | ...ccoovvnene 2,922,418 | .o 1,904,531 | oo 710,662 | ..ocvvveeirenee 5,428,305 | ...covvvrrnnnee 3,389,449
31, New Jersey....ocvvvrnneens NJ|....... IS (R 27,470,851 | oo 26,755,316 | ..ccovvvennne 166,759,078 | ...covvnvvee. 55,324,572 | .cvvvrrnn. 27,727,432 | oo, 296,070,459
32, New Mexico.......ccoeereurenrennc. NM | ....... Lo | e 2,882,402 | ..ccooovreene 2,439,833 | .o 1,433 | oo 3723175 | v 170,478 | oo 6,040,781
33, New YOrK..ooooveverenenenee el NY | L | 92,768,802 | ...coovverne 78,986,071 | .covvvverrnnee 18,682,938 | ....cocvvvnee. 19,954,310 | ..ocvcrnnne 215,741,775 | ... 308,945,838
34. North Carolina.........cccceeeeeeeeeNC | oLt | v 55,562,645 | .....ccccoeene. 51,267,599 | ....ccoeuevenee 12,771,199 | oo 23,099,095 | ...coovinenn 33,017,478 | oo 67,223,671
35. North Dakota.........cocovereeenes ND | oL | e 7,151,875 | v 7,312,651 | oo 12,304,098 | .....cocovvnee. 12,065,395 | ...covverrninne 3,844,623 | ..ccvvvvvene 19,023,788
36.  Ohi0...oeereereeeeneeneereeenneeee OH | L | 59,965,938 | .....coveunes 47,164,224 | ................ 11,724,213 | oo 30,715,313 | oo 33,730,467 | ..o 93,779,188
37. Oklahoma........cccovvverrerrnneec. OK | i Lt | v 19,218,996 | ..ooocvevveneene 15,334,303 | oo 8,395,656 | ......coevrerene 2,636,458 | ....cccovenne. 14,176,274 | ...covvene. 37,354,008
38, 0regon......ocoeeneneenenenennn OR | oLt | v 19,025,366 | ...ccovovveneen. 16,355,553 | ..ovveereeeinns 4,325,197 | oo 64,423 | ..coeonnne 26,619,027 | ...ovvvvrnenee 19,734,720
39.  Pennsylvania.........cocoveveee. PA | i Lt | v 47,856,692 | ...covvenenes 48,606,553 | .....ccvrerne 51,223,216 | oo 38,526,152 | ..covvvrenne 75,018,019 | .coovvvrnee 77,421,701
40. Rhode Island..........ccocovvemene R il | i 3,190,381 | oo 3,065,184 | ..covvvveennn 1,231,961 | oo 3,162,415 | .o 8,393,967 | .oovovrrrrenas 4,060,902
41.  South Carolina........c.ccoceeeeenSC | vl | i 35,428,856 | ....cocvennee 29,369,750 | ...cvovvernne 21,378,341 | v 14,476,493 | .....ccoveene. 19,018,653 | ..covvvenes 40,820,572
42, South Dakota........ccoeevevreeeenSD oL | i 6,005,751 | .o 4,733,294 | oo 9,448,034 | ..coovvvvnnn 1,617,112 | oo 10,655,143 | .oovoviieienee 7,214,794
43. ..39,528,629 | ....covvenee. 35,408,861 ...16,711,467 ...9,758,658 208,649,939 | ....ccovvennn. 17,253,157
44. 163,706,337 136,712,903 86,273,026 82,836,308 | .............. 363,322,615 220,918,011
45, Utah..ooocnncnccnceenn UT [l | 14,542,553 | ....ccovveneen. 11,760,699 | ..coovvvvvecnnee 1,730,453 | oo 2,581,181 | v 19,699,478 5,181,877
46. Vermont... 1,027,976 ..1,259,600 | .. (1,520,871) | ceovverererrernnenn 10,215 | i 2,466,189 2,595,895
47, Virginia....c.oocveveeecneineineeenin 29,715,465 26,233,351 | v 9,940,739 | .o 4,815,781 | 26,488,205 20,531,096
48.  Washington........c.ccocoviriunnenee WA]....... Lo | e 26,180,690 | ..ocvvvenenee 25115544 | ..o 2,214,875 | oo 6,678,785 | ..ccovvveenne. 15,510,885 | ..ocvovverreenee 9,678,711
49, West Virginia........ocooerveeeees WV [l | i 4,412,296 | ..covvvinne 3,678,984 | ..o 1,250 | oo 285,868 |...coooveerererininereinns | s 11,027,809
50.  Wisconsin........coeereeeeenmemeeeeee WH oLt | i 32,401,922 | oo 27,548,430 | oo 4,884,003 | ...covovrrrenn. 3,418,436 | ...ccoovenne. 18,285,384 | ....ceoeenee. 18,597,828
51, Wyoming.....cooeneererveneneeeed WY | L | e A4793,742 | ..o A736,934 | ..o | e | s 3,086,902 | ...coovvvrinnee 5,090,581
52.  American Samoa.............co..... AS ... Neoo | e 121 | e TA0 | e | et sneses | sreeestese e s st ssensenes | srsestene st ettt
53, GUAM..ccivicrcreenia GU |...... Lo | s 58,390 | v B9,858 | ... || et | e
54.  Puerto RiCO......ccovirrrrrriene PR]...... SR T 12,502,937 | .o 10,444,632 | ..o 578,191 | oo 71,651,523 | cooovvein. 3,711,879 | v 257,537,215
55.  US Virgin Islands..........c.ccoc..... VI ... L | e 270,799 | o 163,508 | ... | s 8,626,321 | ..o | e 1,022,802
56. Northern Mariana Islands......MP]|....... SO 8,318 | oo BLT45 | oo | eeeererese e ersessinnes | cereree e ennenens | erereresn et ees
57. Canada.......cccooenervvrniininnes CAN |....... L | e 200,355,059 | .....covcenee. 168,179,464 | ........cc..c.. 53,491,683 | .....ceenve. 113,387,688 | .......c...... 315,170,785 | ....cccvvenee 278,276,291
58. Aggregate Other Alien............ OT [ XXXeoe [ e 186,359,859 | ..oovoovenven. 163,836,004 | ..ooovenennn 44210496 | .coooovinenns 142,330,290 | ..ovvveneve. 261,277,762 | coovvenes 186,971,509
59. Totals L XXX... 1,984,592,508 1,794,028,637 926,099,088 1,025,630,457 3,227,932,377 3,063,288,645
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN XXX e 48,89 |...ooooveiins TAT00 | ooieicereerreeineins | rerreereeieneresee s | ereesesen et | eeeree st sreeae
58002. ALB ALBANIA ... XXX e 8,671 | e B85 [ errereerereieeierrnnineiniens | rerresrenins et estentes | sessestnensestens e ssessanes | srsestense s st enteneans
58003. AGO ANGOLA ... XXX s 128,323 | .o 8,783 | cooeieeirerreeireeieines | ettt | e | sttt enea
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... [ ccocovvvienee 186,173,971 | covvvnee. 163,753,836 | ...vvvernnes 44,210,496 | ....ocoeenee 142,330,290 | ....coovvnee. 261,277,762 | ..coovvnnvne. 186,971,509
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 186,359,859 | ..oovovvenee. 163,836,004 | ..oooovenennns 44210496 | .coooovrenne 142,330,290 | ...coovvneve. 261,277,762 | oo 186,971,509
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 56 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUrEr.............c.oveveeerneenreenerinns 0
(other than their state of domicile - See DSLI).. 0 N - None of the above - Not allowed to write business in the state........... 1
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for June 30, 2020 of the FACTORY MUTUAL |NSURANCE COMPANY

Organizational Chart
June 30, 2020

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FM Global de Mexico S.A. de C.V.
NAIC 00000 MEX

Com

Brasi

Factory Mutual Insurance

pany

Escritorio de Representag¢do No

ILTDA

F"g Insurance FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc EMIC Holdings, Inc.
ompany Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI
Limited ' AlIN ID AA-2730043
NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005
NAIC 00000
AIIN ID AA-1370041 NAIC 00000 BRA
| ' |
| 1 1 ] ] ] ] | ]
FM Engineering FM Approvals FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L. de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
|
QO
2 I I | [ | ]

FM Two 95 95 95 95 99 Fg"e:‘sl:‘c’::' FM do Brasil FM Engineering New
Engineering Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender Hayden Mezz Hayden Colombia Servicos de Consul.tlng Providence
Egypt LLC NAIC 00000 DE | LLC NAIC 00000 DE LLC Lender LLC LLC SAS Prevencao de (Shanghai) Co Ltd Mutual

NAIC 0000 EGY Fed ID 37-1699077 NAIC 00000 DE Fed ID 46- NAIC 00000 DE NAIC 00000 DE NAIC 00000 MA NATG 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 0627887 Fed ID 46- Fed ID 46- Fed ID 84- oL NAIC 00000 CHN NAIC 00000
0639741 0644539 4295769 BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130: e Hobbs Solar II-IobbS S '|-|°bsb:|_c FMI;\.sia
Management Hobbs Brook Edgewater Wvman Wyman Building Edgewater Legacy 265 Winter Preston Woo 1LLC Solar 4 LLC olar Holding
L. Limited LLC lie Le LLC LLC LLC Le Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC s Pe.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC dDE ] DE DE 00000 Ltd.
DE BR DE OF DE DE DE DE DE 00000 Fed ID 46- Fed ID 30- Fed ID 35- DE NAIC
Fed ID 04- Fed ID 0. Fed 1D 04 Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- DE 1737956 0871090 2566166 Fed ID 38- 00000
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 Fed ID 46- 4085564 SGP
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93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 211C 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI Rl Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 1169682 3942900 0965702
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Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
10 1

[4%9)

1 2 3 4 5 6 7 8 9 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group ICompany) ID Federal (U.S.or Parent, Subsidiaries Domiciliary fo Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\an(:r?bers Name Code Number | RSSD |CIK|nternational] or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0065 | Factory Mutual Insurance Company & its Affiliates |21482... | 05-0316605.. |........... JRUUES DT Factory Mutual Insurance Company............ccccceunnee. [X{ I RE ... oo | ettt snseaes | siesetsssresessnsesasans | setesessesesanes | esesesseteeste et sttt s et bttt ns et s nes et ennenenns | enes N...... T
0065 | Factory Mutual Insurance Company & its Affiliates | 10014... | 05-0254496.. | ........... JRUUN DT Affiliated FM Insurance Company...........cccevvveveennen. [X{ P DS..ccovn FMIC Holdings, Inc Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N...... T
0065 | Factory Mutual Insurance Company & its Affiliates | 10316... | 05-0284861.. | ........... JROUN T Appalachian Insurance Company.........c.cccccvveeenenen. Rl DS..ccoeenee FMIC Holdings, Inc Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... N...... T
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | AA-1120610. |........... JRUUN DT FM Insurance Company Limited............cccourverireunnnns GBR........ DS..ccovne Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ..... A (U ISR
0000 | Factory Mutual Insurance Company & its Affiliates |00000... |98-0131767.. |........... JROUN T Risk Engineering Insurance Company Limited.......... BMU........ DS...ccoeee FMIC Holdings, INC.......ccovovvirieiiniieriieine Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... \\ S IR
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | AA-1370041. |........... JRUN TN FM Insurance Europe S.A........cccoovvievniennieinnns LUX......... DS...coon Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... A (USRI
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | AA-2730043. |........... JROUN T FM Global de Mexico S.A. de C.V.......cccccovvevirnnnnes MEX........ DS...ccove. Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ..... A (U IO
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 20-2740839.. |........... JRUN T Watch Hill Insurance Company..........cccoovevrienennnnn VT [DIS T FMIC Holdings, Inc Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... N | e
0000 |Factory Mutual Insurance Company & its Affiliates |00000... | 05-0453751.. |........... RO IO Corporate Insurance Services, INC.........cc.cevvveieinnne [ A [D1S I FMIC Holdings, Inc Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... Nevooos [
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | ......cccooveveces | errrrennes RO IO New Providence Mutual Limited...........cccccccovrrunenn. BMU........ DS Risk Engineering Insurance Company Limited | Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... N [
Factory Mutual Insurance Company - Escritorio de
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... Representagdo No Brasil LTDA. Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | (U U
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... FM Approvals LLC Factory Mutual Insurance Company. Ownership ...100.000 |Factory Mutual Insurance Company N
0000 |Factory Mutual Insurance Company & its Affiliates |00000... | ... . | FM Engineering International Limited...... .| FM Insurance Company Limited.... .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... FM Engineering Consulting (Shanghai) Co. Ltd......... FM Global Services LLC........c.cccovvvvrerrerrirnnnns Ownership ...100.000 |Factory Mutual Insurance Company N
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | ......cccoorevrins | cerrrrrnnes FM Approvals Limited............coevrriereninineinnnnn. FM Approvals LLC Ownership ...100.000 |Factory Mutual Insurance Company N
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... .... |FM Approvals Assessoria E Representagdo LTDA. .. .| FM Approvals LLC. . | Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates |00000... | 27-1439297.. | ........... FMRE Holdings LLC.......ccovrereirieierineeeereiennens Factory Mutual Insurance Company................ Ownership ...100.000 |Factory Mutual Insurance Company N
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... | 58-2190659.. |........... SV I TSB Loss Control Consultants, INC..........cccccevnivennee Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | GOV IRV
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 05-6009005.. |........... RO IO FMIC Holdings, INC....c..covvreveiiririiseeseeeeeine Factory Mutual Insurance Company................ Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | (U R
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... | .......cccccourree | cvrerennen. RO O FM Global Servicios, S.de R.L. de C.V........cccveveueen. MEX........ [DXS F FMIC Holdings, INC.......ccovvvenirrirerninircrninns Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nucooe | v
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... | 27-0433536.. | ........... RO O FM Global Services LLC.........ccovvvvivrrrerniniirerninns Rl (DX F FMIC Holdings, INC.......covvvveirrirerieiniirerninns Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Nuvoee e
FM do Brasil Servicos de Prevencao de Perdas

0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |.......cccccounee | crrerenene RO O LTDA. FM Global Services LLC..........cccooumemrirerninnee Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Necore e
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |04-3516902.. |........... SV IR 610 LinCoIn LLC.....ooveererecreceeeeseseeeeiseienne FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... Nuvooee e
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |04-3516903.. |........... SV I 404 Wyman LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | \\TSPON RV
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... | 04-3516936.. 275 Wyman LLC FMRE Holdings LLC Ownership ...100.000 |Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 20-8836334.. . 1175 Wyman LLC .| FMRE Holdings LLC.. . | Ownership.. ...100.000 |Factory Mutual Insurance Company. N
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... | 04-3516937.. Park Ridge Building LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 04-3516935.. 93 BUIlAING LLC.....eveeeeeceeeie e FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 20-2775533.. . | 265 Winter LLC.... ..|FMRE Holdings LLC.. .. | Ownership.. ...100.000 | Factory Mutual Insurance Company. N
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 27-1169682.. 245 Winter LLC 265 WInter LLC.......oveeeeereeereeeeeeeiene Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 27-1440057.. FMEC Legacy LLC FMRE Holdings LLC.........ccceeviieriiecireinne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 04-3516938.. . |Neponset River LLC. .|FMEC Legacy LLC.... ..| Ownership.. ...100.000 | Factory Mutual Insurance Company. N
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 27-1439297.. West Glocester LLC FMEC Legacy LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 04-3516901.. | ........... JRUUN DT 601 Edgewater LLC..........cccovierivieeieeeieieeinas FMRE Holdings LLC.........ccoeovviieriiicieieinne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... N | e
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Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
10 1

1 2 3 4 5 6 7 8 9 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group ICompany) ID Federal (U.S.or Parent, Subsidiaries Domiciliary fo Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD |CIK|nternational] or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 27-1595571.. 285 Central Avenue, LLC........ccovvvvvevivirerienne FMRE Holdings LLC Ownership ...100.000 |Factory Mutual Insurance Company N

0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 04-3516897.. . | Hobbs Brook Management LLC... . . .. | FMRE Holdings LLC.. . | Ownership.. ...100.000 |Factory Mutual Insurance Company. N

0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | ......c..cccrvvueee Hobbs Brook Limited...........cccoeerrenennieieniinnnns FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company N

0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |45-2766487 .. 101 Edgewater LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company. N

0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 27-1169682.. . |401 Edgewater LLC..... .| FMRE Holdings LLC.. . | Ownership.. ...100.000 |Factory Mutual Insurance Company. N

0000 | Factory Mutual Insurance Company & its Affiliates | 00000... | 27-1439940.. Johnston Building LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N

0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |.......cccccevenee. FM Global Services Colombia S.A.S...... FM Global Services LLC.........ccccovurerrieriniinns Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... N

0000 | Factory Mutual Insurance Company & its Affiliates | 00000... | 37-1699077.. .| Two Ledgemont LLC .. |95 Hayden Mezz Owner LLC. .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N

0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |46-0627887.. 95 Hayden LLC FMRE Holdings LLC........ccoveveerriirerrieriniinns Ownership........ ...100.000 |Factory Mutual Insurance Company............ | ...... N

0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |46-0639741.. |........... SV I 95 Hayden Lender LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... Necore e
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |46-0655775.. |........... SV I 95 Hayden Mezz Owner LLC... FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | \TSPOR RV
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... |46-0644539.. |........... JRETN TR 95 Hayden Mezz Lender LLC.........covvvevcevcrnieinennns FMRE Holdings LLC........cccovvrvnreirireicirennns Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N [
0000 | Factory Mutual Insurance Company & its Affiliates | 00000... |46-1609795.. |........... RO O 3460 Preston Ridge, LLC........c.ccovviiicrceirircne FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... | \TSPORR PRV
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... |46-1737956.. |........... [PV TN 1301 AtWOOd LLC....coocviciirieececeeeiseieeeiiae FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N [
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 38-3942900.. |........... [PV TN 81 Wyman LLC.......coovieeceeeceeeeis FMRE Holdings LLC........ccooeurveiirirciciennns Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N [
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 30-0871090.. |........... [PV TN Hobbs Solar 1 LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... |\ IS O
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 38-3982389.. |........... JRUUES DT Hobbs Solar 2 LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... \ S IR
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 32-0486346.. |........... JRUTE DT Hobbs Solar 3 LLC.........cccoieviirereeeeeseen FMRE Holdings LLC.........ccoeovviieriiicieieinne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... Nevooo | e
0000 | Factory Mutual Insurance Company & its Affiliates [00000... | ......cccooorvvens [ crrrrnnae JRUUES DT FM Asia Holdings Pte. Ltd.........ccoooevirrniiericnnns FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... \\ S IR
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 30-0939299.. |........... JRUUN DT Green Street Plaza LLC...........ccccovevvieniccen, FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 35-2566166.. |........... JRUN TN Hobbs Solar 4 LLC.........cccovieviennieeeeeeeens FMRE Holdings LLC.........ccoeovviieriiniriiienne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ..... Nevooo | e
0000 | Factory Mutual Insurance Company & its Affiliates [00000... | ......cccocvrevens [ crrirenne JRUUN DT FM Engineering EQypt LLC.......cccovvvviinniierieinnns FM Engineering International Limted............... Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... \ O IR
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 30-0965702.. |........... JRUN T 343 Winter BIdg LLC......coovvviierceecerceenes FMRE Holdings LLC.........ccccovviieniiriricienne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ..... N | e
0000 | Factory Mutual Insurance Company & its Affiliates [00000... | .......ccoovvvvvens [ cvrrirenne JROUE TN FM Approvals Europe Limited...........cccocoevniinnnnnns FM Approvals LLC.........cccooevvivieniiciricinne Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... Nevoooe | e
0000 |Factory Mutual Insurance Company & its Affiliates | 00000... | 38-4085564.. |........... RO IO Hobbs Solar 5 LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ...... N [
0000 | Factory Mutual Insurance Company & its Affiliates |00000... | 84-4295769.. |........... JROUE TN 99 Hayden LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company............. | ... \\ SO IR
Aster Explanation

} 1 | Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct

Loss Percentage

Prior Year to Date
Direct Loss
Percentage

N
SO UTA WN

1.1

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....

. Auto physical damage
. Aircraft (all perils)

. Warranty.
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of BUSINESS..........cccccvvevrrerieireiieerce e,

Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made
19.2 Private passenger auto liability
19.4 Commercial auto liability......

Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake..........cccoevivvininninns
. Group accident and health....................
. Credit accident and health....
. Other accident and health
. Workers' compensation...........ccccc.....
Other liability-occurrence......................

...................... 309,873,555

.......................... 3147138

...................... 665,506,171

...................... 258,297,380
...................... 380,077,163

..596,205,702

(5,995.99) | .

(5,963.258) ...

: Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 239,465,698 | ....ccoovrerrrreierienine 353,190,529 | ..ovvevererreieriesieins 289,084,578
2. Allied lines.... ...506,259,986 ...751,632,929 | ..... ...660,763,764
3. FarmOwNErs MUIIPIE PEIL.........c.cvcuiiiireiiieiricte et s e sss s | crebesssesesissesessssesesssebebessesessssssebesses | sessebessstesessssesessseses s ese s ssebessssesasans | sebsesesssssesessssesessssetes st eses s seaebnsesens
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtgAgE QUATANEY......coevevieceeteeeee ettt
8. OCEAN MAMNE.......eieiiieireieirieieeisree et sssssssessessssessessessessnssssensens | siesssssssessessnssssessessssensessessss 0,897 | vuerersvrnrsersersesensessessnsensens 1209 | it 110,216
9. INANA MAMNE.......oiirieieiieieerse s ssssnsessessssssesssssssssessenns | sressessnsssessessnsensesnnsss 0229900, 730 | vovvvvrervreireiennnnn.. 494,685,296 | ..... ...508,983,062
10. Financial guaranty...........c.cccccvvecevennnes

. International..
L Warranty......ececeececceee
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of DUSINESS..........cccvvvirreeiiiinieceie e
L TotalS

Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake..........ccooevieiveniicniens

. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made
19.2 Private passenger auto liability

42,480,476 | .

42,480.476 |

335,087,017

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccconiiriininrinriisisresnessesensnssnesseeees
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
2 3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Priof....cce. | ovvevrerenennean 338,047 | oo S5T1114 | O I  — 77,562 | oo [ I 78,423 | oo, 293,661 |..oovereireeeireiieiniens | erierenrenienenennn960,265 | i, 853,926 |...cccoovvvrnnns 33,176 | .o (R ] — 23,188
2. 2018.iens v DT8,072 | i 51,326 | oo, 629,398 | .o 207,160 | oo 325 | i 207,485 | oo 351,763 | oo 130 | e 80,450 | i 412,343 | (19,149 | oo 9,579 | (9,570)
3. Subtotals
2018 + Prior........ | covveereneneen916,119 | i, 622,440 | ... 1,538,559 | .ooovvereirin 284,722 | o 1,186 | oo, 285,908 | ....ccoevrnennad 645,424 | ..o 130 | coiieieeeeeeen20,715 | i 1,266,269 | ...ccoovvvcrrnnnn 14,027 | .o [C0]2)) 13,618
4. 2019, v 1,131,695 | e 167,341 | oo 1,299,036 | ..oovcvrrenn 614,278 | oo 5897 | oo, 620,175 | oo, 656,160 | ..ooooorrrrenans MAT2 | e 11529 | 678,861 |...ccoocvrrnenes 138,743 | ..o [(RENLK)) — 0
5. Subtotals
2019 + Prior........ | v 2,047,814 | oo 789,781 | oo 2,837,595 | oo 899,000 | .oovvrererien. 7,083 | oo, 906,083 | .....ccoovvuee 1,301,584 | oo 11,302 | oo 832,244 | 1,945130 | .o 152,770 | .o (139,152) | c.ovevererres 13,618
(TR0 720 S [UUD ¢, 0 S D XXX )0, S P D0, S 204,125 | oo 204,125 |............... 0.0 S [ 1,234,707 | oo 181,591 | 1,416,298 |.............. 0.0 T P XXX oo e XXX
7. Totals....coovvceees | cevvrereernnnn 2,047,814 | 789,781 | oo 2,837,595 | ...ooeveie. 899,000 | .coovererrrnne 211,208 | ...coevere. 1,110,208 | ..ovovveee 1,301,584 | ..o 1,246,009 | .....coeeeerrr813,835 | 3,361,428 | ...ccocovirirnee 152,770 | ..o (139,152) | ..oovverererenne 13,618

8. Prior Year-
End's Surplus
As Regards
Policyholders

Col. 11, Line 7

Col. 12, Line 7

Col. 13, Line 7

As % of Col. 1, As % of Col. 2, As % of Col. 3,
Line 7 Line 7 Line 7
| DT 75%(2. oo, (17.6)% | 3. oo 0.5 %

Col. 13, Line 7

Line 8

LN — 0.1%




Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1 The data for this supplement is not required to be filed.

2 The data for this supplement is not required to be filed.
3. The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

AP 0 A0 DDA O
* 21 48 22 0204 9000O0O0 2 =«
A0 0 A0 DD O 0 O
* 21 4 8 2 2 02 04550000 2 =«
AN 0 A0 A O 0 O
* 21 4 8 2 2 0203650000 2 =«
AN 0 A0 DA 700 0O
* 21 4 8 2 2 02 05050000 2 =«

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. CSV director compensation plan 4,891,378 | ..o | e 4,891,378 | oo 4,815,643
2505. Miscellaneous receivable ...6,258,119 | . ..2,268,972 3,989,147 | ... 5,909,450
2506. INEANGIDIE ASSEL.........cvuieeiiriiiiiieiieiiee s | eeeteentenntnees 12,073,637 | oo 12,073,637 | e (0 N
2507. Cash CIEArNG GCCOUNLS........ceviuireieieisiieiseisss ettt s st sssensenss | essessssssessens 33,577,450 | oo | e 33,577,450 | .covernnee. 345,927,071
2597. Summary of remaining Write-ins for LINE 25.......ccouiiieiiieiieiisseieessissesssessiessessssessesssssssnses | ceresssssnsensens 56,800,584 | .....ccccovrenens 14,342,609 | ...ooooverens 42,457,975 | oo 356,652,164
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date
58004. ATG ANTIGUA ... XXX [ 28,425 | 4,801
58005. ARG ARGENTINA ... XXX ..61,528 |....
58006. ARM ARMENIA ... XXX e LOTA | 2,515
58007. ABW ARUBA ... XXX .
58008. AUS AUSTRALIA XXX 40,063,608 .15,531,400
58009. AUT AUSTRIA ... XXX
58010. AZE AZERBAIUAN ... XXX
58011. BHS BAHAMAS ... XXX
58012. BGD BANGLADESH XXX
58013. BRB BARBADOS .. XXX
58014. BLR BELARUS ... XXX
58015. BEL BELGIUM ... XXX
58016. BLZ BELIZE ... XXX
58017. BMU BERMUDA ... XXX
58018. BOL BOLIVIA ... XXX
58019. BRA BRAZIL ... XXX
58020. BRN BRUNEI ... XXX
58021. BGR BULGARIA ... XXX
58022. KHM CAMBODIA ... XXX
58023. CYM CAYMAN ISLANDS........... XXX
58024. TCD CHAD.......coocomrrrrirrirrris XXX
58025. CHL CHILE......ccocniimirrrrininne XXX
58026. CHN CHINA. LXK ...10,205,580
58027. TWN CHINA - TAIWAN XXX .3,408,159
58028. COL COLOMBIA...........ccoouunce. XXX
58029. COD CONGO, THE DEM REPUE ...XXX...
58030. CRI COSTARICA........ccocovvurenee XXX
58031. XXX
58032. CUW CURACAO XXX
58033. CZE CZECH REPUBLIC.. XXX
58034. DNK DENMARK.........ccocovrriurnnnne XXX X
58035. L XXX... 433,884 | ... | e 1,223,639
58036. XXX 133,943 |....
58037. o] XXX
58038. XXX
58039. XXX
58040. XXX
58041. FRA FRANCE.........ccccoonirrirninne XXX
58042. GEO GEORGIA.... o] XXX
58043. DEU GERMANY............... o] WXXX
58044. GHA GHANA XXX
58045. GRD GRENADA... o] WXXX
58046. GTM GUATEMALA.................... XXX
58047. GUY GUYANA.......cooonvrrrriren. XXX
58048. HTI HAITL. ..o XXX
58049. HND HONDURAS..........ccccovvenee. XXX
58050. HKG HONG KONG...........cccu..... XXX
58051. HUN HUNGARY... o] XXX
58052. IND INDIA......... o] WXXX
58053. IDN INDONESIA..........ccoorrunnen. XXX
58054. IRQ IRAQ......coccomrermrirmrinrirerines XXX
58055. IRL IRELAND.........cocovrerrirriennenne XXX
58056. ISR ISRAEL........ccvvvrrrrrrrirrirnns XXX
58057. ITA ITALY ..o XXX
58058. CIV IVORY COAST XXX
58059. JAM JAMAICA XXX
58060. JPN JAPAN.......cccoovmrrrrrrnrrrrines XXX
58061. KAZ KAZAKHSTAN........ccccornenne XXX
58062. KEN KENYA......... XXX
58063. KIR KIRIBATI... XXX
58064. KWT KUWAIT.. XXX
58065. LAO LAOS........cocovrrrrerirrerrirns XXX
58066. LBY LIBYA.......coooereerrereireincnne XXX
58067. LTU LITHUANIA........ccoovvrrreenee XXX
58068. MAC MACAU........ XXX
58069. MYS MALAYSIA.........cooovvvnrenee. XXX
58070. MEX MEXICO....... XXX
58071. MCO MONACO.... XXX
58072. MAR MOROCCO..... XXX
58073. MOZ MOZAMBIQUE XXX
58074. MMR MYANMAR ... XXX
58075. NLD NETHERLANDS................ XXX
58076. NCL NEW CALEDONIA.... XXX
58077. NZL NEW ZEALAND.... oW XXX
58078. NIC NICARAGUA..... XXX
58079. NGA NIGERIA...... XXX
58080. NOR NORWAY........cccovrmrrrrrrinne XXX
58081. PAK PAKISTAN.......ccccoverrrrrrrnnen. XXX
58082. PAN PANAMA XXX
58083. PNG PAPUA NEW GUINEA...... XXX
58084. PRY PARAGUAY XXX
58085. PER PERU........ccccovvvrrrvrrrirrennes XXX




Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

Additional Write-ins for Schedule T:

Overflow Page for Write-Ins

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date

58086. PHL PHILIPPINES..................... XXX [ 195,354 | e TT1L937 |t | et sesensinees | seeesneessees et | sttt
58087. POL POLAND..... S XXX
58088. ROM ROMANIA XXX
58089. RUS RUSSIA ... W XXX |
58090. KNA SAINT KITTS NEVIS XXX
58091. LCA SAINTLUCIA ... W XXX
58092. MAF SAINT MARTIN DUTCH | ..XXX...|..
58093. WSM SAMOA ... XXX
58094. SAU SAUDIARABIA ... S XXX
58095. SRB SERBIA ... XXX [958 | 0,917 | | s | et | st
58096. SGP SINGAPORE ... W XXX ..350,786
58097. SVK SLOVAK REPUBLIC XXX [ 38,108 | e 21,985 | s [ | et | st
58098. ZAF SOUTH AFRICA XXX
58099. KOR SOUTH KOREA XXX
58100. ESP SPAIN W XXX
58101. LKA SRILANKA . XXX
58102. SUR SURINAM................... XXX
58103. SWE SWEDEN XXX
58104. CHE SWITZERLAND S XXX
58105. THA THAILAND ... S XXX
58106. TON TONGA ... L XXX
58107. TTO TRINIDAD TOBAGO S XXX
58108. TUR TURKEY ... S XXX
58109. TCA TURKS CAICOS IS W XXX
58110. UKR UKRAINE.........ccccovvmrrun. S XXX
58111. ARE UNITED ARAB EMIRATES]| ...XXX...
58112. GBR UNITED KINGDOM XXX
58113. URY URUGUAY ... L XXX
58114. VEN VENEZUELA ... XXX
58115. VNM VIETNAM ..o, XXX...
58116. ZZZ OTHERALIEN................. XXX 51,005 | i 743,922 | 956 | 00035,322 | e D5,450 | 57,987
58997. Summary of remaining write-

ins for Line 58 from overflow....... LXXX .. 186,173,971 . 163,753,836 ...l 44,210,496 | ... 142,330,290 | .............261,277,762 | .............. 186,971,509

Q16.1




Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N> oA w

oo

Book/adjusted carrying value, DeCembEr 31 Of PHIOF YA .......cvururiierereieiiecineire sttt ssssees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. .........c.eveeverrereriereirereiecseeeeeesceeeeeens
2.2 Additional investment made after acquISItion............cccccceviererinieiinnd
Current year change in €nCUMDIANCES..........verereerrerrerreneeneereeseesesseseseeseennd
Total gain (I0SS) ON GISPOSAIS.......c..vverreiriiiieiieieisie ettt s st en b s s nsnn
Deduct amounts received on disposals.............ceuveeverrererienenns
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreCiation............ccoveeeueeeieienissessissesesseseses
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

. Deduct total nonadmitted @mOUNS...........cccreeiuerniniieeeeee s
. Statement value at end of current period (Line 9 minus Line 10

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 PHOr YEaI.........cceviiieieiiriieieseieeesens | e nans 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other...........cceevieieccriceeee s .
4. AcCrual Of diSCOUNL.........cvuevieieeicrecee ettt \
5. Unrealized valuation increase (deCrease)............ccvvevrerererreeniererrersnnenennnen
6. Total gain (I0SS) ON GISPOSAIS..........ceveevecrieesie ettt sttt bbb s s sttt s s s s s s ens
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | coovoerierirerieriiiisicsc s 0 ] e 0
12, TOtal VAIUAHION GIIOWANCE.........coeviviiieieieicte ettt a bbb s b s s b b sseb st sese s s st b es s se s ssnsebessnsens | 4essssesessssesessssesasnsesesnsesassnsetensnsesesss | ebessssessssssesessesesessnsesessnsetessnsesessnserens
13, SUBLOtAl (LINE 11 PIUS LINE 12)......vuivieeieiiiteieiietiet ettt ettt st a bbb bbbt s b s s bns | sebsses et sntes bt en s sttt snt sttt ensenas 0 | oot 0
14, Deduct total NONAAMILIEA BMOUNTS..........ciieieiriieieireieie ettt sse st s bbb e s sse s s ensessess | £eesesseesesentes et antee et et sesensessnsansensessnss | £ontossesssssnsassessnssnsensessnsensessasansensasses
15. Statement value at end of current period (LINE 13 MINUS LINE 14).......ouiuiiiieiiiieieiciits ettt stss et es st s ssssnsensens | sesessesssssssessesssssnsassesssssssessessnsensenas 0 ] e 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 PHIOE YEAI..........cucvuviieieciicieisiei ettt snsns | sesssssssessssssesesssnes 2,383,948,477 | oo 1,935,851,394
2. Cost of acquired:
2.1 Actual coSt at tiMe Of ACUISIION. ...........evvivireieeicicie ettt b s s st b st es s s b | 4ebsessessssessss s s esteses st esse b s b s s ssessesants | Hesbessesassessessessssssesse s et st es e bt es e baes
2.2 Additional investment made after acquisition. ..535,029,761 ...601,070,650
3. Capitalized deferred INEIEST ANA OINET.........c.oiureeieiecire ettt ettt bbbt s b bsesse | 2E1ebsebsees e b e b see s b ee s s sbes s et ssesbanbane | sesieesebsessesses b st st en bbb sttt
4. ACCTUAL OF QISCOUNL.......vveieirieireisctsiei ettt s b8 b e R s n b en et b s sans | 4bsesesesses b antes e b b en s s b s n s b s an s st e ———————————————————————
5. Unrealized valuation increase (decrease). ..(25,170,690) | .. .39,717,562
6.  Total gain (I0SS) ON QISPOSAIS.........c.ccveveieireiiicicieiee ettt s ettt s e b b st s st bssebes s esessnsstenas | ebsssbessnsesessssnaetansetesasnaes 9,053,302 | .oveveieeee e 38,482,328
7. Deduct amounts received on disposals............. 36,700,710 ..214,491,134
8. Deduct amortization of premium and AEPIECIALION. .........c.ccciviveiicricerice et bessssaes | 2esssesessseses s et e s ssebes s sesessssebessseaenss | sbebsssesasissebes e s et et st b et et s et b nreaens
9. Total foreign exchange change in booK/adjUSEA CAMTYING VAIUE............cccvivieieciiicteicice ettt st | essessesessssse s st es s s s b bs s ssessssnes | esbessessssessesae s s ssssesse s st se et b s tes e saes
10. Deduct current year's other-than-temporary impairment recognized 16,682,323
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cvrurrurrurrerienrineereineneeneessesnenens | rreeesesssseseesesssseseenns 2,866,160,140 | ....ocoovreerrrrirrineenne 2,383,948 477
12, Deduct total NONAAMILIEA BMOUNTS..........ciieiiiriieieieieie ettt sse et et ee s sse s e s enses s | eesessessetsnses et entas et et et en et snsassansessnte | £stessessnssnsassessessnsanses et entessas st ensanses
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......ciuiiuiiiiiiiieicieissiete sttt ssesssssstes e sssaessesssssnsans | eerssessessssssssssssssssnean 2,866,160,140 | ..o 2,383,948 477
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 PriOr YEA.........cueururieieieirieiersiesesisseeissssessses | eessssessessssessesesnnens 14,931,842,973 | oo, 13,745,899,541
2. Cost of bonds and StOCKS ACQUITEM..........c.evivieeiciiieece ettt sttt ss s ssssaesassnaes | evssessessssssessesessensaen 2,533,921,193 | oo 4,666,238,551
3. ACCTUAI OF QISCOUNL........ouiiiiiieie ittt bbb s bbbt s b s b st et ents | ebsebsssessesssssnsessesnsantes s 2,274,569 | ..o 5,337,165
4. Unrealized valuation iNCrEASE (ABCIEASE)..........wurururrereererriresresesseseaseessstssssessessssssessessesssssses st st s sessessssssessessassssssessassansnns | sessessesssssessessasssnsnnees (690,629,172) | .eovvrvrrereereirrrrneens 1,371,381,962
5. Total gain (I0SS) ON GISPOSAIS.........vueireiiriirerieiieisiseieissiessee ettt ss ettt s s b s bbb n st n s b ens s snsans | eessensessessntessesnsensessees 374,863,164 | ..o 722,270,804
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cvruiviieeiiiiieieieeee bbb ssssesaes | evebessesesessesse s sssaes 2,866,266,497 | ..cocverereieieieiis 5,526,248,813
7. Deduct amortization Of PrEMIUM..........ccureiiieieieeie ettt s st s st ensessenas | eesebentessessssensessesnsansensas 20,980,574 | c.oveveveerereiseieeis 36,307,319
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............curueeiurrerrireiereireieeeireisees e esesess e sssesaeseses | sesessessssssseessessssesessessassnes (879,745) | ..o (9,691,270)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........c.oveiriiiieieicrieiecse et sessnees | esssssstesessssesse s ssssssse s ssssessessssensesse | sssssessessessssessessessssessesanses 8,345,455
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s............cvueuevercrrireieeies | e 421,263 | oo 1,307,807
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........cccceevrererisieisiieieseeieieinns | cevesresessssesesesnnenns 14,264,567 174 | ocovvveereerins 14,931,842,973
12.  Deduct total NONAAMItEEA AMOUNES..........c.ccuiieiiieiricctecee ettt s et s e s st s s s s ssssesessnsesasans | £essesesessssesessnsessssnsesessnsesassnsesensnsesesss | stessssessssssesessesessssnsesassnsesassnsesassnsesans
13. Statement value at end of current period (LiN€ 11 MINUS LINE 12).....cceuiuiiieieiiiiiieiiissieseisssssiessesssesssessessssassessessssessessssessass | sssessesssssssessassessnsans 14,264,567174 | oo 14,931,842,973
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Statement for June 30, 2020 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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 Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. NAIC 1 (@)t ssssssssssssies | sresisesessnessesesens 4,448,549,619 | oo 945,474,031 | .ooovvverrens 961,542,989 | .....ovvvveerrrerrinens (93,905,992) | ...ovvevurrrrriinnns 4,448,549,619 | ..oocovvvrrrnne 4,338,574,669 | ....coouvirrrrirriinreerieninniiens | e 4,320,710,300
2. NAIC 2 (@)t | e 368,271,571 | oo 66,715,940 | ..ocovoriririeniene 30,308,935 | ..oocvvnririerienines 13,994,793 | oo 368,271,571 | e A18,673,369 | ..o | e 336,734,783
3. NAIC 3 ():rrerrerrerrenriseriserienienierienie sttt sttt st ensenssenses | seseessiessiessiessienens 152,052,239 | oo 57,979,767 | cooovvrvireineiniinns 42,145,846 | ....covvvevrriririn 13,297 174 | oo 152,052,239 | coocverricricrinene 181,183,334 | oo | v 166,963,415
4. NAIC 4 (@)oot | et 207,790,889 | ...oouveriricrinene 45,325,600 | ....ovorvririninens 43,718,896 | ..oocvvvrerririciinns 24,715,886 | ...ocvvvvirrirrinn. 207,790,889 | ...coovvvrrrrrrirrirnn 234,113,479 | oot | s 234,732,929
B NAIC 5 ().uveureurenrinrierierierieriesiesee sttt sttt nssnssnsns | seesessnsssnsssnsssnsesnees 54,769,063 | ....vvovrverrerririines 17441617 | s 8,969,612 | ...ovvvvrrirrrrinne 13,471,657 | oo 54,769,083 | ....coovvererierierinnes 76,112,725 | oo | e 56,497,308
B, NAIC B (8)-vruvruereereieieieseses s | tebesb s 781,453 | oo 11,760 | oo, 6,929,568 | ...oovviriniiniieiis 8,606,207 | ... 781,453 | oo 2,469,852 | ..ottt | s 1,019,552
7. TOtAl BONGS.....cveoreeiriereesseee s ssss s ssssss s st sssssssnssnees | snsssssssssssssssssnces 5,232,214,834 | ..o, 1,132,648,715 | .o 1,093,615,846 | ...oooovvovriinriens [CARPARIE) | - 5,232,214,834 | oo 5,251,127,428 | ..o [V [P 5,116,658,287

PREFERRED STOCK
T O O OO PO OO OO OO OO OO PO OT PO OSSR 0 | e nentees | serert e
0. INAIC 21ttt | SRk AR Rt Rt | 44 8RR R R Rk Rt | 48R R R R R R e | £E1eeR R Rt R s | et R R | eees st 0 | ot | et
10, NAIC 3uiiiciei ettt bbbttt eens | eeeb st b bR R s | 4eeRE Rt R R | SRk R R R R | 4R Rkt R | HE8 Rt | et 0 |t | s
11 NAIC Attt | eeeb bbbk s Rt | HeeRE R Rt eee | Sehe R RS R Rt | ek SRRkt R | HEf Rt | et 0 [ ot | s
12, NAIC Bttt eens | eeesb bbb st R s | SeERE R R R bR | SRt R RS R Rt | et skt R | HEf Rt | Rt 0 [ ot | e
13, INAIC Bttt eens | oEeRE skt es e R | SeeEe e E R et Rt | et eEeE R Rttt | ChffeeE Rkt nn | HEf Rttt | e 0 | | s
14, Total Preferred SOCK.........cooriririiniiriinisrinnisisininisnis | et 0 [ 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0
15, Total Bonds and Preferred StOCK...........crmimrisniississsiennsissenesnnneens | sevsoeesssesseseenas 5232,214,834 | ..o, 1,132,648,715 | ..ovvvvvrrreniis 1,093,615,846 | .....cocoovvrrinininnnnns (20,120,275) | ..oovveevrrieniinns 5232,214,834 | ..o 5,251,127,428 | ..o O IR 5,116,658,287

(@)  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§.....3,544,363; NAIC 2§$....561,246; NAIC 3§....1,502,929; NAIC43§....83,482; NAIC5$.....346,025; NAIC6$....195,398.




Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actaual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......0comrrirrererrireeeieenieeees | e 6,233,443 | ......coovvvenn. XXXt | e 6,227,014 | w.oovveeereceecnne, 13773 | oo 75,090
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN.........ccvcveirieieieisee ettt ssbes s sesse s sssaes | svissessessesssessssesssssssessesnean 2,865,054 | ...oocviiiereeee e
2. Cost of Short-term iNVESIMENES ACAUITE..........c..cviveicicii ettt ssesssanns | eebestessesssessesssssssssessesnean 52,677,056 | ..ocooveeererereeeiieeieeceennns 652,851,169
3. ACCIUAN OF AISCOUNL........eoiiei bbbt nns | sbiesb s 38,276 | oo 94,080
4. Unrealized valuation INCIEASE (JECTEASE). ........ruuvrrerrurrirrireeeee st ssessssessssesseseeesesssss st ssesses st s st st s ssestessns | £1essesssssssssessansssssesssssnsnnssassans (22,853) [ cooveeveeereiereeeie e (31,771)
5. Total gain (I0SS) ON QISPOSAIS..........cvurviveieeiieiitesie ettt s bbbt bt st s bt s s s b s s s sassssessesnts | siebssessesenssssesses st asaes et st en st e banes (BN | e 23,693
6. Deduct consideration received 0N AISPOSAS.............cc.cvuiviviveieeiiiiieie ettt sttt se s bnes | eebessesaesssesse s s esse s senea 49,290,208 | ....oovvererieieieian 649,947,880
7. Deduct amortization Of PrEMIUM..........cciiiiiicieece et st bbbt ae bbb s s st b s bessnseans | bebsssesesssetesssesessssesasensebesanseaas 33,291 | o 124,237
8. Total foreign exchange change in DOOK/AdJUSIEA CATYING VAIUE............vueiuiuririieiireie ettt sasstssseesess | 2ressesssnesessessesssessessessessssssessessassssssessans | sessessessssssssessssssssessessessssssnssnssasssnsnnees
9. Deduct current year's other-than-temporary impairment FECOGNIZEA...........c.c.eueuiiiuiieiierice et ereseas | ctetreaesssesesessesesssssebsssesesssseaebessstesessnns | oebebesssesesssesessnsssessssstesnsesessssnsebansesens
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9).......cccovurrrirrinininrrernieeneisennnees | e ssssesssssnenn 6,233,443 | oo, 2,865,054
11. Deduct total NONAAMItIEA @MOUNLS...........coiiiiiiiiiii bbb | SEEE bbb bbbt | cenb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11)......cuiuiieeiiiiiiiieiceiieesectesese et ssiessssssesiesssssessssenes | oebasssssssessssssessessssassessnsanes 6,233,443 | oo 2,865,054

QsSl103




Statement for June 30, 2020 of the FACTO RY M UTUAL INSU RAN CE COM PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI104, QSI105, QSI06, QSI07



Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvvurireirrrerieiscieeeseeeiseessseeesesssssss e ssesssssssssns | sessesssssessssssssessesssssessessessnns 624,921,485 | ..o 611,664,662
2. Cost of cash eqUIVAIENS ACAUITE............ccevevieieeieiciecees et ettt b s saenanss | essesssessesessessese s sessesessas 2,535,691,332 | oo 5,848,925,878
3. ACCIUAL OF QISCOUN........veviieieieeic ettt st a s st ass s s e s s ss s s sentenas | abssssssessssssestessesasses e sassessessssssassesntstessess | ebassssessesssssssessssastassessesansessesessansns 4,851
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vururrerrrrereireireisssseeseasesssssssssessesssssssssessassssssessessasssssssssassesssnssess | sessessossssssssmssessssssssessassssssessassons T45,112 | oo (23,221)
5. Total Gain (I0SS) ON QISPOSAIS.......vervreererrerrirrreniessiseesssssseseeessessssssessssssessessessssssessessessssssessessassssssessessnssnssessessans | sesssssessessasssnsssssessasssnssessessssssnssnses (28,449) | oo 155,329
6. Deduct consideration received 0N dISPOSAIS...........ccvcveviriieiiieieiiceiss ettt senses | sresssssesessssessssssesesssesessnaas 2,287 278437 | oo 5,833,821,554
7. Deduct amOrtization Of PIEMIUM..........c.ciuririierirrieireiissesee st se et es s st s st s ss s st s s s essensenes | sesssssessessessanssnssessansssssesastensnssessessanssnssnss | fasssessesssssnssnssossnssnssessassnssessansansas 1,995
8. Total foreign exchange change in book/ adjusted CarmyiNg VAIUE............ocurrirerrinirninsissieessississessssessssessnnes | serssssesssssssssssssessssssssesssssnenns (1,048,176) | oo
9. Deduct current year's other-than-temporary impairment FECOGNIZEA...........cvureuiuriirieiriinieireieeeieiseseeeeesseeens | crsssesserse s s sessesssesssssssesssrssssnsenseessssssessses | oessssessesssssssessesssssssassessssassessneas 1,982,465
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)........c..coerruvrnrirrirnrninrnnnnns | correriessssissiessssssesesessessenens 872,402,867 | ..voovreeeeeereeseeeead 624,921,485
11. Deduct total NONAAMItIE BMOUNES............cvuiiiiiiiieii bbb |0t | sebsssss s
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.ciiiiiciiiiieiiieiesesieiseeseeiesiessssssssssesnss | ossesssssssesssssssessssssesssssnssssns 872,402,867 | ..o 624,921,485

QSI108




Statement for June 30, 2020 of the FACTO RY M UTUAL INSU RAN CE COM PANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QEO02
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Statement for June 30, 2020 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
00LGC4 VD 9|BLACKSTONE REAL ESTATE PARTNERS IXLP.....ccovveieririciicrineeienes NEW YORK.....coovviierierneireirns NY.... | BLACKSTONE ... | 12/06/2018.... 3 6,506,695
BBGOOH TQ 2|ROCKPOINT REAL ESTATE Vl.....oocovviiiiriieiisrississnnnianes DALLAS TX.... |ROCKPOINT . 109/30/2019.... 3 4,073,181
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........coooivniinininniscnnnnns 0 10,579,876 | oo 0 | o 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC .....ccooovivinne. WALTHAM | MA... | INVESTMENT IN AFFILIATE. ......ooiiiiiiiiiisiniensesesssssssssnsssens s ssesssnssssssssnssensenssnse | novesseessssiens 01/31/2010.... 10,000,000 | ...verrernirenirnnirienienennees e | s
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated................ 0 10,000,000 | oo (] [ 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
BBGOOL LP 3|ABRY ADVANCED SECURITIES FUND IV LP......ccoccunrirrinnes .| CAYMAN ISLANDS.........ccovvmrrirer GB....| ABRY PARTNERS........oiiiuiiiiiriiseitssiseisesies ettt sssssssss s ssssssssssnss | nevesnessssinns 12/06/2018.... 1 987,224 | ..o | e | e
BBGOOM H9 2|ABRY PARTNERS IX LP. BOSTON . [ABRY PARTNERS.......cooiiiiriiiritiieissiesiesi st sssssiessseessenines | soesisesesesens 02/28/2019.... 3 2,400,860
BBGOOP FC 0|AG CREDIT SOLUTIONS NEW YORK.. .| ANGELO GORDON. 09/30/2019.... 2 12,000,000
BBG000 FC 5|AG DISLOCATIONS .|NEW YORK.. .| ANGELO GORDON 09/30/2019.... 2 4,500,000
BBGOOP  SS 1| ALKALI IV ..ottt NEW YORK.. DB SHAW .| arineieniens 07/01/2019.... 2 1,822,005
BBGOOL LC 2|ARDIAN CO-INVESTMENT FUND V EUROPE NEW YORK.. .| ARDIAN 02/21/2019.... 1 1,343,411
BBGOOM H2 7 |ARDIAN SECONDARY VIII NEW YORK.. .| ARDIAN 03/31/2019.... 1 5,142,060
AAS995 1Y 3 |APOLLO HYBRID VALUE FUND NEW YORK.. .| MORGAN STANLEY 09/14/2018.... 1 7,987,185
BBG000 B9 6|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP. NEW YORK.. .| BROOKFIELD ASSET MANAGEMENT 11/15/2019.... 1 4,180,854
BBG00Q XK 0[BLACKSTONE LIFE SCIENCES V......ccoooviviviniieiseieenninsennins NEW YORK.. [ BLACKSTONE......ocoiuiiieiiieieiciie ettt sse s sssnns | evsesssssnsesans 12/06/2018.... 3 927,284
BBGOOG XL 0[DYAL CAPITAL PARTNERS IV LP........ccoiiiirimiiierinieeneissesiesiesssssisessssssessenes NEW YORK.. .| DYAL CAPITAL PARTNERS IV LP 03/31/2019.... 1 375,000
BBGOON OS 6 |FORTRESS CREDIT OPPORTUNITIES FUND V LP NEW YORK.. ... |FORTRESS INVESTMENT GROUP LLC. 11/30/2018.... 1 12,250,000
00M8VL V6 2| FORTRESS LENDING FUND I LP........ccoiiiirriiirieeicieinerisesieesesiseesesssesssssenes NEW YORK .| FORTRESS INVESTMENT GROUP LLC 08/30/2019.... 2 2,500,000
00MTYO S2 2[ICONIQ STRATEGIC PARTNERS IV LP..... CAYMAN ISLANDS.. .|ICONIQ 07/01/2019.... 1 2,017,598
BBG00Q XX 2|KKR NEXT GENERATION FUND II NEW YORK .| KKR Investment Management LLC............c..rvrrerierereeneeisiiesiessesesssesssssssssensns | cevsessneriens 08/30/2019.... 1 3,327,913
BBGOOP V3 2| GCM GROSVENOR MAGC Il....couuvuiiiirerierieireriisissie s ssesssenes NEW YORK. .| CGM GROSVENOR 07/10/2019.... 2 3,561,874
00JSL5 G5 7 |OAKTREE SPECIAL SITUATIONS FUND Il LP e s LOS ANGELES [ OAKTREE. ...t 11/16/2018.... 3 1,665,509
630254 OL 5|MORGAN STANLEY PRIVATE MARKETS FUND V LP.....cccoviririiirreineiierireninens W CONSHOHOCKEN..  [MORGAN STANLEY ...ttt esssssssssse st ssssssssses | soesssesssesens 10/21/2010.... 3 567,919
BBG001 DQ 4|WARBURG PINCUS GLOBAL GROWTH XilI NEW YORK......ovvvoererrercriininniris NY.... [WARBURG PINCUS........cooiririrririimreisiriesiesiesesesssssssssee st sssensenes 02/28/2019.... 1 1,712,500
09157D 10 3|FM GLOBAL INVESTMENT PARTNERS, L.P s PRINCETON . | BLACKROCK 11/30/2016.... 3 11,068,259
000000 00 O[PITCHFORK LLC.....cotuuutiiuimsrsienssrisssnsssnssssss s et nens BOSTON . | PITCHFORK HOLDINGS LLC 12/31/2019.... 509,558
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.........c.cooviimninininnnsccs 0 80,847,013
Any Other Class of Asset - Unaffiliated
549300 58 0|BLACKROCK SECURITIZED INVESTORS L.P.....coitiiiniinirinniississniseisssrissssesseseenns WILMINGTON. ....ccvivieriinniseiinninns I DE.... | BLACKROCK. 06/15/2020.... 5,031,296
4699999. Total - Any Other Class of Asset - Unaffiliated..........coooviiiiniiiiisscess s 0 5,031,296
4899999. Subtotal - UNAffiliAted. .........oveurerieiisiisisis e 0 96,458,185
4999999. Subtotal - Affiliated 0 10,000,000
5099999. Totals.......... 0 106,458,185
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Statement for June 30, 2020 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
00LGC4 VD 9 I BLACKSTONE REAL ESTATE PARTNERS IXLP...... | NEW YORK......coovrirrnens INY.. | BLACKSTONE........oooiiirnrinsriierissirenens I 12/06/2018 |06/23/2020 ....... 1,615,319 | ......... (86,269) | ..-vvvvererrnrinns [ errnrerneininiinnins | e | ereeens (86,269) [ ..vevverirenirnes | v 1,429,050 | ..... 1,937,030 [ .o | e 507,980 | ........ 507,980 [ ..o
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............ccccvuiiniiiniiiiniiisssicsisnins N 1,515,319 | ......... (86,269) 0 0 0 (86,269) 0. 1,429,050 | ..... 1,937,030 | oo 0. 507,980 | ........ 507,980 | ..o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ..o |WALTHAM ....................... | MA. | INVESTMENT IN AFFILIATE.......c.cconev... |01/31/2010 |06/23/2020 829,942 0 829,942 829,942 | oo | | (V]
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated...........cooiiirioiec e 829,942 0 0 0 0 0 0 829,942 829,942 | oo (L] (] (L] 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
FM GLOBAL SELECT MANAGERS LP (Frmly known
as MORGAN STANLEY INST. FUND OF HEDGE
617447 55 2|FUNDS) W CONSHOHOCKEN...... PA.. [MORGAN STANLEY......ccoormmrrmrinrirnnrinns 06/28/2004 |06/23/2020 | ........... (31177) | o BUATT | o | e | eeviieseesnesines | ceereeeens BUATT | e | e | e | eevesississsnnns | e
BBGOOL LP 3|ABRY ADVANCED SECURITIES FUND IV LP . | CAYMAN ISLANDS ..|ABRY PARTNERS .. | 12/06/2018 | 05/29/2020 | ....... 1,555,563 | ....... (A71,689) | ..vvvverrerrcrrins | rverireriereneeins [ v | s (471,689) | ..vorvernrirrrenes
BBGOOM H9 2|ABRY PARTNERS IX LP. . . . |ABRY PARTNERS .. | 02/28/2019 | 05/06/2020 16 4) (4)
BBGOOP FC 0|AG CREDIT SOLUTIONS.......c.coeverieiriririerirerireenne NEW YORK......cocoorvvernnns . | ANGELO GORDON........covveerimrrircrirnens 09/30/2019 | 03/26/2020 | .......... 695,142 | ......... (17,286) [ ..ovvvoverrriveinns [ e | e | eveeeens (17,286) | ..vvvververriienns | v 677,856 | ........ 877,856 | ...covvvrrerirerns [ e
BBGOOM H2 7 |ARDIAN SECONDARY VIII NEW YORK.... .| ARDIAN 03/31/2019 | 06/22/2020 LA82794 | . 18,239 [ .o [ | e | i 18,239 [ .o | e 501,033 | ........ 501,033
AAS995 1Y 3|APOLLO HYBRID VALUE FUND. NEW YORK.... . . MORGAN STANLEY........covvmmrrrerirerirenns 09/14/2018 | 05/04/2020 4,156,108 32,919 32,919 | oo | s 4,189,027 | ..... 4,189,027
BBG000O B9 6|BLACKSTONE REAL ESTATE PARTNERS IXLP...... NEW YORK......coconvrrnnens . | BROOKFIELD ASSET MANAGEMENT.... | 11/15/2019 |06/18/2020 242,767 (20,856) (20,856) 221,911 | ..., 302,094 | ..o | s 80,183
CARLYLE INVESTMENT MANAGEMENT
BBGOOG CR 0|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP... | CAYMAN ISLANDS.......... GB..|LLC 12/21/2018 | 06/23/2020 | .............. 9,441 | e (9,441) [ v [ e | e | e (9 441) [ o [ e e | e | v | e (V1 IO
CARLYLE GLOBAL INFRASTRUCTURE
BBGOON OS 6|OPPORTUNITIES NEW YORK......coconvrrnnens NY.. | FORTRESS INVESTMENT GROUP LLC. | 11/30/2018 |06/23/2020 | ........... (48,723) | ....cnn 48,723 | .o [ | e | e 48,723 [ .o [ [ | e | e | e (V1 I
00M8VL V6 2|FORTRESS CREDIT OPPORTUNITIES FUND V LP.. [NEW YORK.........cccvvvruc. NY.. | FORTRESS INVESTMENT GROUP LLC. | 08/30/2019 | 06/23/2020 | .......... 201,097 | ....... (201,097) | cvvoevvrevvererirens | e [ | s (201,097) | covoevvrerrirerieens | v | e 125,987 | oo | v 125,987 | ........ 125,987 | oo
BBGOOK 5T 5|FORTRESS LENDING FUND | LP. . INEW YORK.......oocvoerrrns NY . [ LEXINGTON PARTNERS .. [11/30/2018 |03/26/2020 | ............ 77,165 63,933 63,933 | oo | i 141,098 | ........ 283,456 | ..ocvvereeriieiins | v 142,358 | ........ 142,358
617449 G2 3|LEXINGTON CAPITAL PARTNERS IX ..| W CONSHOHOCKEN...... PA.. | MORGAN STANLEY .|01/18/2008 |06/23/2020 0 e o | v 887,726 | ..covoveriervries | e 687,726 | ........ 687,726
MORGAN STANLEY PRIVATE MARKETS FUND IV
630254 OL 5|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY... .[10/21/2010 {05/01/2020 | ....... 1,687,893 ...35,772 235,772 | | e 1,723,665 | ..... 1,723,665 | ..
MORGAN STANLEY PRIVATE MARKETS FUND V
G3927R 90 9|LP NEW YORK......cocoonvrvnncn. NY.. [ GCM GROSVENOR........cooverrririirries 11/08/2005 | 06/23/2020 | ............ 78414 | ... (T8,414) | .o [ | e | e (T8414) | oo [ e [ | e | v | e (V1 I
GCM GROSVENOR FM GLOBAL INVESTMENT
380990 23 4|FUNDLP NEW YORK......cocoonvvvmnen. NY.. | GOLDMAN SACHS........cocomerieirnnrinniis 08/19/2011 | 06/23/2020 | ........... (29,189) 29,189 29,189 | oo | e | ceresienineinnes | e | e | s (V1 IR
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 85 3|PARTNERS XI NEW YORK......coconvrrnnen. NY . [ GOLDMAN SACHS........cocvrerieiriniinniis 11/28/2012 | 06/23/2020 | ........... (59,925) | .......... 59,925 | oociierineiiniins | ceverienineinnes | e | e 59,925 | oouevierineiriniins | eererieeineinnnins | eerenenineinnes | e | e | s (V1 I
GSPE - GOLDMAN SACHS PRIVATE EQUITY
141994 65 7 |VINTAGE FUND VI NEW YORK......cocoonvrrnnen. NY.. [MORGAN STANLEY......cccoommrimmrinrirninins 01/12/2009 |06/23/2020 | .......... 250,900 | ....... (250,900) | +..vvvvrerrereirins | v [ e | s (250,900 | .vvvverrerrirnee [ e | e | e | e | e (V1 IR
MSPE-CARDINAL VENTURE PARTNERS, LP (2009-
279992 14 3|01-15) NEW YORK . |MORGAN STANLEY 09/25/2007 | 06/23/2020 52,388 (52,388)
291998 54  O|MSPE-EDEN II, LP......vvirrirriirinecrienieienieniiens NEW YORK.... . |MORGAN STANLEY... .. | 11/21/2007 |06/23/2020 85 (85)
349990 01 0|MSPE-EMERGENCE CAPITAL PARTNERS II, LP..... NEW YORK . |MORGAN STANLEY ......coovvemmrrrerierirnenns 07/10/2006 |04/17/2020 | ............. 20,264 | ........... (3,281)
MSPE-FORTRESS INVESTMENT FUND IV (FUND
Y52991 75 2|D)L.P. NEW YORK......coconvvennens NY.. [MORGAN STANLEY......cccoommrrmrernirrininns 07/26/2007 | 06/23/2020 (3,130) 3,130 3130 | ovveerierineerens | everienieninnenenns | e | e | e | s (V1 I
576990 04 8|MSPE-LION CAPITAL FUND Il LP......cvvvrniieririianns NEW YORK......cccvvvernnns NY.. |MORGAN STANLEY.......ccoovvrrmrrreririrnnins 06/22/2007 |06/23/2020 | .......conv.. 2,245 | ........... (2,245) [ oovoivieriieiinns | e | e | e (2,245) [ v [ [ | e | e | o (V1 I
MSPE-MATLINPATTERSON GLOBAL
351990 00 7|OPPORTUNITIES PARTNERS Il L.P. NEW YORK .. |MORGAN STANLEY......ccooormmrirmrinririnrinns 06/01/2006 | 06/23/2020 (484) | covvvereieeiieis | evrnnniinnieeriiens [ | evrerniennens(888) | oo [ e | e [ | e | o (V1 I
223995 43 2|MSPE-PAINE & PARTNERS CAPITAL FUND I, L.P. | NEW YORK . |MORGAN STANLEY. .. | 07/31/2006 |04/30/2020 | ..............7,857 | ccccouuce. (8,176) [ .ovvvveveereeries [ eerverrvvrrvervenns | vevvvnnsnrnenienes | vvennnens(8,176) [ | v 1,681 | 14,789 | e | 13,108 | 13,106
000000 00 O|PITCHFORKLLC........cccovvimmiiciieriinisniciicnis BOSTON.... PITCHFORK HOLDINGS LLC .112/31/2019 | 06/23/2020 | ..........324,809 | ....... (A41TT) | v v | e | eoreedRAATT) i | 000000000.80,632 | 1...0...509,558 | .oovvvivinciicis | 428,926 | ... 428,926




Statement for June 30, 2020 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o | covenes 9,673,288 | ....(1,035,516) 0 0 0] ...(1,035,516) | ovovererriniann 0. 8,637,772 |....10,116,060 | ................... 0]... 1,478,286 | ..... 1,478,286 | ................... 0
4899999. Subtotal - UNAffiliAted. .........eveereiiiriirissiiseis s .....11,188,607 | ....(1,121,785) 0 0 0 | (1,121,785) | oo 0. 10,066,822 |....12,053,090 | .....ccoeennn0 | s 1,986,266 | ..... 1,986,266
4999999. Subtotal - Affiliated.. 829,942 0 0 0 0 0 0 829,942 829,942 | ..ocooeveiee 0 | i [ I 0
5099999. Totals .....12,018,549 | ....(1,121,785) 0 0 0 | ..(1,121,785) | ..ovvvrrnnn 0]... 10,896,764 |....12,883,032 | ......c.ccc.0 | .. 1,986,266 | ..... 1,986,266
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Statement for June 30, 2020 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
912810  SL 3 |UNITED STATES TREASURY....... 06/11/2020........ ZERO STAGE CAPITAL 1,273,947 | oo, 1,110,000
912828 5M 8 |UNITED STATES TREASURY....... 06/11/2020. ZERO STAGE CAPITAL. ...ttt iseessiessseeesssesse s sssssssssssssessessesas | istessessessssssesssssessssessesssssssessassnsansasss | seessessessssssesssssesssessesses 10,661,520 ..8,820,000
912828  UN 8 |UNITED STATES TREASURY....... 06/11/2020. ZERO STAGE CAPITAL. ..ottt s sssssesssssssssesseses | issessessessssssssssssssssessessssssesssssesassesss | ssessesesssssssesssssesssssssessess 14,905,925 14,230,000
912828  XB 1 |UNITED STATES TREASURY....... 06/11/2020........ ZERO STAGE CAPITAL. ...ttt ssseeesssesse s sssssessssssssssessesns | ietessessessssssesssssesassessesssssssessassnsansasss | seessessessssssesssssessssssesses 18,738,971 | o 17,230,000
912828  ZL 7 |UNITED STATES TREASURY....... 05/29/2020. VARIOUS ...ttt st esensenses | siebssessesssssssessessessssessesssssssessessesansenss | stessessesssssssesssssessssessessss 17,044,023 ....17,000,000
912828  ZP 8 |UNITED STATES TREASURY....... 06/11/2020. ZERO STAGE CAPITAL. ...t tseeseisssseseesssessessssssessssssssssessesns | rstesssssesssesssssssssssssessesssssssssessesassasss | seessessesssssssesssssessssssesses 11,966,719 ....12,000,000
912828  ZQ 6 |UNITED STATES TREASURY....... 06/15/2020. VARIOUS ...ttt st ss e sensenses | s1ebssessesssssssessessessssessessss et ssessesansanss | stessessesssssnsesssssessnsensessnss 20,989,636 ....21,070,000
912828 ZR 4 |UNITED STATES TREASURY....... 06/11/2020. ZERO STAGE CAPITAL . 21,467,266 21,500,000
912828  ZS 2 |UNITED STATES TREASURY....... 06/16/2020. ZERO STAGE CAPITAL. ..ottt isssessessssssessesessssesseses | iesessessesssssssesssssssssessesssssssessessessssesss | ssessessesssssssesssssessssassessss 44,124,408 ....44,165,000
912828  ZT 0 |UNITED STATES TREASURY....... 06/17/2020. ZERO STAGE CAPITAL.....covieieieecineieieeseiseseeeesessessesessssessessesssssssssesssssssesns | ietesssssesssessssssssesssssssessssnssssssssesassasss | soessessesssssssesssssesessssessees 41,217,273 41,355,000
912828  ZU 7 |UNITED STATES TREASURY....... 06/15/2020........ | ZERO STAGE CAPITAL 1,296,416 ..1,295,000
0599999.  Total - BONAS = U.S. GOVEIMIMENL........cuuuriuiieieisierissis st ees s sss st ms 08080 4feds 0808080800840 8208 £ 8088840808 £0E 0080840 E 8082084008408 4080080820840 8080 E 8082081008080 E 8008081084008 eE0 8000 S48 e0Ee0E bbbt sttt nns | enisinsssensssnnssnasnssssnssacs 203,686,104 ..199,775,000
Bonds - All Other Government
11070T  AF 5 |BCPROV... 04/16/2020. RBC DEXIA.. 4,382,080 4,000,000 38,729
135087 D5 0 | CANADA GOVT. 04/29/2020. RBC DEXIA.. . 1,913,923 ..1,750,000 ...16,289
135087  G7 3 | CANADA GOVT. 06/11/2020. RBC DEXIA. ...ttt nisenss | shenisesssbanss bbb nssenias | sosisbasss e 11,176,440 ....11,000,000 ...31,945
135087 K5 2 | CANADA GOVT. 06/23/2020. VARIOUS . 43,215,455 41,500,000 121,712
13509P  HJ 5 | CANADA HOUSING TRUST......ccovviivninrierieirinnines 04/16/2020. RBC DEXIA. ...ttt sssenss | sbanssessssisss s bbb bsssenses | sosisianssessess s 20,950,000 ....20,000,000
68323A  CX 0 |ONTARIO PROV.... 04/16/2020. RBC DEXIA.. 8,651,280 ..8,000,000
68323A  EE 0 |ONTARIO PROV.... . 04/02/2020. RBC DEXIA.. 8,549,760 ..8,000,000
74814Z  EV 1 |PROV OF QUEBEC.........oitiriieiiiiersiciesisiesesiesesssie st ensessssssniens. | oevsesicenenes 04/16/2020........ RBC DEXIA 8,743,240
74814Z  EX 7 |QUEBEC PROV 04/02/2020. RBC DEXIA. ... 8,481,600
AS9049 85 7 | AUSTRALIAN GOVERNMENT......coiiiiiiririniiieienssnisseenssens s ssnssnssnesenes | 04/16/2020. MIZUHO. ...t | fhsnesens s et nn e | enbersens e ens et 14,415,605
1099999.  Total - BONAS = All OfNEI GOVEIMIMEN. ... cvuutteetserstietesesssersssssseersssss e erssse e essseessss s serssssseeserse oeesaseseeeeseeE et eee s e e 1 oeEeE 8L 808408 4E 881 o 084 0E 1 o8 E 84814081408 4E 84 E £ L8 1L L1084 E L840 E 4084 E 4L E 8oL E L1408 E 8oL E e b et e e b e b ente | oeE1eetseEesee b e b et n st enb st st entenns | eonsssssenssneentensnnsansenes 130,479,383
Bonds - U.S. States, Territories and P
57582R  JV 9 [MASSACHUSETTS STATE.............. | | 05/20/2020........ ZERO STAGE CAPITAL 1,974,660 | ..o 1,500,000
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........cocrivrisiniiinriiniissisiissiscssssssieseas 1,974,660 | ..ooooovovvcciiciincsniias 1,500,000
Bonds - U.S. Special Revenue and Special A
036303 4B 8 | ANOKA-HENNEPIN MINN........cooviiiiiririiinienisininsierssissiesississesessessssesessesssssneens. | oevenneeenenes 04/07/2020........ ABN AMRO. 1,651,224 | oo 1,320,000
047870  RG 7 |ATLANTA GA WTR & WAS 04/03/2020........ ABN AMRO 1,101,055 | oo 925,000
083763 UL 4 |BERGENCNTYNJ 06/17/2020. ZERO STAGE CAPITAL 2,256,859 ..1,990,000 .
09182R  BE 0 |BLACKBELT ENERGY GA......ccooviiriirciiriererineierinnis 04/01/2020. ABN AMRO 2,055,320 ..2,000,000 5,778
130320 VN 5 | CALIFORNIA HEALTH FA 06/09/2020........ ZERO STAGE CAPITAL 1,922,988 | ..o 1,670,000 | ..o 12,989
13063B  WZ 1 |CALIFORNIA ST 04/27/2020. ZERO STAGE CAPITAL 4,128,646 13,849
13063D LE 6 |CALIFORNIA ST 04/06/2020. ABN AMRO 643,249
13063D UZ 9 |CALIFORNIA ST 05/12/2020........ ZERO STAGE CAPITAL 2,325,846
13068L  G9 0 | CALIFORNIA ST PUB WK 04/03/2020. ABN AMRO. 1,218,809
158843 XA 5 | CHANDLER ARIZ........cooviriieriiieriniiceseresseeesi e 03/25/2020. ABN AMRO 777,217 .
167593  E2 4 |CHICAGO ILL O HARE | 06/12/2020........ ZERO STAGE CAPITAL 1,753,377 | oo 1,475,000 | oo 32,983
199492  JU 4 | COLUMBUS OHIO. 04/20/2020. ZERO STAGE CAPITAL 1,664,625 ..1,500,000 ..10,833
20774Y  J9 9 |CONNECTICUT ST HEALT......cocvvvrrvrrnenne 06/08/2020. ZERO STAGE CAPITAL 1,872,978 ..1,745,000 ..15,220
207758 ZN 6 | CONNECTICUT ST SPL T 05/20/2020........ ZERO STAGE CAPITAL 2,092,289 | ..o 1,735,000 | oo
20775D HE 5 |CONNECTICUT ST HEALT... 06/19/2020. ZERO STAGE CAPITAL 1,007,081
20775Y  EN 2 |CONNECTICUT ST REVOL.. 05/07/2020. ZERO STAGE CAPITAL 1,923,405
246388 UF 7 |DELAWARE ST HEALTH F 04/23/2020........ ZERO STAGE CAPITAL 2,228,511
24917D AP 8 |DENVER COLOCITY &C.....ccovveveenee 04/07/2020........ ABN AMRO 862,551
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26822L  MP 6 |E 470 PUB HWY AUTH C. 06/11/2020........ ZERO STAGE CAPITAL 1,140,264 | oo 900,000
26822L MU 5 |E 470 PUB HWY AUTH C. 06/11/2020........ ZERO STAGE CAPITAL 800,177 | oo 530,000
304243  5R 5 |FAIRFIELD CONN 05/04/2020. ZERO STAGE CAPITAL 1,403,881 ..1,185,000
3128MJ 28 8 | FHLMC PC GOL G0878 06/12/2020. ZERO STAGE CAPITAL 2,513,598 ..2,374,819
01F042 67 3 | TBA UMBS SINGLE FAMILY .....ccovvvvrurenee 06/01/2020........ JENNISON. ...ttt sttt | frebanss ettt niee | sbetesessess et 48,661,841 | ..o 46,385,000
3131XB X2 0 | FHLMC PC 15Y ZK7897.....c.ovvevrrvriererirrierrnines 06/16/2020. ZERO STAGE CAPITAL 2,090,996
3131YB WB 0 | FHLMC PC 15Y ZN5142 06/12/2020. ZERO STAGE CAPITAL 891,580
3131YC TV 8 |FHLMC PC 30Y ZN5964 06/16/2020. ZERO STAGE CAPITAL 1,242,220
3132A5 HL 2 |FHLMC PC 30Y ZS4735 06/12/2020. ZERO STAGE CAPITAL 2,497,044
3132WL  Z4 1 |FHLMC PC GOL Q47062... 06/15/2020. ZERO STAGE CAPITAL 2,495,027
3132XV. NB 5 | FHLMC PC GOL Q53085..........ovvrrerireriririreriericesesiereeeseneenes 06/22/2020. ZERO STAGE CAPITAL 3,748,788
3133A0 T8 7 |FHLMC PC 30Y QA5975 06/11/2020. ZERO STAGE CAPITAL 1,248,800
3133A3  J9 0 |FHLMC PC 30Y QA8388 06/16/2020. ZERO STAGE CAPITAL 2,304,804
3133A6  GU 9 [FHLMC PC 30Y QB0211 06/22/2020. CANTOR ... | chbiess s tab bbb | eetbtes e 25,970,703
3133A6  J5 1 |FHLMC PC 30Y QB0284 06/16/2020. ZERO STAGE CAPITAL 1,870,129 ,775,000
3133A6 VD 0 |FHLMC PC 30Y QB0612 06/12/2020. ZERO STAGE CAPITAL 2,893,265 ..2,721,072
3140F4 HM 1 |FNMA PASSTHRU BC8335............. 06/22/2020. ZERO STAGE CAPITAL 3,748,427 ..3,549,857
3140HC CF 1 |FNMA PASSTHRU BJ9969 06/17/2020. ZERO STAGE CAPITAL 1,838,183 ,728,276
3140HF WA 3 | FNMA PASSTHRU BK2440, 06/16/2020. ZERO STAGE CAPITAL 1,569,153 .1,497,105
3140JN  RL 6 |FNMA PASSTHRU BN5890... 06/11/2020. ZERO STAGE CAPITAL 2,506,075 ..2,343,837
3140JS  QF 9 |FNMA PASSTHRU BN9453... 06/17/2020. ZERO STAGE CAPITAL 1,135,049 ..1,066,243
3140K5 FK 8 |FNMA PASSTHRU BO9169 06/11/2020........ ZERO STAGE CAPITAL 2,488,774 | oo 2,351,019
3140KB 5V 2 | FNMA PASSTHRU BP4459, 06/11/2020. ZERO STAGE CAPITAL 1,111,229
3140KB K9 4 | FNMA PASSTHRU BP3919, 03/26/2020. CANTOR ...ttt | frebanssese bbbt aenies | ebeteressen ettt 14,253,545
3140KC  5H 1 |FNMA PASSTHRU BP5347 05/28/2020........ CANTOR ...t nere | Hebanss e bbbt sbes | ornesess st nss 12,863,952 | ..o 12,431,754
3140Q7  5Y 9 | FNMA PASSTHRU CA0862... 06/12/2020. ZERO STAGE CAPITAL 2,495,801 ..2,360,793
3140Q8 VY 8 |FNMA PASSTHRU CA1530... 06/11/2020. ZERO STAGE CAPITAL 2,507,034 ..2,367,919
3140QB LE 6 |FNMA PASSTHRU CA3924............. 03/26/2020........ NOMURA B, 411127 | e 6,088,621
3140QD ZT 4 |FNMA PASSTHRU CA6153............. 06/19/2020. CANTOR 6,234,988 ..6,007,818
3140X5 M8 3 |FNMA PASSTHRU FM2182 06/15/2020. ZERO STAGE CAPITAL 3,745,768 ..3,511,486
3140X6  XR 7 |FNMA PASSTHRU FM3387 06/16/2020........ ZERO STAGE CAPITAL 2,498,551 | oo 2,364,093
34160P  EB 1 | FLORIDA ST DEPT MGMT.....oiiiiiiiiieiiiiiieisienieeisessssssiesssssessssssssssssesssssnsessnns | sessesessinnnns 05/29/2020. ZERO STAGE CAPITAL 3,174,271 ..2,470,000
368497 JY 0 |GEISINGER AUTHPAHE.............. 06/19/2020. ZERO STAGE CAPITAL 1,528,388 ..1,190,000
38380H CH 3 |GNMA REMIC TRUST. 05/29/2020........ ZERO STAGE CAPITAL 1,043,976 | oo 1,018,514
407272 Y5 6 |[HAMILTON CNTY OHIOH 05/06/2020. ZERO STAGE CAPITAL 1,576,449 ..1,350,000
407288 A7 4 |[HAMILTON CNTY OHIO S.......ovvivereirerrierieniins 04/07/2020. ABN AMRO 1,830,884 ..1,665,000
40934T  AE 3 |HAMPTON RDS VA TRANS 04/03/2020........ ABN AMRO 3,268,342 | oo 2,660,000
40934T AP 8 |HAMPTON RDS VA TRANS 04/14/2020. ABN AMRO. 2,231,078 ..1,810,000
419792 LG 9 [HAWAII ST ..ottt 05/05/2020. ZERO STAGE CAPITAL 1,677,620 ..1,400,000
419792 VW 5 [HAWAII ST 04/03/2020........ ABN AMRO. 1,040,659 | oo 950,000
419792  XP 6 |[HAWAII ST 05/27/2020. ZERO STAGE CAPITAL 1,562,969 ..1,180,000 24,256
44420R  BC 3 |HUDSON YARDS INFRASTRUCTURE CORP. 04/03/2020. ABN AMRO 1,286,145 ..1,125,000
45528U  ZK 0 |INDIANAPOLIS IND LOC 06/02/2020........ ZERO STAGE CAPITAL 4435842 | oo 3,705,000
455412 BG 0 |INDIANAPOLIS IND WTR 04/20/2020. ZERO STAGE CAPITAL 2,968,052 ..2,395,000
46246K AN 9 [ IOWA FIN AUTH REV.....cooiiiiiieiicierireeseesei e 05/13/2020. ZERO STAGE CAPITAL 1,208,700 ..1,000,000
46246K 7P 1 [ IOWA FIN AUTH REV.....cooiiiiiiiescneseesseesnies 04/06/2020........ ABN AMRO 1,909,440 | .oooooviviies 1,500,000
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514014 RM 3 |LANCASTER CNTY NEB S 04/30/2020........ VARIOUS 3,398,784 | ..o 2,560,000
517845 GM 9 |LAS VEGAS VY NEV WTR 04/03/2020........ ABN AMRO. 2,213,420 | v 2,000,000
544532 AU 8 |LOS ANGELES CALIF DE 05/29/2020. ZERO STAGE CAPITAL 1,295,840 ..1,000,000
544532 AV 6 |LOS ANGELES CALIF DE 04/14/2020. ABN AMRO 3,222,165 ..2,480,000
546417 BJ 4 |LOUISIANA ST ..ottt ensessssns | essesiceneses 05/26/2020........ ZERO STAGE CAPITAL 3,760,470 | oo 3,000,000
56052A  E5 1 |MAINE ST 06/05/2020. ZERO STAGE CAPITAL 3,243,024 ..2,400,000
574193  RE 0 |MARYLAND ST...coooiiiiiiiriirierinereisssiesesiseeesssesseseseenes 06/03/2020. ZERO STAGE CAPITAL 2,417,443 ..1,785,000
574193 RT 7 |MARYLAND ST...cooiiiiiiiiineieeiieseiesessseeessssesnsenes 04/06/2020. ABN AMRO 2,595,091
574204 L3 5 |MARYLAND ST DEPT TRA 04/22/2020. ZERO STAGE CAPITAL 3,021,524
592112 JR 8 |METROPOLITAN GOVT NA 04/27/2020. ZERO STAGE CAPITAL 2,132,008
59261A  NA 1 [MET TRANSPRTN AUTH NY REVENUE..........ccoosiiiieiieinrircieeseeeeeeiesienenis 04/03/2020. ABN AMRO 2,384,097
59465H VU 7 |MICHIGAN ST HOSP FIN 03/26/2020. ABN AMRO 363,520
596884 XW 1 |MIDDLETOWN CONN 05/19/2020. ZERO STAGE CAPITAL 502,914
605581  JM 0 |MISSISSIPPI ST 04/16/2020. ZERO STAGE CAPITAL 2,590,340
60637A MK 5 | MISSOURI ST HEALTH &. 06/10/2020. ZERO STAGE CAPITAL 1,600,571
60956P VW 9 | MONMOUTH CNTY N J IM... 04/08/2020. ABN AMRO 1,039,688
63165T  T9 6 | NASSAU CNTY NY.... .. | 06/23/2020. ZERO STAGE CAPITAL 2,058,424 .
631657 WU 5 |[NASSAUCNTYNY .| 06/12/2020. ZERO STAGE CAPITAL 1,746,675 ,500,000
64966M RS 0 [NEWYORKNY 06/08/2020. ZERO STAGE CAPITAL 3,123,494 ..2,510,000
64966Q GS 3 [NEWYORKNY 06/10/2020. ZERO STAGE CAPITAL 2,312,665 .1,775,000
64966Q GZ 7 [NEWYORKNY 04/08/2020. ABN AMRO 3,203,499 ..2,540,000
64971X NF 1 [NEWYORKNY CITY TR 05/28/2020........ ZERO STAGE CAPITAL 1,222,652 | .o 1,050,000
64972G UK 8 [NEWYORKNY CITY MU 04/28/2020. ZERO STAGE CAPITAL 2,237,596 ..1,975,000
64972G  XB 5 [NEWYORKNY CITY MU 06/03/2020. ZERO STAGE CAPITAL 4,164,801 ..3,205,000
64972G  XF 6 |[NEWYORKNY CITY MU 06/16/2020........ ZERO STAGE CAPITAL 2,790,946 | ...oocie e 2,170,000
64986A K4 2 [NEW YORK ST ENVIRONM......ccoriruiiiiireriiiiereriniisiesisesessssesessssssseesssssssesessesssssenes | sessesensesnnn 04/23/2020. ZERO STAGE CAPITAL 2,011,840 ..2,000,000
64990A GB 5 |[NEW YORK ST DORM AUT. 04/07/2020. ABN AMRO 1,403,907 ..1,145,000 .3,499
64990A GQ 2 |[NEW YORK ST DORM AUT. 06/22/2020........ ZERO STAGE CAPITAL 1,801,234 | oo 1,510,000 | oo 20,343
64990F  KY 9 [NEW YORK STATE DORM AUTH REV......ocmiiiiiiininiieinsineiesnsisississsssssssesens | severinsinnsns 05/21/2020. ZERO STAGE CAPITAL 985,032 .800,000
64990G AT 9 [NEW YORK ST DORM AUT 03/25/2020. ABN AMRO. 342,483 .300,000
64990G  G7 1 |[NEW YORK ST DORM AUT 05/15/2020........ ZERO STAGE CAPITAL 1,982,170 | oo 1,595,000
650036 AL 0 |NEW YORK ST URBAN DE 06/18/2020. ZERO STAGE CAPITAL 1,119,353
65818P KM 0 [ NORTH CAROLINA CAP F.....couriiirirriniieennisieninsicisnies 04/03/2020. ABN AMRO 6,268,863 .
65821D XK 2 |NORTH CAROLINAMED C 06/17/2020........ ZERO STAGE CAPITAL 1,996,973 | oo 1,810,000
67756C EG 9 | OHIO ST HOSP REV 06/11/2020. ZERO STAGE CAPITAL 1,456,363 ..1,330,000
677581 HF 0 |OHIO ST MAJOR NEW ST . 05/04/2020. ZERO STAGE CAPITAL 2,015,815 ..1,620,000
682455 CX 6 |ONEIDA CNTY NY 06/15/2020........ JP MORGAN 346,459 | ..o 315,000
741701  4Q 6 |PRINCE GEORGES CNTY. 04/13/2020. ABN AMRO. 1,881,997 ..1,475,000
74265L S5 8 |PRIVATE COLLEGES & U 04/13/2020. ABN AMRO 3,111,900 ..2,500,000
751073  LF 2 |RALEIGH-DURHAMN C A 06/09/2020........ ZERO STAGE CAPITAL 596,683 | ... 505,000
76116E  GR 5 |RESOLUTION FDG FED B 06/18/2020. ZERO STAGE CAPITAL 1,007,577 ..1,145,000
763682 P2 1 |RICHLAND CNTY S C SC....vvvrvviiriiieirnnisieissssesenisninns 04/23/2020. ZERO STAGE CAPITAL 3,328,793 ..2,995,000
769125 GR 0 |RIVERSIDE CNTY CALIF 03/25/2020........ ABN AMRO 189,301
79467B  CU 7 | SALES TAX SECURITIZA 06/02/2020. ZERO STAGE CAPITAL 2,456,189
79574C  CM 3 | SALT RIVPROJ AGRIC.......coovierrirererinrirererseiesesiseienieies 05/19/2020. ZERO STAGE CAPITAL 402,563
798170 BB 1 | SAN JOSE CALIF REDEV........cccovmiriiriiniieieriseirenienies 03/25/2020........ ABN AMRO 1,159,480
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84131T AQ 5 |SOUTHEAST ALA GAS 03/27/2020........ ABN AMRO 5,924,614 | oo 5,780,000 | cvooverveierirenieiciierirerenineina 77,067 [1FE...iiiciirircns
848644 3P 3 | SPOKANE CNTY WASH 05/11/2020........ ZERO STAGE CAPITAL 763,596 | ..o 600,000 | ...oovieiinieies 12,000 [1FE...cccviiiiiirinnin
875161 DD 0 | TAMPA FLAHOSP REV. 06/16/2020. ZERO STAGE CAPITAL 1,630,691 ..1,345,000
880443  JE 7 |TENNESSEE STENERGY .o 03/25/2020. ABN AMRO 2,414,675 ..2,500,000
88213A GU 3 |TEXASA &M UNIVREV. 05/19/2020........ ZERO STAGE CAPITAL 2,670,390 | .o 2,265,000
882854 3B 6 | TEXAS WATER DEV BRD. .. | 05/19/2020. ZERO STAGE CAPITAL 2,711,491
882854 B8 4 | TEXAS WATER DEV BRD. . | 05/11/2020. ZERO STAGE CAPITAL 966,048
89602N  H6 4 | TRIBOROUGH BRDG & TU.. 04/13/2020. ABN AMRO 942,262
89602R  GB 5 | TRIBOROUGH BRDG & TU.. 06/09/2020. ZERO STAGE CAPITAL 2,427,761
91417K  H6 1 |UNIVERSITY COLO ENTE.... 04/07/2020. ABN AMRO 1,153,617
914639 KK 4 |UNIVERSITY NEB FACS... 05/07/2020. ZERO STAGE CAPITAL 1,950,610
915138  PM 7 |UNIVERSITY TOLEDO OH 05/12/2020. ZERO STAGE CAPITAL 1,645,869
924214  PL 7 |VERMONT MUN BD BK.... 04/20/2020. ZERO STAGE CAPITAL 2,473,306
924258  2F 2 |VERMONT ST....coovvviiviirireiniines 04/08/2020. ABN AMRO 334,361
92774G  NE 1 |VIRGINIA BEACH VA DE 06/09/2020. ZERO STAGE CAPITAL 3,231,505
930876 DL 8 | WAKE CNTY N CLTD OB 05/11/2020. ZERO STAGE CAPITAL 634,570
93878Y AV 1 |WASHINGTOND C MET A......cccovvinane 06/16/2020. ZERO STAGE CAPITAL 1,567,816
93974E  EK 8 | WASHINGTON ST 04/20/2020. ZERO STAGE CAPITAL 1,286,800
93978H  XG 5 |WASHINGTON ST HEALTH. ....coooiiiiiiiiiiinisisissiessssiesisssnissssssssssssssnsis | cesssensinienns 06/19/2020. ZERO STAGE CAPITAL 519,095
941247 5V 6 | WATERBURY CONN 06/08/2020. ZERO STAGE CAPITAL 2,212,100 ..
97705M  RF 4 | WISCONSIN ST.....cvvviiiriiererrssinsessnissssmsssesssssasenns 06/18/2020. ZERO STAGE CAPITAL 2,564,133 ..2,095,000
3199999. Total - Bonds - U.S. SPecial REVENUE BNA SPECIAI ASSESSIMENES. .. ... rurueieeisiiietateet et i isiisiiss | etesietaseassesssessssesassessssassessessesaesessetsssaesessessesesseesetaetessesessesessessetaesessetasssesessessesassessetasssesessessesassessetastessessessetansessntas | S1etassessesssssssessessnsassessesnsensessesnsansanse | sosstsssassesssssnsessassessnsanes 363,641,614 | ..cooovevericec 324,279,317
Bonds - Industrial and Miscell
00165C AN 4 | AMC ENTMT HLDGS INC......ooevvrrrirereiniirererineirerinnins 04/17/2020........ ZERO STAGE CAPITAL 347,900 | .o 355,000
00206R  CN 0 [ AT & TINC...oooiiiiiiiirericieiesiei st ensnns | cesessessssnans 06/11/2020........ ZERO STAGE CAPITAL 1,236,737 | v 1,145,000
00206R  HJ 4 |AT&TINC .| 06/11/2020. ZERO STAGE CAPITAL 616,199 . .540,000
00213M AV 6 |APX GROUP INC . .. | 06/03/2020. ZERO STAGE CAPITAL 433,406 . 450,000
002824 BP 4 |ABBOTT LABS 06/22/2020........ ZERO STAGE CAPITAL 258,362 | ..o 260,000
00287Y  AQ 2 |ABBVIEINC 06/11/2020. ZERO STAGE CAPITAL 1,612,046 ..1,470,000
00404A AN 9 |ACADIA HEALTHCARE CO 06/10/2020. ZERO STAGE CAPITAL 1,048,594 ..1,045,000
00688J  AB 3 |ADIENT US LLC...cooivivriiereineiernriscierinies 04/20/2020........ ZERO STAGE CAPITAL 195,000 | coovvreereriririerieree s 195,000
01741R  AJ 1 |ALLEGHENY TECHNOLOGI. 06/18/2020. ZERO STAGE CAPITAL 67,000 67,000
01883L  AA 1 | ALLIANT HLDGS INTER......cotiirimiiiiciniieieiiseiesisiseisesisss s essesssssessesinss | erinsesenenes 04/21/2020. ZERO STAGE CAPITAL 700,000 | oo 700,000
02209S  BH 5 |ALTRIA GROUP INC........cocovviirriiieiciseireieseceesieniees 06/11/2020........ ZERO STAGE CAPITAL 1,239,191 | o 1,195,000 | ..o 3,042 | 2FE......cooovviivicnn
02406P  BA 7 | AMERICAN AXLE & MFG.........coovierirnrrciririnene 06/12/2020. ZERO STAGE CAPITAL 1,094,388 4FE...
031162 CP 3 |AMGEN INC 06/15/2020. ZERO STAGE CAPITAL 622,173 2FE...
031162 CT 5 |AMGEN INC 06/11/2020........ ZERO STAGE CAPITAL 864,362 2FE s
031652 BK 5 |AMKOR TECHNOLOGY INC 04/16/2020. ZERO STAGE CAPITAL 205,865 197,000 .
035237 BX 5 |ANHEUSER BUSCH INBEV. 06/11/2020. ZERO STAGE CAPITAL 1,227,384 ..1,090,000 2FE...
035240 AT 7 |ANHEUSER-BUSCH INBEV 04/01/2020........ ABN AMRO. 389,704 | ..o 390,000 2FE i
036752  AJ 2 | ANTHEM INC......cooiiiiiiiiiiriirercseeesis et sssentnns | serienicesenes 06/11/2020. ZERO STAGE CAPITAL 740,328 | ..o 705,000 2FE...
037411 BA 2 | APACHE CORP.. . 05/27/2020. ZERO STAGE CAPITAL 40,231 50,000
037411 BC 8 | APACHE CORP......ccovviireiiirerieiitiesiseieissiesesinnine 06/01/2020........ ZERO STAGE CAPITAL 210,900 | .o 275,000 BFE e
037411 BE 4 | APACHE CORP......cccovviiririieirisiesiseisssnsesessnines 05/27/2020. ZERO STAGE CAPITAL 481,500
037833  DF 4 |APPLE INC 06/11/2020. ZERO STAGE CAPITAL 1,480,669 . .
038522  AQ 1 |ARAMARK SVCSINC......cocovverirmiiriiirirircirinienns 06/11/2020........ ZERO STAGE CAPITAL 301,313 | o 300,000 AFE...iiiiiiin,
038522 AR 9 | ARAMARK SVCS INC.......ccocvvurirmrrierirircirerirnne 04/22/2020........ ZERO STAGE CAPITAL 862,000 | ..o 862,000 AFE .o
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03959K  AC 4 |ARCHROCK PARTNERS .......ccoootimriireriniiereineierinnines 04/22/2020........ ZERO STAGE CAPITAL 176,838 | oo 235,000
03966V~ AB 3 | ARCONIC CORPORATION.......coourirmiimiianirircnirrisissessessssesssenessessssssesssessenssessssnnss | oerescessenens 04/29/2020........ ZERO STAGE CAPITAL 675,000 | ..o 675,000
04364V AA 1 |ASCENT RES UTICA HLD .| 05/11/2020. ZERO STAGE CAPITAL 151,300 .170,000
045054  AH 6 |ASHTEAD CAPITAL INC . | 04/22/2020. ZERO STAGE CAPITAL 286,620 .281,000
045054 AL 7 |ASHTEAD CAPITALINC 04/15/2020........ ZERO STAGE CAPITAL 368,280 | ... 372,000
05329W  AQ 5 | AUTONATION INC...ouvvrririiireiiiesisesisisissse s ssssssssssssssssssssssssessasssessessssssessenss | cossssesssssins 05/19/2020. ZERO STAGE CAPITAL 113,406 .114,000 .
05348E  BH 1 |AVALONBAY CMNTYS INC 06/11/2020. ZERO STAGE CAPITAL 619,589 .590,000 1FE...
05401A  AF 8 [ AVOLON HLDGS FDG LTD...ouvvuiirriiitirerisisisesiesssssiesessssisesssssssssessessssssssssssnsns | sesessnsinssnn 06/12/2020. ZERO STAGE CAPITAL 605,475 .690,000
05454N  AA 7 | AXALTA COATING SYS L 06/01/2020. ZERO STAGE CAPITAL 157,000 .157,000
05531F  BJ 1 |BB&T CORP SR MEDIUM 06/11/2020. ZERO STAGE CAPITAL 865,002 .835,000
05545M  AA 0 [BBAUSHLDGS INC 04/13/2020. ABN AMRO 258,500
05605H AB 6 | BWX TECHNOLOGIES INC.. 06/09/2020. ZERO STAGE CAPITAL 476,000
05988L  AA 6 |BANFF MERGER SUBINC... 05/14/2020. ZERO STAGE CAPITAL 549,375
06051G  FU 8 |BANK AMER CORP 06/11/2020. ZERO STAGE CAPITAL 616,005
06051G  GT 0 |BANK AMER CORP 06/12/2020. ZERO STAGE CAPITAL 872,321
06051G  HD 4 |BANK OF AMERICA CORP.......ccoooiiiirriniirereiieiesieieesnienes 06/11/2020. ZERO STAGE CAPITAL 981,554
06051G  HL 6 |BANK AMER CORP 06/11/2020. ZERO STAGE CAPITAL 1,471,887
064058  AH 3 |BANK OF NEW YORK MELLON... . 05/17/2020. CS FIRST 182,000
064159 SH 0 |BANKNOVA SCOTIABC 06/11/2020. ZERO STAGE CAPITAL 498,255
084659 AS 0 |BERKSHIRE HATHAWAY E 06/11/2020. ZERO STAGE CAPITAL 616,499
084659 AU 5 |BERKSHIRE HATHAWAY E 06/11/2020. ZERO STAGE CAPITAL 1,241,464
08580B  AA 4 |BERRY PETE COLLC 05/29/2020........ ZERO STAGE CAPITAL 120,375
097023 CM 5 |BOEING CO 06/11/2020. ZERO STAGE CAPITAL 852,030 .
09857L AP 3 | BOOKING HLDGS INC......oreriiiirirriereiieirerieiisrie st sessssseessesissesensens. | oersenecenenes 04/08/2020. ABN AMRO 107,981 . 1FE...
10112R BB 9 |BOSTON PPTYS LTD PAR 06/12/2020........ ZERO STAGE CAPITAL 422,487 | oo 385,000
103186 AB 8 | BOXER PARENT CO INC......cootiiiiiririieieinrireresiseiesississeesssssesssiessssssiessssesenes. | coessesssenanns 05/14/2020. ZERO STAGE CAPITAL 280,000 .280,000
103304  BS 9 |BOYD GAMING CORP........ccoverrrriiiniererieiesessssiessnsssssnseens 05/14/2020. ZERO STAGE CAPITAL 531,463 .530,000
103557  AA 2 | BOYNE USA INC.....ooiiiiriiiierriissie et sssssessessssssensensene | coessesssesanns 04/03/2020........ ABN AMRO 819,975 | oo 870,000
10373Q  BJ 8 [BP CAP MKTS AMER INC......coiiiiiririiiiiriiisinsiesssissiesssseisessssssssesssesssssssensens | sessessnsinssnn 06/11/2020. ZERO STAGE CAPITAL 1,604,646 1FE...
109696 AB 0 | BRINKS CO. 06/18/2020. ZERO STAGE CAPITAL 590,000
11135F  AF 8 | BROADCOM INC.....couiiiirriiiiireriisisesie st ssessesssssenss. | cosessessessnns 04/06/2020........ ABN AMRO 398,960
11135F AR 2 | BROADCOM INC......cooiiiirriiiiieiieirisse s esssssessessssssenss. | cosssesssenanns 05/05/2020. ZERO STAGE CAPITAL 243,693 .244,000
118230 AP 6 |BUCKEYE PARTNERSL P 06/11/2020. ZERO STAGE CAPITAL 126,131 .155,000
12008R AM 9 | BUILDERS FIRSTSOURGE..........ccoiiiiiiiiiiiniiiieriiriesisississseissssniessssssssessesnne | oevsesissennins 04/21/2020........ ZERO STAGE CAPITAL 354,513 | oo 359,000
120111 BM 0 | BUILDING MATLS CORP. 04/02/2020. ABN AMRO 410,719 425,000
121579  AH 9 |BURLINGTON COAT FACT. 04/13/2020. ZERO STAGE CAPITAL 320,000 .320,000
122017 AA 4 |BURLINGTON STORES INC.......coiviiiiiiiiireniniieiesisceesississsessesssnssesssssssessnennnens | coessnssenanns 04/14/2020........ ABN AMRO 169,000 | cvvoverereririrereriereeeeeries 169,000
1248EP CD 3 |[CCOHLDGSLLC/CCO. 04/02/2020. ABN AMRO. 246,875
1248EP  CE 1 |CCOHLDGS LLC/CCO 04/02/2020. ABN AMRO 288,000 .
12510C  AA 9 |CD&R SMOKEY BUYER IN......ccotiiiiiriririrriniienieiieniesissesssssssssessesessessssnnses. | onreseesenens 06/17/2020........ ZERO STAGE CAPITAL 100,000 | coooveireierieeeeeis 100,000
126307 AT 4 |CSC HOLDINGS INC. 04/02/2020. ABN AMRO 251,875 .250,000
126307 BD 8 |CSC HLDGS INC 06/02/2020. ZERO STAGE CAPITAL 125,000 .125,000
12655X  AA 8 | COMPRESSION POLYMERS........cccomiirrninrirerinrieiesieieeieneenns 05/07/2020........ ZERO STAGE CAPITAL 524,700 | ..o 530,000
12662P  AD 0 | CVR ENERGY INC.....oviiiiireiiiicieisissiesisisissse st snssssssssasssssessns | oesssnssssenes 04/06/2020. ABN AMRO 407,125 .550,000
126650 DJ 6 |CVSHEALTH CORP.. . 06/11/2020. ZERO STAGE CAPITAL 992,640 .880,000
12770R  AA 1 |CRC ESCROW ISSUER LI 06/19/2020........ ZERO STAGE CAPITAL 214,000 | ..o 214,000
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131347 CN 4 | CALPINE CORP 04/03/2020........ ABN AMRO 260,553 | ..o 284,000
133131 AZ 5 | CAMDEN PPTY TR.....iiiiiiiiiinirierieriseississsisessenssesesssseniens 06/11/2020........ ZERO STAGE CAPITAL 338,839 | .o 321,000
14041IN FP 1 [ CAPITAL ONE CC TRu..ooiiriiiiicierieristiesissiseesiesesssi et esss s ss s ssssssins. | sessesensessnn 06/17/2020. ZERO STAGE CAPITAL 625,537 | ..o 625,000
149123  CJ 8 |CATERPILLAR INC DEL 04/06/2020. ABN AMRO 94,621 95,000
150190 AF 3 |CEDARFAIRLP/CAN 04/20/2020........ ZERO STAGE CAPITAL 274,000 | ..o 274,000
150191 AJ 3 [CEDAR FAIRLP /MAG.....coiiiiiiiiiiirnsisierisisisesisisss st sssssssenes 04/21/2020. ZERO STAGE CAPITAL 753,263 .795,000
15135B AT 8 | CENTENE CORP DEL.......cccovurvvivrirereiniines 04/02/2020. ABN AMRO 249,375 .250,000
153527 AL 0 | CENTRAL GARDEN & PET. 04/06/2020. ABN AMRO 179,450 185,000
1591IN  AA 3 | CHANGE HEALTHCARE HL 06/11/2020. VARIOUS 1,077,325 ,120,000
161175  BU 7 | CHARTER COMMUNICATIO. ......curiirrriiireieiieierisieissninnes 04/14/2020. MORGAN STANLEY ....couiiiririiisirsieresissiesssiss st 1,667,647 ..1,675,000
166764  BX 7 | CHEVRON CORP NEW.......c.coiiiiiiriiiieiiicierie e siesissiessesssesessssssssssessessenene | cosssessennns 06/11/2020. ZERO STAGE CAPITAL 990,736 .955,000
172441 BC 0 |CINEMARK USAINC. 04/15/2020. VARIOUS 120,250 .120,000
172967 LV 1 |CITIGROUP INC 06/11/2020. ZERO STAGE CAPITAL 2,469,754
172967 MF 5 | CITIGROUP INC 06/11/2020. ZERO STAGE CAPITAL 991,637
172967 MP 3 | CITIGROUP INC 06/11/2020. ZERO STAGE CAPITAL 859,494
172967 MQ 1 |CITIGROUP INC 04/01/2020. ABN AMRO 405,000
17302X  AK 2 |CITGO PETE CORP 06/02/2020. ZERO STAGE CAPITAL 420,000
181396  AE 2 | CLARK EQUIPMENT CO 05/21/2020. ZERO STAGE CAPITAL 152,000
185899  AG 6 | CLEVELAND CLIFFS INC.....cooviriiiiiiiisiiieisiscieississiesisssissssssssssssssssssniesssssns | cosssesssianns 04/06/2020. ABN AMRO 515,450
185899  AJ 0 | CLEVELAND CLIFFS INC.....coriiiiirirciinrireieristiesiesissiessssisesesisessssesiessessssiessesenss | coessesssenanns 04/20/2020. VARIOUS 518,850
191216 CU 2 |COCA COLA CO 06/11/2020. ZERO STAGE CAPITAL 1,244,772 .
20030N  BJ 9 | COMCAST CORP NEW.......cocooiiriiiiireriiitiresieressssiesiesissesessssaseessssssessenssessessnsens. | coessnssensnns 06/15/2020........ ZERO STAGE CAPITAL 861,553 | ..o 185,000 | o 8,321 [ IFE
20030N DG 3 |COMCAST CORP NEW. .. | 03/24/2020. ABN AMRO 149,735
20030N DK 4 |COMCAST CORP NEW. . .| 06/11/2020. ZERO STAGE CAPITAL 1,237,828 ..1,110,000 1FE...
203372 AV 9 | COMMSCOPE INC 06/22/2020........ ZERO STAGE CAPITAL 1,670,403 | oo 1,670,000 AFE...iiiiiiiin
205677 AB 3 | COMSTOCK RES INC 05/08/2020. ZERO STAGE CAPITAL 751,838 .815,000 4FE...
205768 AR 5 |COMSTOCK RES INC. 06/16/2020. ZERO STAGE CAPITAL 328,500 .365,000
212015 AH 4 |CONTINENTAL RESOURCES INC 04/30/2020........ ZERO STAGE CAPITAL 370,875 | oo 410,000
212015 AL 5 |CONTINENTAL RESOURCES INC 04/09/2020. ABN AMRO 635,125 .700,000
212015 AN 1 |CONTINENTAL RESOURCES INC 05/28/2020. ZERO STAGE CAPITAL 198,563 .225,000
212015 AQ 4 |CONTINENTAL RESOURCES INC 06/11/2020........ ZERO STAGE CAPITAL 302,513 | oo 390,000
22160K AQ 8 |COSTCO WHSL CORP NEW 04/16/2020. ZERO STAGE CAPITAL 249,488 | ... 250,000 .| 1FE...
22822V AQ 4 | CROWN CASTLE INTL CO..ovuiiiirriiicinrieieissiesesiseiesssisisessssessessesssssessessessss | sessessnsinssnns 03/31/2020. ABN AMRO 49,450 50,000 |.. .
23166M  AA 1 | CUSHMAN & WAKEFIELD..........cccovvmiriiieienreesceeeis 05/22/2020........ VARIOUS 211,200 | oo 210,000 [ ..o SFE i
23311V AD 9 |DCP MIDSTREAM OPERAT. 04/21/2020. ZERO STAGE CAPITAL 499,625 .
233331 AW 7 |DTE ENERGY CO 06/11/2020. ZERO STAGE CAPITAL 1,244,121 2FE...
235825  AF 3 |DANA INCORPORATED....... 06/18/2020........ ZERO STAGE CAPITAL 135,000
235825 AG 1 |DANAINCORPORATED....... 06/16/2020. ZERO STAGE CAPITAL 250,650
23918K  AS 7 |DAVITAINC 05/26/2020. ZERO STAGE CAPITAL 390,000
247030 BB 6 |DELL INTL LLC/EMC CO. 04/03/2020........ ABN AMRO. 96,867
247361  ZU 5 |DELTA AIRLINES INC 06/04/2020. ZERO STAGE CAPITAL 300,125
247361  ZX 9 |DELTA AIRLINES INC 05/13/2020. VARIOUS 1,845,994 2FE...
247361 ZZ 4 |DELTA AIRLINES INC 06/10/2020........ ZERO STAGE CAPITAL 630,912
25381Y  AB 7 |DIGICEL GROUP......... 06/23/2020. EXCHANGE 1,058,405
25381Y  AC 5 |DIGICEL GROUP LTD 06/23/2020. EXCHANGE 175,298 68,211 |.. .
254683  CA 1 |DISCOVER CARD EXE TR 06/12/2020........ ZERO STAGE CAPITAL 3,000,977 | oo 3,000,000 | .oovoveriiiieerri s 11 [ 1FE s
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254687  FN 1 |DISNEY WALT CO...ovvurirriircrinriererineierineis 06/11/2020........ ZERO STAGE CAPITAL 1,244,028
25470X AL 9 [DISHDBS CORP  .oiccenresesisreiessesienes 04/03/2020........ ABN AMRO. 288,000
26078)  AC 4 |DUPONT DE NEMOURS IN 06/11/2020. ZERO STAGE CAPITAL 989,880
26441Y  BE 6 |DUKERLTY LTD PARTNE 06/22/2020. CITIGROUP......cvvirireriisise st 1,238,400 . . .
26884A  BL 6 |ERP OPER LTD PARTNER 06/11/2020........ ZERO STAGE CAPITAL 367,967 | ..o 335,000 [ oo 4,578 | 1FE. ..o
26884L  AE 9 |EQT CORPORATION 04/02/2020. ABN AMRO 273,000
26884L  AH 2 |EQT CORPORATION 04/01/2020. ABN AMRO 269,741
26885B AC 4 |EQM MIDSTREAM PARTNE 04/24/2020. ZERO STAGE CAPITAL 357,500
26885B AD 2 |EQM MIDSTREAM PARTNE 04/15/2020. VARIOUS 280,000
26885B  AF 7 |EQM MIDSTREAM PARTNE 06/16/2020. ZERO STAGE CAPITAL 275,000
26885B AH 3 |EQM MIDSTREAM PARTNE 06/16/2020. ZERO STAGE CAPITAL 690,000
28035Q AA 0 |EDGEWELL PERSONAL CARE.... . 05/19/2020. ZERO STAGE CAPITAL 370,000
28470R  AH 5 |ELDORADO RESORTS INC 06/19/2020. ZERO STAGE CAPITAL 276,000 . .
28470R  AK 8 |ELDORADO RESORTS INC. 06/19/2020. ZERO STAGE CAPITAL 511,000 | oo 511,000
29260F  AF 7 |ENDEAVOR ENERGY RESO 06/02/2020. ZERO STAGE CAPITAL 40,000 40,000
29261A  AA 8 |ENCOMPASS HEALTH COR.....covvurirriiicineiereriscieresiseieniesiaes 05/12/2020. ZERO STAGE CAPITAL 247,500 | .o 250,000
29272W  AA 7 |ENERGIZER HLDGS INC.. . .. | 04/15/2020. ZERO STAGE CAPITAL 124,745
29272W  AB 5 |ENERGIZER HLDGS INC.. .. | 04/06/2020. ABN AMRO 329,875
29272W  AC 3 |ENERGIZER HLDGS INC.. . .| 06/17/2020. ZERO STAGE CAPITAL 300,000
29336U  AG 2 | ENLINK MIDSTREAM PAR.......coiiiiriiiniireriniintirerinsisisesisssssesiesesissesesssssssssensessensns | covessnssessnns 06/02/2020. ZERO STAGE CAPITAL 301,031
30040W AD 0 |EVERSOURCE ENERGY... 06/12/2020. ZERO STAGE CAPITAL 1,249,486
30161N AN 1 |EXELON CORP 06/11/2020........ ZERO STAGE CAPITAL 978,486
30161N  AX 9 |EXELON CORP 03/30/2020. JP MORGAN 997,940
30212P  AS 4 |EXPEDIA GROUP INC... . 04/23/2020. ZERO STAGE CAPITAL 500,000
30212P AU 9 |EXPEDIA GROUP INC............... 04/23/2020........ ZERO STAGE CAPITAL 120,000
30231G AR 3 | EXXON MOBIL CORP. 06/15/2020. ZERO STAGE CAPITAL 620,456 1FE...
30231G BH 4 | EXXON MOBIL CORP. 06/15/2020. ZERO STAGE CAPITAL 2,202,785 1FE...
3137F3 CW 2 |FHLMC REMIC SERIES 05/19/2020........ ZERO STAGE CAPITAL 2,004,493 15 S
3137FK BB 1 |FHLMC REMIC SERIES 05/19/2020. ZERO STAGE CAPITAL 1,927,686 1FE...
340711 AY 6 |FLORIDA GAS TRANSMIS 06/10/2020. PNC CAPITAL-F.....oooiirireeesnine 498,815 . .
34528G  AJ 5 |FORD CRAUTO OWNER ..ottt ssesssisss s sssssessesssssns | osssensnesnenes 05/07/2020........ ZERO STAGE CAPITAL 1,499,930 | oo 1,500,000 1 S
34531K  AB 8 |FORD CRAUTO OWNER........cooiviieiirrieeirereseeecseesinnaes 06/16/2020. ZERO STAGE CAPITAL 2,493,647 ..2,476,140 1FE...
345370 CQ 1 |FORD MTR CO DEL 06/12/2020. VARIOUS 904,620 .1,112,000
345370 CR 9 |FORD MTR CO DEL 04/17/2020........ ZERO STAGE CAPITAL 183,375
345370 CV 0 |FORD MTR CO DEL 04/17/2020. ZERO STAGE CAPITAL 850,000
345370  CW 8 |FORD MTR CO DEL 04/17/2020. ZERO STAGE CAPITAL 1,426,000
345370 CX 6 |FORD MTR CO DEL 04/17/2020........ ZERO STAGE CAPITAL 235,000
345397 A2 9 |FORD MOTOR CREDIT CO .. | 03/26/2020. ABN AMRO. 156,000
345397 A6 0 |FORD MOTOR CREDIT CO . | 06/16/2020. ZERO STAGE CAPITAL 725,935
345397 WF 6 |FORD MOTOR CREDIT CO 04/02/2020........ VARIOUS 363,375
345397 WK 5 |FORD MOTOR CREDIT CO .| 03/27/2020. ABN AMRO 954,998
345397 YG 2 |FORD MOTOR CREDIT CO . | 03/26/2020. ABN AMRO. 158,000
345397 YJ 6 |FORD MOTOR CREDIT CO 05/27/2020........ ZERO STAGE CAPITAL 306,956
345397 YL 1 |FORD MOTOR CREDIT CO .| 03/27/2020. ABN AMRO 214,375 .245,000
345397  YP 2 |FORD MOTOR CREDIT CO .| 05/27/2020. VARIOUS 520,894 . .580,000
345397  ZB 2 |FORD MOTOR CREDIT CO....ccovvrirriirriiiierisniseiesinsissesessessessssessssssssessessssssessens. | oessnssssenenes 04/09/2020........ ABN AMRO 587,250 | .o 600,000
345397  ZC 0 |FORD MOTOR CREDIT CO....ccovuurirrirririiiireriniinsierississesesssessseseseessssssseessssssessensns. | oesseseneenenes 05/13/2020........ VARIOUS 595,219 | v 700,000
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345397  ZG 1 |FORD MOTOR CREDIT CO....coovvurirririririiiereriesineierississisesisssssssseessssssseessesssessesses. | oevsesensenenes 04/23/2020........ ZERO STAGE CAPITAL 256,563 | ..o 275,000

345397  ZH 9 |FORD MOTOR CREDIT CO.....cvouieruiiriierieritiieissiisesiesiesessssssssssssesseesssesinnne. | coonessessnnnes 04/14/2020........ ABN AMRO. 340,080 | ..o 347,000

345397 ZM 8 |FORD MOTOR CREDIT CO .. | 04/06/2020. VARIOUS 821,750 .860,000

345397 ZN 6 |FORD MOTOR CREDIT CO . | 04/17/2020. ZERO STAGE CAPITAL 238,338 .255,000

345397  ZU 0 |FORD MOTOR CREDIT CO....ccovvurirririririiiirerinsiciesississesesiesssessseesssssssesensesssessessns | oessesincenenes 04/01/2020........ ABN AMRO 246,125 | .o 275,000

35906A BC 1 |FRONTIER COMMUNICATI 04/06/2020. ABN AMRO 484,613 495,000 1FE...

36166N  AB 9 | GE CAP FUNDING LLC 06/08/2020. MORGAN STANLEY ....couiirirriiiiiierireriesisriesissisisess st sssssesienes 525,370

366651 AC 1 |GARTNERINC 06/18/2020. ZERO STAGE CAPITAL 305,000

369550 BL 1 | GENERAL DYNAMICS COR 06/11/2020. ZERO STAGE CAPITAL 1,608,306 ,420,000

369604 BV 4 |GENERAL ELECTRIC CO 04/13/2020. ABN AMRO 143,777 144,000

369604 BY 8 |GENERAL ELECTRIC CO 04/13/2020. ABN AMRO 194,318 | oo 195,000

37045V AW 0 | GENERAL MTRS CO. 05/07/2020. ZERO STAGE CAPITAL 90,905 91,000

374276 AJ 2 |GETTY IMAGES INC 06/18/2020. ZERO STAGE CAPITAL 440,000 | oo 450,000

37954F  AD 6 | GLOBAL PARTNERS/GL.......ccccovunc.. 05/20/2020. ZERO STAGE CAPITAL 45,500 50,000

38141G GQ 1 | GOLDMAN SACHS GROUP 06/11/2020. ZERO STAGE CAPITAL 1,223,297

38141G WM 2 | GOLDMAN SACHS GROUP 06/11/2020. ZERO STAGE CAPITAL 741,441

38141G XG 4 | GOLDMAN SACHS GROUP 06/15/2020. ZERO STAGE CAPITAL 742,473

38143U 8H 7 | GOLDMAN SACHS GROUP INC 06/11/2020. ZERO STAGE CAPITAL 738,420

382550 BH 3 |GOODYEAR TIRE & RUBR 05/13/2020. ZERO STAGE CAPITAL 770,000

383909 AG 3 |GRACEWR &CO CONN 06/12/2020. ZERO STAGE CAPITAL 267,000

39807U AB 2 | GREYSTAR REAL ESTATE 04/06/2020. ABN AMRO 134,850 . ,

398545 AA 1 |GRINDING MED/MC GRINDING 05/19/2020........ ZERO STAGE CAPITAL 264,600 | ..o 270,000 [ coovonerrierireerereeeneeieeenen 8,629 [4FE......c.cocovivvicr

40139L  AG 8 | GUARDIAN LIFE GLBL .... 06/16/2020. ZERO STAGE CAPITAL 259,761 .260,000 1FE...

404119 CA 5 [HCAINC 06/11/2020. VARIOUS 812,625 .850,000

404121 AG 0 [HCAINC 04/03/2020........ ABN AMRO 256,875 | .o 250,000

404280 CF 4 |HSBC HOLDINGS PLC.. 03/25/2020. ABN AMRO 245,693 .246,000 .| 1FE...

418751  AB 9 |HATHLDGS I LLC/HA. 04/15/2020. ZERO STAGE CAPITAL 680,000 .680,000

42704M  AA 0 |HERBALIFE NUTRITION......covviieeirireieriereiseeeesiseeesieiaes 05/20/2020........ ZERO STAGE CAPITAL 254,000 | ..o 254,000

427866 BE 7 |HERSHEY CO 05/27/2020. CITIGROUP......cviiitirrieieir et 997,710 ..1,000,000 .| 1FE...

42824C  BF 5 |HEWLETT PACKARD ENTE........cccoovvminiirinireinninnee 04/06/2020. ABN AMRO. 156,713 157,000

42829L  AF 1 |HEXION INC 06/11/2020........ ZERO STAGE CAPITAL 233,000 | ..o 250,000

431571 AD 0 |[HILLENBRAND INC 06/09/2020. ZERO STAGE CAPITAL 100,000 .100,000

432833  AF 8 |HILTON DOMESSTIC OPERATING........cooiiirirmiiiireriniintiesisieisssiesessssiessssissssensenes | sesserinsinsnns 06/10/2020. ZERO STAGE CAPITAL 311,250 .300,000

432833 AG 6 [HILTON DOMESTIC OPER 04/16/2020........ ZERO STAGE CAPITAL 30,000 30,000

432833  AH 4 |HILTON DOMESTIC OPER 04/16/2020. ZERO STAGE CAPITAL 89,000 89,000

437076 CA 8 |HOME DEPOT INC 06/12/2020. ZERO STAGE CAPITAL 375,025

437076  CD 2 |HOME DEPOT INC 03/26/2020........ ABN AMRO 193,762 | oo 198,000 [ oo | TFE i,

438516 CB 0 [HONEYWELL INTL INC....coouiiiirirriiiriniieiieriesitesisesessesssessesesssesesssessssessenssne | sereseesenens 06/12/2020. ZERO STAGE CAPITAL 750,141

440452  AF 7 |HORMEL FOODS CORP........ 06/04/2020. WELLS FARGO......cvuriiireriiicieeineieissiesesiseieniesiees 2,169,062

44106M  AZ 5 [HOSPITALITY PPTYS TRu...cooiitiiiiierierierisseississsiessesessssssssssssessesssssssssssnsses. | oesesesssenins 06/04/2020........ ZERO STAGE CAPITAL 305,500

443201 AA 6 |HOWMET AEROSPACE INC.........cooiiiiiriiireiciinrireresissiesiesisisesssessssesisesessesieniens | sessesensisnin 04/22/2020. ZERO STAGE CAPITAL 786,000 .786,000

44332P  AD 3 |HUBINTL LTD. 05/13/2020. ZERO STAGE CAPITAL 404,916 410,000

448579  AJ 1 |HYATT HOTELS CORP 04/21/2020........ ZERO STAGE CAPITAL 356,000 | ..o 356,000

44988M  AC 9 [IRB HLDG CORP.......ccovvvrirrrererrnricierinninns 05/18/2020. ZERO STAGE CAPITAL 172,000 .172,000

45174H BE 6 |IHEARTCOMMUNICATIONS 06/16/2020. ZERO STAGE CAPITAL 299,000 .300,000

45232T  AA 9 |ILLUMINATE BUYER LLC.....ccvvvvrriiererscicrinis 06/16/2020........ ZERO STAGE CAPITAL 364,000 | .o 364,000
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45790V AB 6 | INTELSAT SA. ..o sesenienes 05/27/2020........ ZERO STAGE CAPITAL 139,500 | cvoovereererirrrereriereeieeeeres 675,000
458140  BP 4 [INTEL CORP.......cccccovvrririrrinriniinriinenienes 06/11/2020........ ZERO STAGE CAPITAL 992,920 | ..o 890,000
458204  AQ 7 |INTELSAT BERMUDALTD 05/14/2020. ZERO STAGE CAPITAL 128,565 | ..o 2,045,000
45824T AR 6 |INTELSAT JACKSON HLD 04/06/2020. ABN AMRO 58,950 60,000 4FE...
45827A  AD 5 |INTELSAT CONNECT FIN 05/14/2020........ ZERO STAGE CAPITAL 161,375 | covveerererernrneirenneeennn800,000 [ Lo | SFE i,
45866F  AK 0 |INTERCONTINENTAL EXC 06/11/2020. ZERO STAGE CAPITAL 1,237,368
46284V AG 6 |IRON MTN INC NEW. 06/17/2020. ZERO STAGE CAPITAL 800,000
46284V AJ 0 |IRON MOUNTAININC...... 06/17/2020. ZERO STAGE CAPITAL 375,000
466112 AR 0 [JBSUSALLC/JBSUS 04/09/2020. ABN AMRO 536,813
46625H  MN 7 | JPMORGAN CHASE & CO......covvviiririiiciririsieiseinns 06/12/2020. ZERO STAGE CAPITAL 2,254,620
46625H RL 6 | JPMORGAN CHASE & CO......cooevevrieriririrerirereeeienee 06/11/2020. ZERO STAGE CAPITAL 1,246,004
46647P  BP 0 | JP MORGAN CHASE BANK 06/11/2020. ZERO STAGE CAPITAL 873,544
470100 AA 8 |JAGUARHLDGCOII/ 04/03/2020. ABN AMRO 251,875
47010L  AA 0 [JAGUAR HLDG CO Il / PPDI 05/21/2020. ZERO STAGE CAPITAL 250,000
47010L  AB 8 |JAGUARHLDG CO I/ PPDI 05/21/2020. ZERO STAGE CAPITAL 150,000
489399  AG 0 |KENNEDY-WILSON INC 04/03/2020. ABN AMRO 880,000 ..1,000,000
49271V AK 6 |KEURIG DR PEPPER INC 04/07/2020. ABN AMRO 42,763 43,000
49326E EK 5 |KEYCORP MEDIUM TERM 06/12/2020. ZERO STAGE CAPITAL 1,015,760 .990,000
49456B  AF 8 | KINDER MORGAN INC DE........cooviiiiiiiiiiniesisinssiesssssesssse s nesesssiees 06/11/2020. ZERO STAGE CAPITAL 990,339 .890,000
50076Q AZ 9 |KRAFT FOODS GROUP INC 04/15/2020. ZERO STAGE CAPITAL 140,288 .135,000
50077D AE 4 |KRATON POLYMERS LLC . 04/06/2020. ABN AMRO 240,300 .270,000
50077L AT 3 |KRAFT HEINZ FOODS CO......cccvvurerimririrerirercrissirererinsenes 04/03/2020........ ABN AMRO 258,560 | ..o 256,000 | ..o 2,204 | 3FE i
50077L  AY 2 |KRAFT HEINZ FOODS CO.... 06/09/2020. ZERO STAGE CAPITAL 731,563 | oo 725,000
50077L  BD 7 |KRAFT HEINZ FOODS CO.... 05/04/2020. ZERO STAGE CAPITAL 85,000 85,000
50077L  BG 0 |KRAFT HEINZ FOODS CO......cccvturerrrirerrisrenrssieresinnines 05/04/2020........ ZERO STAGE CAPITAL 787,000 | .o 787,000 [ .ooveeieeieirerrrniereeirieeeerersseseneens | SF B
501797 AR 5 |LBRANDS INC.. 04/06/2020. ABN AMRO 315,000 420,000
501797 AS 3 |LBRANDSINC.. 06/04/2020. ZERO STAGE CAPITAL 110,000 .110,000
513272 AC 8 |LAMB WESTON HLDGS 05/07/2020........ ZERO STAGE CAPITAL 20,000 20,000
527298 BR 3 |LEVEL 3FING INC 06/10/2020. ZERO STAGE CAPITAL 315,000 .315,000
53219L AT 6 |LIFEPOINT HEALTH INC....cooiiiiiiirieieisiseiscesisiseess s ssessssssnssenes | cessnnissnenes 04/06/2020. ABN AMRO. 450,000 450,000
538034 AN 9 |LIVE NATION ENTERTAL....rtviriiiirmiiiiirieieiseieresiseiesenines 05/14/2020........ ZERO STAGE CAPITAL 87,000 | .ooervirieierinieeeeienine 100,000 | vvrverieererieieieneiee i 949 |4FE....oviiivirirns
538034 AT 6 |LIVE NATION ENTERTAINMENT ......coiiiiiiiiieiniseirersnissiesiesnsesessesesssneesssssnins | evinniennenes 04/08/2020. ABN AMRO. 254,275 .350,000
538034 AV 1 |LIVE NATION ENTERTAI 05/13/2020. ZERO STAGE CAPITAL 150,000 .150,000
548661 DU 8 |LOWES COSINC.......ccocovvmiiirriiriieieiseeeicienieies 06/11/2020........ ZERO STAGE CAPITAL 620,833 | ..o 515,000 [ oo 5,086 |2FE........cccovvvirnnnnne
552953 CG 4 |MGM RESORTS INTERNAT 04/23/2020. ZERO STAGE CAPITAL 200,000 .200,000
55300R  AE 1 |MGM CHINA HOLDINGS L.....ccoveirririierrieierireisisninnne 06/11/2020. ZERO STAGE CAPITAL 200,000 .200,000
55303X  AK 1 |[MGM GROWTH PPTYS OPE........ccccoevurmirnirrnrinnne 06/02/2020........ ZERO STAGE CAPITAL 306,000 | ..o 306,000
553283  AB 8 |MPH ACQUISITION HOLDINGS .......cccccvvrvmirienns 04/02/2020. ABN AMRO. 209,475 .
553777  AA 1 |MTS SYS CORP 04/13/2020. VARIOUS 504,731 . 4FE...
55616P  AA 2 [MACYSINC....oiiiiiiririrriiiierise et ssieenines | oessscesaenens 05/27/2020........ ZERO STAGE CAPITAL 450,000 | oo 450,000 SFE e
55616X AH 0 | MACYS RETAIL HLDGS INC 06/09/2020. ZERO STAGE CAPITAL 103,063 .125,000 4FE...
56585A BG 6 | MARATHON PETE CORP 04/23/2020. ZERO STAGE CAPITAL 444,737 445,000
57164P  AG 1 | MARRIOTT OWNERSHIP 05/06/2020........ ZERO STAGE CAPITAL 490,000 | oo 490,000
571903 BD 4 |MARRIOTT INTL INC NE.. 04/14/2020. ABN AMRO 92,996 93,000
571903 BE 2 |MARRIOTT INTL INC NE.. 05/28/2020. ZERO STAGE CAPITAL 147,081 | cooeereere s 148,000
57629W CU 2 | MASSMUTUAL GLBL FDG 06/04/2020........ JP MORGAN 999,410 | oo 1,000,000
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57636Q AR 5 |MASTERCARD INCORPORA 06/12/2020........ | ZERO STAGE CAPITAL 373,649 .330,000 1FE...
57665R AL 0 | MATCH GROUP INC 06/02/2020 ZERO STAGE CAPITAL 99,000 .100,000 3FE..
57665R AN 6 | MATCH GROUP INC 05/12/2020........ ZERO STAGE CAPITAL 408,669 .407,000 ... | 3FE...
579780 AQ 0 |MCCORMICK & CO INC. 04/13/2020........ ABN AMRO 157,460 .158,000 .| 2FE...
58013M  FP 4 |MCDONALDS CORP MED 06/11/2020. ZERO STAGE CAPITAL 1,116,671 .990,000 2FE...
58502B AC 0 | MEDNAXINC 06/12/2020........ | ZERO STAGE CAPITAL 501,825 490,000 4FE...
58933y AY 1 |[MERCK & CO.INC 06/16/2020. ZERO STAGE CAPITAL 1,109,392 ..1,115,000 1FE...
58933y AZ 8 |[MERCK &CO.INC 06/16/2020........ CITIGROUP......cviiitirerieitis st 495,705 .500,000 . [1FE...
59001K  AG 5 [MERITOR INC....c.oivuiiiiireriirietiesitiesiesi st esssssssensesssseniens. | sessesensinnnn 06/03/2020........ ZERO STAGE CAPITAL 100,000 .100,000
595017  AS 3 |MICROCHIP TECHNOLOGY.......coorvrvrirrerrnrrnes 05/26/2020. ZERO STAGE CAPITAL 340,000 .340,000
609207 AT 2 |MONDELEZ INTL INC 06/12/2020........ | ZERO STAGE CAPITAL 1,010,952 .950,000
615394 AM 5 |[MOOG INC 06/05/2020 ZERO STAGE CAPITAL 295,500 .300,000
617446  8C 6 |MORGAN STANLEY. 06/11/2020........ ZERO STAGE CAPITAL 987,683
617446 8P 7 |MORGAN STANLEY 06/11/2020........ ZERO STAGE CAPITAL 1,859,128
62886E  AX 6 |NCR CORP NEW. 04/07/2020........ ABN AMRO 1,087,330 . .
637639  AA 3 |NATIONAL SECS CLEARI. . 06/11/2020........ | ZERO STAGE CAPITAL 900,102 .890,000 1FE...
63934E AT 5 [ NAVISTAR INTL CORP......ootiiiiiiriniisissieetsi s sssssisssessnes | cessesissinsins 05/04/2020 ZERO STAGE CAPITAL 270,313 .325,000
63934E AW 8 |NAVISTAR INTL CORP N 04/21/2020........ ZERO STAGE CAPITAL 155,000 .155,000
64110L  AY 2 |NETFLIXINC 04/23/2020........ ZERO STAGE CAPITAL 561,000 .561,000 .
64952G AT 5 |NEW YORKLIFE INS CO. 04/08/2020........ ABN AMRO 134,175 .135,000 .| 1FE...
651229 BB 1 |NEWELL BRANDS INC......ooiiiriiiiiriririsisissieiessssiesessssiessssssssssnssssssesssssessssssenss | oessnnsssssenes 05/20/2020........ ZERO STAGE CAPITAL 215,915 .217,000
65339K  BQ 2 [NEXTERAENERGY CAP H.....ccoovvvviiiiirniniereceiee 04/01/2020........ ABN AMRO 240,658 | ... 241,000
65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN 05/07/2020........ ZERO STAGE CAPITAL 248,438 .
654106 AH 6 [NIKEINC................ 06/11/2020........ ZERO STAGE CAPITAL 1,367,574 . 1FE...
65410C  AA 8 | NIELSEN FINANCE LLC/CO. 04/23/2020........ ZERO STAGE CAPITAL 213,388 .215,000
655664 AU 4 |NORDSTROM INC.. 04/08/2020........ ABN AMRO 495,000 495,000
67054K  AA 7 |[NUMERICABLE GROUP SA 06/11/2020........ ZERO STAGE CAPITAL 838,000 | .o 800,000
67066G  AF 1 |NVIDIA CORPORATION.......ccovvrrrrrirereririrerienineereniennes 06/11/2020........ ZERO STAGE CAPITAL 1,243,041 1FE...
674215 AG 3 |OASIS PETROLEUM INC 06/23/2020........ ZERO STAGE CAPITAL 148,700
674599 CC 7 |OCCIDENTAL PETE CORP DEL 04/29/2020........ ZERO STAGE CAPITAL 142,800
674599 CJ 2 |OCCIDENTAL PETE CORP. 06/11/2020........ VARIOUS 1,043,170
674599  CK 9 |OCCIDENTAL PETE CORP........cccovrvrrvrrrirrninee 04/28/2020........ ZERO STAGE CAPITAL 160,625
674599 CN 3 |OCCIDENTAL PETE CORP... 03/26/2020........ ABN AMRO 286,560
674599 CP 8 |OCCIDENTAL PETE CORP... 05/11/2020........ VARIOUS 1,985,320
674599 CQ 6 |OCCIDENTAL PETE CORP... 05/08/2020........ VARIOUS 1,224,500
674599 CV 5 |OCCIDENTAL PETE CORP... 04/29/2020........ ZERO STAGE CAPITAL 431,063
674599  CY 9 |OCCIDENTAL PETE CORP........cccvvrirmrircrrarinnne 03/27/2020........ ABN AMRO 226,118
674599 DF 9 |OCCIDENTAL PETE CORP... 06/01/2020........ VARIOUS 980,050
680665 AK 2 |OLIN CORP. 04/06/2020........ ABN AMRO 522,350 .
68389X BS 3 | ORACLE CORP. 06/11/2020........ ZERO STAGE CAPITAL 1,244,634 1FE...
68389X BX 2 | ORACLE CORP 04/01/2020........ ABN AMRO 394,630 1FE...
68752D  AA 6 | ORTHO CLINICAL DIAGN 04/07/2020........ ABN AMRO 121,875 .150,000
68752D  AC 2 | ORTHO CLINICAL DIAGN 05/28/2020........ | ZERO STAGE CAPITAL 380,000 .380,000
68902V AD 9 |OTIS WORLDWIDE CORP 06/11/2020........ ZERO STAGE CAPITAL 621,768 .600,000
69007T AC 8 |OUTFRONT MEDIA CAP 05/19/2020........ ZERO STAGE CAPITAL 264,000 .300,000
69007T AD 6 |OUTFRONT MEDIA CAP 05/13/2020........ ZERO STAGE CAPITAL 450,000 450,000
69073T AT 0 | OWENS-BROCKWAY GLASS 05/06/2020........ ZERO STAGE CAPITAL 147,000 | cooveeererereeereeee s 147,000
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69318F  AK 4 [PBF HLDG CO LLC / PB.....cvuiiiriiiiiierieieissie st 05/07/2020........ ZERO STAGE CAPITAL 480,000 | oo 480,000

69331C  AH 1 |PG&E CORP.......ootviirriricrirerisrieriesiinenienes 06/18/2020........ ZERO STAGE CAPITAL 260,000 | ..o 260,000

69331C  AJ 7 |PG&E CORP......c.oeoririrrirercineiereiscerienies 06/18/2020. ZERO STAGE CAPITAL 1,162,256 ..1,160,000

69370C AC 4 |PTCINC 04/03/2020. ABN AMRO 137,740

694308  JD 0 |PACIFIC GAS & ELEC Ci......ovvuieriiciieieresiscierissi et ssssiessesisssessssssens | eveesicenenes 06/16/2020........ ZERO STAGE CAPITAL 1,100,000

6944PL 2B 4 |PACIFIC LIFE GLOBAL 06/17/2020. ZERO STAGE CAPITAL 458,979

69888X  AA 7 | PAR PHARMACEUTICAL ....ccovvevvirireriniines 04/06/2020. ABN AMRO 485,100

701885  AD 7 |PARSLEY ENERGY LLC.....ccovvvvrviiirniisiiernnicinninns 06/02/2020. ZERO STAGE CAPITAL 297,750

70450Y AG 8 |PAYPALHLDGS INC 06/11/2020. ZERO STAGE CAPITAL 1,241,062

707569  AS 8 | PENN NATIONAL GAMING INC 05/05/2020. ZERO STAGE CAPITAL 272,250

71376L  AD 2 |PERFORMANCE FOOD GRO 04/21/2020. ZERO STAGE CAPITAL 504,460

716768 AD 8 |PETSMART INC. 04/07/2020. ABN AMRO 369,000

718172 CH 0 | PHILIP MORRIS INTL Lo ssesssssesessssssessessssesenssssene | sesenneesnenes 06/11/2020. ZERO STAGE CAPITAL 1,243,787

72650R BN 1 |PLAINS ALL AMERN PIP 06/08/2020. ZERO STAGE CAPITAL 190,607

73179P  AM 8 | POLYONE CORP... 04/29/2020. ZERO STAGE CAPITAL 327,000

73939V AA 2 [POWERTEAM SVCS LLC......oiiiiiiiiieiistieeieiesieissssie s ssseninns | sessesinsinssnn 05/11/2020. ZERO STAGE CAPITAL 480,000

74166M  AE 6 |PRIME SEC SVCS BORRO 04/06/2020. ABN AMRO 309,338

74251V AS 1 | PRINCIPAL FINANCIAL. 06/09/2020. CS FIRST 995,170 | ..... ,000,000

742718  FH 7 |PROCTER AND GAMBLE C.......coovviiiiiiiniiiiciniiesisisissessissiesssisssessssssinnes. | oesinsisinenes 06/11/2020. ZERO STAGE CAPITAL 1,245,552 ..1,095,000

744448  CT 6 |PUBLIC SERVICE CO CO 05/08/2020. JP MORGAN 1,694,577

74456Q BS 4 |PUBLIC SVC ELEC GAS 06/12/2020. ZERO STAGE CAPITAL 1,006,253

747262 AY 9 |QVC INC ..ot 04/06/2020........ ABN AMRO 900,450

74733V AB 6 |QEP RESINC 06/08/2020. ZERO STAGE CAPITAL 249,750 .300,000

74733V AC 4 |QEPRESOURCES INC .o 06/05/2020. ZERO STAGE CAPITAL 213,295 . .290,000

75606D  AJ 0 | REALOGY GRP LLC/REAL......ccooiiriviiiririieisiisieississie st 06/09/2020........ ZERO STAGE CAPITAL 925,000 | .o 925,000

767754  CH 5 |RITE AID CORP.......oveiieiiriersereiesie e 04/08/2020. ABN AMRO 589,025 .670,000

780153  AY 8 |ROYAL CARIBBEAN CRUI 05/13/2020. ZERO STAGE CAPITAL 302,820 . .309,000

780153  AZ 5 |ROYAL CARIBBEAN CRUISES 05/13/2020........ ZERO STAGE CAPITAL 397,700 | .o 410,000

780153  BA 9 |ROYAL CARIBBEAN CRUI 06/05/2020. ZERO STAGE CAPITAL 14,000 14,000

780153  BC 5 |ROYAL CARIBBEAN CRUI 06/04/2020. ZERO STAGE CAPITAL 236,000 | ..o 236,000

78454L AT 7 |SMENERGY CO 06/17/2020........ EXCHANGE ..ot 486,720 | oo 303,000

78573N  AC 6 | SABRE GLBL INC......oiviiiiriiiieisiteiriesie it sesssnene | cesnssessenanns 04/17/2020. VARIOUS 685,125 AFE...

808513 BD 6 | SCHWAB CHARLES CORP.. 04/27/2020. ZERO STAGE CAPITAL 250,000 . .

808625 AA 5 | SCIENCE APPLICATNS | 04/06/2020........ ABN AMRO 332,040 | .o 353,000 [ oo 1,077 [4FE .o

816851 BK 4 | SEMPRAENERGY........... 06/10/2020. ZERO STAGE CAPITAL 433,000 | oo 433,000

81725W  AH 6 | SENSATA TECHNOLOGIES BV. 03/25/2020. ABN AMRO 23,063 25,000

81728U  AA 2 | SENSATA TECHNOLOGIES 06/09/2020........ ZERO STAGE CAPITAL 173,406 | oo 175,000

81761L  AA 0 | SERVICE PPTYS TRu...iiiiiirirrirtiiiissiiesiesiscsssssssssessesssesesssssssssssssesssesssssssesss. | cosessessnnnes 06/03/2020. ZERO STAGE CAPITAL 79,000 79,000

82967N  BG 2 | SIRIUS XM RADIO INC. 06/08/2020. ZERO STAGE CAPITAL 1,613,000 | cooocorvreeeeeis 1,613,000 .

83001A  AB 8 [SIXFLAGS ENTMT CORP.. 04/03/2020........ ABN AMRO. 596,000 | ..o 745,000 [ oo 6,759 [4FE......ccoovviviinn

83001W  AC 8 | SIXFLAGS THEME PKS 04/15/2020. ZERO STAGE CAPITAL 698,400

842587  CU 9 | SOUTHERN CO....cocovvrrrrririeinnicisrinnisissnienns 06/11/2020. ZERO STAGE CAPITAL 1,110,491 2FE...

85172F  AD 1 | SPRINGLEAF FINANCE CORP 04/06/2020........ ABN AMRO 409,083 | ..o 425,000

85172F AL 3 | SPRINGLEAF FINANCE 04/06/2020. ABN AMRO 283,650 .305,000

85172F  AS 8 | SPRINGLEAF FINANCE 05/29/2020. ZERO STAGE CAPITAL 447,000 . 440,000

85205T AL 4 |SPIRIT AEROSYSTEMS | 04/30/2020........ VARIOUS 994,875 | ..o 998,000
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853496  AC 1 |STANDARD INDS INC 05/18/2020........ ZERO STAGE CAPITAL 827,840 | ..o 832,000
85440K  AC 8 | STANFORD LELAND UR ..iiiiuiiriiriiiiniieiienissesssisssesessesssesesssssssssssssesssenssnes | oesescessenens 06/12/2020........ ZERO STAGE CAPITAL 625,654 | ..o 620,000
855030 AN 2 |STAPLESINC 06/09/2020. ZERO STAGE CAPITAL 327,250 . .350,000
857477  BJ 1 |STATE STR CORP 06/11/2020. ZERO STAGE CAPITAL 620,437 . .575,000
86614R  AM 9 | SUMMIT MATERIALS LLC 04/06/2020........ ABN AMRO 225,600 | ..o 235,000
86614W  AD 8 | SUMMIT MIDSTREAM HLD.. 03/26/2020. ABN AMRO 11,760 98,000
86723C  AF 5 | SUNCOKE ENERGY INC.....cceviiririireiinrirerierisciesissisesesiesssssesie e sssseessesissisensnss | coessessensnns 04/02/2020. ABN AMRO 183,750 | cvooveeererierreeeirereeseeris 245,000
86765L  AQ 0 | SUNOCO LP/SUNOCO FIN......coriviiiriririiicireieieisseiessssisesessssssesssssssssssssessessssens | oessnsseenenes 03/31/2020. ABN AMRO 43,125 50,000
872540 AS 8 |TJX COS INC NEW 06/11/2020. ZERO STAGE CAPITAL 1,366,656
87264A  AY 1 [ TMOBILE USA INC....cooiiiiriiiiirisiiisisieesisi et ssesssssensessns | sessessnsinnsnn 04/02/2020. ABN AMRO 211,099
87264A BA 2 | T-MOBILE USA INC 04/09/2020. DEUTSCHE BANK ...ttt ssssees 162,963
87264A BE 4 | T MOBILE USAINC... .| 04/02/2020. ABN AMRO 247,202 .
87265H AG 4 | TRIPOINTE GROUP INC.. . .| 06/03/2020. ZERO STAGE CAPITAL 19,000 19,000
87470L  AA 9 | TALLGRASS ENERGY PAR........ccoovviirirnrinns 04/29/2020. ZERO STAGE CAPITAL 11,325 15,000 3FE...
87612B AP 7 | TARGA RES PARTNERS / 04/06/2020. ABN AMRO 178,500
87612E  BL 9 | TARGET CORP 06/11/2020. ZERO STAGE CAPITAL 444,532
88023) AD 8 | TEMPO ACQUISITION LL.......ccccvvvuee 04/30/2020. ZERO STAGE CAPITAL 230,000
88033G CU 2 |THC ESCROW CORPORATI 04/06/2020. ABN AMRO 660,000
88033G DE 7 |TENET HEALTHCARE COR 04/07/2020. BARCLAYS 400,000
88579y BM 2 06/12/2020. ZERO STAGE CAPITAL 497,568 .
89114Q  CD 8 | TORONTO DOMINION BAN......cccviirirriiiririsisisnssssessesssseessesssessssssssssssssssesssnsns | oessenssenenes 06/11/2020. ZERO STAGE CAPITAL 622,981 . .605,000
89236T GW 9 | TOYOTA MOTOR CREDIT. 06/15/2020........ ZERO STAGE CAPITAL 1,861,736 | oo 1,765,000
89236Y  AB 0 [ TPC GROUP INC......coovvrirririeieieieriseienesississnneens 04/07/2020. ABN AMRO 285,350 .375,000
893647 BK 2 | TRANSDIGM INC 04/08/2020. VARIOUS 769,100 . .758,000 | ..
893800 AA 0 | TRANSOCEAN GUARDIAN LTD 06/12/2020........ ZERO STAGE CAPITAL 356,963 | ..o 396,625 | ... 9,774 |4FE......ccoovivivinne
89616R  AA 7 | TRIDENT TPIHLDGS IN 06/09/2020. ZERO STAGE CAPITAL 145,875 .150,000 5FE...
897051  AA 6 |TRONOX INC 04/08/2020. ABN AMRO 93,713 . .105,000
897051  AB 4 | TRONOX INC 04/24/2020........ ZERO STAGE CAPITAL 605,625 | ..o 605,000
90290M  AC 5 [US FOODS INC......ooiirriiiiireriiiseisesisisisssis s essesssssessssssssssssessesssssensens. | oessesssssseres 04/23/2020. ZERO STAGE CAPITAL 1,299,000 .
90327Q D4 8 |USAA CAP CORP MTN BE... . 04/14/2020. WELLS FARGO......coviiieririeeieeisee e 499,380 .| 1FE...
90327Q D5 5 |USAA CAP CORP MTN BE........covvniirirmrieiririnrcinienns 06/11/2020........ ZERO STAGE CAPITAL 254,011 1 S
90353T  AF 7 |UBER TECHNOLOGIES IN 05/13/2020. ZERO STAGE CAPITAL 545,000
907818  EY 0 |UNION PAC CORP 06/11/2020. ZERO STAGE CAPITAL 870,227
910047  AJ 8 |UNITED AIRLS HLDGS I......cvoiiiieriirieieiciscireieienines 06/23/2020........ VARIOUS 531,525
911312 BX 3 |UNITED PARCEL SERVIC 06/11/2020. ZERO STAGE CAPITAL 1,236,890 ..1,095,000
91159H  HX 1 {U SBANCORP MTNS BK......covoiiireriiieiniiriesiceieiseiveeniseinns 06/11/2020. ZERO STAGE CAPITAL 1,239,077 ..1,170,000
913017 DD 8 |UNITED TECHNOLOGIES 06/12/2020........ ZERO STAGE CAPITAL 1,240,333
91324P DR 0 [UNITEDHEALTH GROUP | 06/11/2020. ZERO STAGE CAPITAL 745,411
914906 AR 3 |UNIVISION COMMUNICATIONS........cocovumrimirrrirrirernrinnines 05/08/2020. VARIOUS 392,500 . .
914906 AT 9 |UNIVISION COMMUNICAT........ccooviririrriririnriinenienisenesseiesienns 04/21/2020........ ZERO STAGE CAPITAL 480,276 | oo 485,000
914906 AU 6 | UNIVISION COMM .| 06/16/2020. J P MORGAN 350,000 .350,000
915338 AC 4 |UPJOHN INC . .. | 06/17/2020. ZERO STAGE CAPITAL 209,906 .210,000
91740P  AF 5 |USA COMPRESSION PART. 03/10/2020........ ABN AMRO
91879Q AL 3 |VAIL RESORTS INC 04/29/2020. ZERO STAGE CAPITAL 69,000 69,000
92047W  AF 8 | VALVOLINE INC 05/08/2020. ZERO STAGE CAPITAL 258,700 | ..o 260,000
92343V EA 8 | VERIZON COMMUNICATIO 06/11/2020........ ZERO STAGE CAPITAL 857,967 | ..o 690,000
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92343V FG 4 | VERIZON COMMUNICATIO 05/19/2020........ RBC DEXIA.....ooiiiriiiiiieiineresissiesierissee s 6,019,860 | ..ovvuerrirererieierieririenend 6,000,000

92826C AL 6 |VISAINC 06/11/2020........ ZERO STAGE CAPITAL 370,595 | ..o 355,000

928563 AF 2 |VMWARE INC 04/02/2020. ABN AMRO 268,040 .269,000

928668 BC 5 | VOLKSWAGEN GROUP AME 06/11/2020. ZERO STAGE CAPITAL 748,440 .730,000

928668 BE 1 |VOLKSWAGEN GROUP AME 05/06/2020........ ZERO STAGE CAPITAL 271,714

929338 AQ 7 |WMG ACQUISITION CORP 06/16/2020. ZERO STAGE CAPITAL 259,000 .

931142 EM 1 | WALMART INC 06/15/2020. ZERO STAGE CAPITAL 1,125,490 1FE...

931427 AT 5 |WALGREENS BOOTS ALLI 04/13/2020. ABN AMRO 257,000 .257,000

93369K  AA 3 | WAND MERGER CORP 04/06/2020. ABN AMRO 115,050 .130,000 AFE

941130 AA 4 |WATCO COS LLC / WATCO FIN 04/27/2020. ZERO STAGE CAPITAL 1,025,988

941130 AB 2 | WATCO COS LLC / WATC......iriiiiirerinriniireriesisesesisenessesisessesssssessesissssesssssssssessensens. | oevseseneenenes 06/11/2020. ZERO STAGE CAPITAL 1,775,000

94974B  FN 5 |WELLS FARGO COMTN B 06/11/2020. ZERO STAGE CAPITAL 1,228,104

950000 2H 5 |WELLS FARGO & CO 06/11/2020. ZERO STAGE CAPITAL 1,862,442

950000 2L 6 |WELLS FARGO & CO 06/15/2020. ZERO STAGE CAPITAL 495,298

95081Q AN 4 |WESCO DISTR INC. 05/29/2020. ZERO STAGE CAPITAL 1,102,000

95081Q AP 9 |WESCO DISTRINC... 05/29/2020. ZERO STAGE CAPITAL 694,708

95616A  AA 1 |WEST STREET MERGER 04/29/2020. ZERO STAGE CAPITAL 277,300

958254  AA 2 | WESTERN GAS PARTNERS 04/15/2020. ZERO STAGE CAPITAL 222,188

958254  AJ 3 | WESTERN GAS PARTNERS.... 06/03/2020. ZERO STAGE CAPITAL 202,188

958667 AA 5 | WESTERN GAS PARTNERS.... 06/02/2020. ZERO STAGE CAPITAL 83,500

958667 AC 1 | WESTERN GAS PARTNERS.... 04/08/2020. ABN AMRO 464,063

960413 AW 2 | WESTLAKE CHEM CORP.......cccccvveirrrrnces 06/09/2020........ ZERO STAGE CAPITAL 99,588

978097 AF 0 | WOLVERINE WORLD WIDE. 05/06/2020. ZERO STAGE CAPITAL 350,000 .350,000

98212B  AM 5 | WPX ENERGY INC 06/15/2020. VARIOUS 605,000 . .605,000

983133 AB 5 |WYNN RESORTS FIN LLC....otiiiiriiiiiiieiiitiessieesissesssssessessseiessessssessssesssnsns | oessnsssenenes 04/07/2020........ ABN AMRO 540,000 | .o 540,000

983793  AH 3 | XPO LOGISTICS INC 05/21/2020. ZERO STAGE CAPITAL 961,960 .960,000 .

98450L  AA 1 |YALE UNIV MTN BE 06/11/2020. ZERO STAGE CAPITAL 626,800 .625,000 1FE...

988498 AM 3 |YUMBRANDSINC........cccocene.. 03/30/2020........ ABN AMRO 13,000 13,000

BL2590 36 4 |INTELSAT JACKSON HLDG oo 06/16/2020. GOLDMAN SACHS.. ...2,376 2,376

BL2725 58 0 |BMC SOFTWARE FINANCE INC 05/19/2020. GOLDMAN SACHS.. 260,400 .

06367X 7W 5 |BANK MONTREAL QUE 04/08/2020........ RBC DEXIA. ..ottt bbbt ssssent | sbenssessebisss bbbt bbbt | erbsebanss s st 10,077,500 57,838 | 1FE ..o

064151 S9 5 |BANKNOVA SCOTIA 06/03/2020. T D SECURITIES 2,776,775 26,329 | 1FE...

071734  AK 3 | BAUSCH HEALTH COS IN......coiiiiiiiiiieriniicieresiseesie e A, 05/11/2020. ZERO STAGE CAPITAL 698,000

07317Q  AH 8 |BAYTEX ENERGY CORP............ A 06/22/2020........ ZERO STAGE CAPITAL 280,525 | ..o 490,000 | o 9,885 [4FE.......cccoovvvirnnnne

15135U  AF 6 | CENOVUS ENERGY INC A... ..| 06/12/2020. ZERO STAGE CAPITAL 295,088

15135U AG 4 |CENOVUS ENERGY INC A... .| 03/27/2020. ABN AMRO 42,250

151350 AJ 8 | CENOVUS ENERGY INC A, 03/27/2020........ ABN AMRO 321,840

15135U AP 4 | CENOVUS ENERGY INC A, 05/28/2020. VARIOUS 160,163

17039A  AG 1 |CHOICE PPTYS REAL ES 06/23/2020. RBC CAP 2,859,863

18060T  AA 3 |CLARIOS GLOBALLP /. A 05/13/2020........ ZERO STAGE CAPITAL 10,000

284902 AE 3 |ELDORADO GOLD CORP N. A.. ..| 04/06/2020. ABN AMRO 220,375

335934  AH 8 |FIRST QUANTUM MINERA... . A.. .| 04/06/2020. ABN AMRO 151,300

36168Q  AJ 3 | GFL ENVIRONMENTAL IN......coiiitiriiiniiiirenieierissiesiesis et A, 04/22/2020........ ZERO STAGE CAPITAL 75,000

539481 AN 1 |LOBLAW COSLTD 05/05/2020. RBC DEXIA......ooiiriiiiiriniisieissie s 2,524,200 | ..oooveriieee e 2,500,000

552704  AC 2 |MEG ENERGY CORP.......cooiiiricriiriirerinni et A 05/08/2020. ZERO STAGE CAPITAL 75,438 85,000

552704  AE 8 |MEG ENERGY CORP......coiriiiieriiiiersiciesie s A 04/16/2020........ ZERO STAGE CAPITAL 384,975 | .o 590,000
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565018  DE 5 | MANULIFE BANK OF CANADA........c.coimiiriiiiintiiriniieienise e 06/23/2020........ RBC CAP 3,307,458 | ..o 3,300,000 | coevourerririeierenee e TFE. s
644535 AH 9 |NEW GOLD INC CDA A 06/10/2020........ ZERO STAGE CAPITAL 475,000 | oo 475,000 | oo BFE. i
68245X  AK 5 (1011778 B C UNLTD A, 04/07/2020. JP MORGAN 33,000 33,000
775109  BJ 9 |ROGERS COMMUNICATION 06/03/2020. T D SECURITIES 2,172,600
780086 KD 5 |ROYALBANK CDA........coiiiiitiriererisnirerssssienis s cesesisiaes 04/08/2020........ RBC DEXIA......ooiiiiieiernsintiesieisesesesesesssieneesinsens 7,007,700
891160 K5 1 |TD BANK 04/08/2020. RBC DEXIA......oooiiiieiiiieississiessisisssisssssssessessnsens 3,006,030
03969A AP 5 | ARDAGH PACKAGING D 05/26/2020. ZERO STAGE CAPITAL 281,775
03969A AR 1 |ARDAGH PACKAGING D 05/26/2020. ZERO STAGE CAPITAL 1,476,475
143658 BC 5 | CARNIVAL CORP D 04/01/2020. ABN AMRO 608,850
225401 AP 3 |CREDIT SUISSE GROUP. D 03/27/2020. ABN AMRO. 400,000
29446M  AE 2 |EQUINOR ASA..... D 06/11/2020. ZERO STAGE CAPITAL 1,232,502
404280 AW 9 |HSBC HLDGSPLC.... D 06/11/2020. ZERO STAGE CAPITAL 1,228,481
404280 BS 7 |HSBC HOLDINGS PLC.. D 06/12/2020. ZERO STAGE CAPITAL 1,124,519
460599  AE 3 |INTERNATIONAL GAMET.... Do 06/08/2020. ZERO STAGE CAPITAL 374,000
53944y AL 7 |LLOYDS BKG GROUP PLC D 04/02/2020. ABN AMRO 388,000
62954H AC 2 |NXPBV/NXP FDG LL D 04/29/2020. ZERO STAGE CAPITAL 224,552
75625Q  AD 1 |RECKITT BENCKISER TR D 06/11/2020. ZERO STAGE CAPITAL 1,102,993
81725W  AG 8 | SENSATA TECH BV.. D 03/25/2020. ABN AMRO 79,263
822582  CF 7 |SHELL INTERNATIONAL.. . D 06/11/2020. ZERO STAGE CAPITAL 994,600
89705P  AA 3 | TRONOX FINANCE PLC.......ccovvriiiinriireiinriereriseiesisesceseneenes D 04/06/2020. ABN AMRO 368,680
92769V AJ 8 |VIRGIN MEDIA FIN PLC D 06/22/2020. VARIOUS 1,957,050
92770Q  AA 5 | VIRGIN MEDIA VENDOR......c0otuiiiiriiitismissrsnsssesensssesseenssnises D 06/10/2020........ ZERO STAGE CAPITAL 930,000
3899999. Total - Bonds - Industrial and Miscellangous.................cccooeviierereiesirieieeiienns 293,258,447
Bonds - SVO Identified Funds
258620 10 3 | DOUBLELINE TTL RTRN BND-L....c.oiiiiiiiiiieiisiiisisnissessssssis s snssnsees | ................ | 06/25/2020........ DOUBLELINE ..ottt snssssensensne | sbssssassessassssssessassssssenssssssssensersnssanens | eeomsssssssessassssssensanssnes 100,000,000 | ..oovriviinierriniinicirisninae 9,319,664 | ..o TFE. i
8099999. Total - BONAS = SVO IABNEFIEA FUMGS. ... etttk se foeetees e 8o E s e E £ E RS8R EE S8 £EE oL £ EEE £ E LR E £ E £ Ef £ EE S E L0 E S E S E S8 £Ef e E e E b eEE b 4 fehbenb e eh b e bbbt | eesnnsensanesen e ensennees 100,000,000 [ oo 9,319,664 | ... (O XXX
Bonds - Unaffiliated Bank Loans
BF3350 24 1 |INTELSAT INTERMEDIATE 06/16/2020........ OAKTREE.........cccovevirinen. 427,321
BL2387 53 0 |BWAY 04/21/2020. OAKTREE.... 104,050
BL2561 32 4 |AMERICAN AIRLINES INC 06/05/2020. OAKTREE.... 123,200
BL2636 58 9 | TRANSDIGM INC 03/31/2020........ GOLDMAN SACHS.......ooviiitireiisieie ettt 493,750
BL2940 10 6 |AMC ENTERTAINMENT INC 04/17/2020. GOLDMAN SACHS.. 273,875
BL3282 53 2 |LIFEPOINT HEALTH INC......cccoooviviiiririrciirine 04/27/2020. GOLDMAN SACHS.. 277,500
BL3347 29 3 |GOLDEN NUGGET 05/26/2020........ OAKTREE........ccocovinrinn. 698,825
BL3351 04 8 |AIRBNBINC 04/14/2020........ OAKTREE........coouiiiininne 477,750 ..
8299999. Total - Bonds - Unaffiliated Bank Loans..........c..ccccocvvvcsriiniiencs 2,876,271 ..3,021,309 |.. 0
8399997, TOtAl - BONGS = P 3.ttt ettt E 8811 81 eEE R R E o8 Ef L8 £EE 4L EE L E S E R E L EE oL EHEE L E LR E £ E LR LR Ef L E oL L E LA £EE LR e LR E L L e eEE R LR R R e R LeEienE e eh bbbt | sbeeenene et 1,095,916,479 | oo 957,700,334 | ..o 4,005,558
8399999, TOUAI = BONGS. ...ttt es st ee st e et ses et e et es e e £ 1o E et e a8 eheeheeehehee | 44eLieEseEeeEeeseEseE e E Lo R AR LA eR R R L E oL E SR E L E e LR R E LR R e E L oL E LR AL oL E LR e E LR A E oL e £ E LA LR L E AR R E L s ek EAeE b oA enAere fiekiehetteteee et et s bttt n et enten e nntnnns | ehensenieres et en s 1,095,916,479 | oo 957,700,334 | oo 4,005,558
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
00206R 10 2 [ ATET INC....oiuiirririiieieie ettt | sesisenianiins 05/20/2020........ ZERO STAGE CAPITAL 267.000 .7,809 XXX e | s
00287Y 10 9 |ABBVIEINC 05/20/2020. VARIOUS 4,877.220 508,141 XXX
00507V 10 9 [ACTIVISION INC.....ovmriiiririiieinsieisisssiesessssiessssseisesssss st ssssssessessssssns | sessesssssnsno 05/20/2020. VARIOUS 4,220.000 292,108 XXX
00724F 10 1 |ADOBE SYSINC 06/04/2020........ VARIOUS 1,472.000 458,611 XXX
00766T 10 0 |AECOM TECHNOLOGY CORP DEL. 05/29/2020. ZERO STAGE CAPITAL. ...ttt sssssssesssssssssssansnns | sossssssssssessssssessossnssessnn 24,580.000 | ..veveririrnereeis 859,268 XXX
007903 10 7 |ADVANCED MICRO DEVICES IN 06/04/2020. VARIOUS 3,671.000 191,044 XXX . .
011659 10 9 | ALASKA AIR GROUP INC.....oovuiiiirriiicirerisisisesieisssssie st ssessssssessenes | sessessnsinsnn 03/27/2020........ ABN AMRO 3,545.000 108,316 XXX e | s
015351 10 9 |ALEXION PHARMACEUTICALS L.....vorireriiriierirererisnirererinsines 06/04/2020........ ZERO STAGE CAPITAL 136.000 15,461 XXX s | e
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016255 10 1 | ALIGN TECHNOLOGY INC......coiriiiiireriiiiirsiereeissiesississesesisessesesiesssssssesessesisanes | sessesensesenns 03/27/2020........ COWEN. ...ttt | eebsessen bbb 10,000.000 | wooveverrereririeeerireireenene 1,799,310 XXX s | e
020002 10 1 |ALLSTATE CORP........ 04/23/2020........ ZERO STAGE CAPITAL 76.000 | oo 7,772 XXX e | e
02079K 30 5 |ALPHABET INC 04/23/2020. VARIOUS 97.000 114,894 XXX
02209S 10 3 [ALTRIA GROUP INC......covvvriririirerrieieierissiesssisissneens 05/20/2020. ZERO STAGE CAPITAL 3,353.000 125,829 XXX
023135 10 6 |AMAZON COM INC 03/27/2020........ ABN AMRO 38.000 72,770 XXX
024835 10 0 |AMERICAN CAMPUS COMMUNITIES 06/09/2020. ZERO STAGE CAPITAL 2,150.000 86,023 XXX
025816 10 9 |AMERICAN EXPRESS..........cccooeumirierinircieninne 06/04/2020. ZERO STAGE CAPITAL 233.000 24,770 XXX
026874 78 4 |AMERN INTL GROUP INC.... 06/04/2020. ZERO STAGE CAPITAL 2,722.000 93,454 XXX
03027X 10 0 |AMERICAN TOWER CORP... . | 04/23/2020. ZERO STAGE CAPITAL 1,150.000 288,391 XXX
032654 10 5 |ANALOG DEVICES.......... 06/04/2020. ZERO STAGE CAPITAL 1,092.000 133,241 XXX
037833 10 0 |APPLE COMPUTER 05/20/2020. VARIOUS 159.000 43913 XXX
03966V 10 7 |ARCONIC CORP... .| 04/01/2020. SPINOFF.. 1,881.250 39,153 XXX
040413 10 6 |ARISTANETWORKS IN .. | 06/04/2020. ZERO STAGE CAPITAL 284.000 64,797 XXX
042735 10 0 |ARROW ELECTRS INC. .. | 05/14/2020. ZERO STAGE CAPITAL 8,330.000 532,075 XXX
045487 10 5 |ASSOCIATED BANC CORP.. . | 05/08/2020. ZERO STAGE CAPITAL 9,820.000 136,781 XXX
04621X 10 8 |[ASSURANT INC 05/20/2020. ZERO STAGE CAPITAL 1,277.000 127,999 XXX
052769 10 6 |AUTODESK INC 06/04/2020. ZERO STAGE CAPITAL 457.000 83,327 XXX
053484 10 1 |AVALONBAY COMMUNITIES INC 06/04/2020. VARIOUS 866.000 137,703 XXX
05722G 10 0 |BAKER HUGHES A GE CO......ccovvvivviirriiciisiseiis 05/20/2020. ZERO STAGE CAPITAL 9,972.000 154,718 XXX
06652K 10 3 | BANKUNITED INC. .. | 04/29/2020. ZERO STAGE CAPITAL 3,250.000 64,326 XXX
077454 10 6 |BELDEN INC . | 04/29/2020. ZERO STAGE CAPITAL 1,850.000 64,874 XXX
084670 70 2 |BERKSHIRE HATHAWAY INC DE 03/27/2020........ ABN AMRO 46.000 | ovoveeeierieieee s 8,297 XXX
097023 10 5 |BOEING CO 06/04/2020. ZERO STAGE CAPITAL 2,598.000 404,610 XXX
09857L 10 8 |BOOKING HOLDINGS INC......ooiirriiiiereriiirireeieriesissisessesissesessssssssesssessssssseensesinse | sessessssineen 03/27/2020. ABN AMRO 14.000 18,031 XXX
099724 10 6 |BORGWARNER INC 05/20/2020........ ZERO STAGE CAPITAL 1,372.000 40,897 XXX
101121 10 1 |BOSTON PROPERTIES........oouiieiirriiirireriiitisesiene st sssessessessessssesessenes | sessessssisesns 03/27/2020. ABN AMRO 2,583.000 240,029 XXX
101137 10 7 |BOSTON SCIENTIFIC CORP. . 06/05/2020. VARIOUS ...ttt sssensessns | eosssssssssessssssssssssesesnes 277,162.000 | ..oooveerercieinicicireieienns 10,023,610 XXX
11135F 10 1 |BROADCOM LTD.....vvuveirriiereireriricieniereesenenenes 04/23/2020........ ZERO STAGE CAPITAL 916.000 241,195 XXX
12503M 10 8 | CBOE GLOBAL MARKET.. 03/27/2020. ABN AMRO 264.000 24,280 XXX
125269 10 0 |CF INDS HLDGS INC......ovviiriiiieiiiisiesisisisesiessssssie st sssssssnsessesssssessenes | sessessssinssns 05/20/2020. ZERO STAGE CAPITAL 1,117.000 31,026 XXX
125523 10 0 |CIGNACORP.........cccouvvurranee 06/04/2020........ VARIOUS 2,139.000 410,944 XXX
12572Q 10 5 [ CME GROUP INC.......oouiiiieiiciieeirseie e sssnsenaens | oessesinsinsnns 06/04/2020. ZERO STAGE CAPITAL 723.000 132,852 XXX
127097 10 3 |CABOT OIL & GAS CORP. 04/23/2020. ZERO STAGE CAPITAL 2,373.000 48,140 XXX
131193 10 4 | CALLAWAY GOLF CO 04/30/2020........ VARIOUS. ...ttt sennns | svesesssssessssssesesassesessnsens 24,480.000 280,277 XXX
14040H 10 5 | CAPITAL ONE FINL CO....oevorrvmrirriererrrirereiineinas 03/27/2020. ABN AMRO 1,739.000 96,120 XXX
14149Y 10 8 |CARDINAL HEALTH INC 06/04/2020. ZERO STAGE CAPITAL 2,203.000 117,089 XXX
14448C 10 4 |CARRIER GLOBAL CORP.........ccovrviierinrines 04/03/2020........ SPINOFF ...ttt ssienes | tesesiesaes et nees 370,600.000 | ..cooververererieriirirerienine 3,136,699 XXX
149123 10 1 |CATERPILLAR INC DEL 04/23/2020. ZERO STAGE CAPITAL 67.000 | oo 7,679 XXX
15135B 10 1 |CENTENE CORP DEL.....c.cccovvvvvriririreiniines 04/23/2020. ZERO STAGE CAPITAL 805.000 56,266 XXX
166764 10 0 | CHEVRONTEXACO CORP............... 06/04/2020........ ZERO STAGE CAPITAL 4,691.000 451,371 XXX
169656 10 5 | CHIPOTLE MEXICAN GRILL IN......ouiiiiiriiiiniieriieiesieresiesieniesisseessssesssnssessessns | sessesessinenns 06/04/2020. VARIOUS 52.000 48,214 XXX
172062 10 1 | CINCINNATI FINL CORP 03/27/2020. ABN AMRO 88.000 | couvrireeerre e 6,714 XXX
17275R 10 2 |CISCO SYSTEMS INC 06/23/2020........ VARIOUS. ...ttt sttt aenenns | evevssssesssesesesassesenaeaens 121,556.000 5,599,542 XXX
189054 10 9 |CLOROX CO DEL 06/04/2020. ZERO STAGE CAPITAL 306.000 62,602 XXX
191216 10 0 |COCA COLA CO 03/27/2020. ABN AMRO 9,331.000 402,922 XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLU 06/04/2020........ ZERO STAGE CAPITAL 3,050.000 162,860 XXX e | s
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20030N 10 1 |COMCAST CORP CLA 06/04/2020........ ZERO STAGE CAPITAL 1,912.000 78,778 XXX s | e
200340 10 7 |COMERICA INC 05/28/2020........ ZERO STAGE CAPITAL 4,300.000 167,223 XXX e | e
20825C 10 4 |CONOCOPHILLIPS.........cccovvererirircrrrrirnne 05/20/2020. ZERO STAGE CAPITAL 402.000 17,810 XXX
220521 10 4 |CORTEVAINC 05/20/2020. ZERO STAGE CAPITAL 7,406.000 186,631 XXX
22160K 10 5 |COSTCO WHSL CORP NEW 04/23/2020........ ZERO STAGE CAPITAL 64.000 19,656 XXX
227046 10 9 |CROCSINC......corvrreirrrrieireriniinns 04/24/2020. VARIOUS ...ttt ssssssessenies | sosessessssssssssassessssssssseseas 22,543.000 | coovevererrece s 480,873 XXX
22822V 10 1 |CROWN CASTLE INTL CORP. 04/23/2020. ZERO STAGE CAPITAL 706.000 114,106 XXX
233331 10 7 |DTE ENERGY CO 03/27/2020. ABN AMRO 242.000 23,334 XXX
23355L 10 6 |DXC TECHNOLOGY CO 06/04/2020. ZERO STAGE CAPITAL 3,789.000 66,042 XXX
235825 20 5 |DANAHOLDINGS CORP......cccovvvrirerinrines 05/29/2020. ZERO STAGE CAPITAL. ....ocvuiiriiiieietisisiesie et ssssssssninns | sosessssssssessssssessessnssnsenn 27,470.000 | oo 296,759 XXX
235851 10 2 | DANAHER CORP. 04/23/2020. ZERO STAGE CAPITAL 1,280.000 207,800 XXX
23918K 10 8 [DAVITAINC 05/20/2020. VARIOUS 1,995.000 160,340 XXX
252131 10 7 |DEXCOM INC 06/04/2020. ZERO STAGE CAPITAL 272.000 100,239 XXX
253868 10 3 |DIGITAL REALTY TRUST INC 04/23/2020. ZERO STAGE CAPITAL 445.000 66,555 XXX
254687 10 6 |DISNEY WALT CO. 04/23/2020. ZERO STAGE CAPITAL 4,421.000 449,179 XXX
25470F 10 4 | DISCOVERY COMMUNIC........ccoiiiirriiiiirsiiseinsie it ssssssssensssssinens. | sessesinsinsnnns 05/20/2020. ZERO STAGE CAPITAL 3,568.000 77,386 XXX
256677 10 5 |DOLLAR GEN CORP. .. | 06/04/2020. ZERO STAGE CAPITAL 987.000 185,664 XXX
256746 10 8 |DOLLAR TREE INC... . | 06/04/2020. ZERO STAGE CAPITAL 1,569.000 131,211 XXX
260003 10 8 |DOVER CORP 03/27/2020. ABN AMRO 1,167.000 95,247 XXX
260557 10 3 |[DOWINC 05/20/2020. ZERO STAGE CAPITAL 1,418.000 52,340 XXX
262037 10 4 |DRIL-QUIP 06/03/2020. ZERO STAGE CAPITAL 2,580.000 80,171 XXX
26441C 20 4 |DUKE ENERGY CORP........cccoovrmriiiiririrerinriererinsieninsiees 04/23/2020........ VARIOUS 1,188.000 101,283 XXX
26875P 10 1 [EOG RESOURCES INC.......ovvviriirisiieireiisisiessssisesesssssssssssssssssssssesssssssssessessssses | sesessnsennsne 05/20/2020. ZERO STAGE CAPITAL 5,271.000 266,224 XXX
277432 10 0 |EASTMAN CHEMICAL COMPANY. 05/20/2020. ZERO STAGE CAPITAL 759.000 49,508 XXX
278642 10 3 {EBAY INC....oiiiicieiese et ninsenne | seerenininnn 05/20/2020........ ZERO STAGE CAPITAL 1,307.000 56,518 XXX
278865 10 0 |ECOLABINC 03/27/2020. ABN AMRO 1,233.000 193,698 XXX
28176E 10 8 | EDWARDS LIFESCIENCES COP..........cootiiriiirinieiesissiesesssiesssssisssssssssssssssens | sesessnssnnsnn 05/20/2020. ZERO STAGE CAPITAL 536.000 117,438 XXX
285512 10 9 |ELECTRONIC ARTS INC 06/04/2020........ ZERO STAGE CAPITAL 992.000 116,369 XXX
29444U 70 0 |EQUINIXINC 04/23/2020. VARIOUS 177.000 118,075 XXX
297178 10 5 [ESSEXPPTY TRINC ..ottt 03/27/2020. ABN AMRO. 1,629.000 368,100 XXX
302130 10 9 |EXPEDITORS INTL WASH INC.....ccoiviiriieiiineiersissienisesssssiesssssseisessssssssssesens | sessessnsisenns 06/04/2020........ ZERO STAGE CAPITAL 1,166.000 90,801 XXX
30225T 10 2 |EXTRA SPACE STORAGE 03/27/2020. ABN AMRO. 554.000 52,551 XXX
30231G 10 2 |EXXON MOBIL CORPORATION 04/23/2020. ZERO STAGE CAPITAL 3,030.000 132,844 XXX
30303M 10 2 [FACEBOOK INC.......ooiiiiriiiieieiiscie st essssssessssessssssnsnss. | oessssisnsenes 06/04/2020........ ZERO STAGE CAPITAL 629.000 144,422 XXX
31620M 10 6 |FIDELITY NATL INFO 04/23/2020. ZERO STAGE CAPITAL 1,134.000 138,313 XXX
31847R 10 2 | FIRST AMERICAN CORP.. 03/26/2020. ABN AMRO 2,160.000 95,813 XXX
31946M 10 3 |FIRST CITIZENS BANCS 06/23/2020........ ZERO STAGE CAPITAL 1,440.000 585,447 XXX
337738 10 8 |FISERV INC 06/04/2020. ZERO STAGE CAPITAL 713.000 75,823 XXX
34959E 10 9 [FORTINET INC....coiiiiiiiiiiieieiisceesiei sttt ssssieniens | sessesensisnin 06/04/2020. ZERO STAGE CAPITAL 51.000 | oo 7,183 XXX
361448 10 3 |GATX CORP 06/23/2020........ ZERO STAGE CAPITAL 1,109.000 68,319 XXX
369604 10 3 |GENERAL ELEC CO 04/23/2020. ZERO STAGE CAPITAL 4,136.000 27,624 XXX
375558 10 3 |GILEAD SCIENCES oo 06/04/2020. ZERO STAGE CAPITAL 522.000 40,097 XXX
38141G 10 4 | GOLDMAN SACHS GROUP INC 05/04/2020........ BARCLAYS......otieii et nenins | etisssiesiess s 15,000.000 | woovevverereririreerieireienn 2,600,637 XXX
388689 10 1 | GRAPHIC PACKAGING HLDG CO 06/19/2020. ZERO STAGE CAPITAL. ...ttt ssssssssesssssssssssansnns | sosssssssssessssssessossnssesenn 15,720.000 | .voeveverierieeerciniecireieiena 210,329 XXX
40412C 10 1 |[HCA HOLDINGS INC.....cooovereriririireririicirerirereiissiresesinsines 06/04/2020. ZERO STAGE CAPITAL 327.000 35,258 XXX
40434L 10 5 |HEWLETT PACKARD.......ccriviriiireriiieiesisisesssie e ssssiessesiees 06/04/2020........ ZERO STAGE CAPITAL 4,525.000 76,381 XXX e | s
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410867 10 5 | THE HANOVER INS GRP......coviiirnrniiernrireierinniceenienne 06/23/2020........ ZERO STAGE CAPITAL 2,409.000 243,678 XXX s | e
418056 10 7|HASBROINC .. 06/04/2020........ ZERO STAGE CAPITAL 896.000 66,362 XXX e | e
427866 10 8 | THE HERSHEY COMPANY 05/20/2020. ZERO STAGE CAPITAL 93.000 12,268 XXX
42809H 10 7 |HESS CORPORATION 04/23/2020. ZERO STAGE CAPITAL 1,151.000 48,032 XXX
436106 10 8 |HOLLYFRONTIER CORP ......oomiiiiiiiiiniiniisietesiseie s 06/17/2020........ VARIOUS ...ttt ettt en et ensasaenens | senensesesessseses s et esesaetenas 22,080.000 | .oooverrerieieriierneand 618,658 XXX
437076 10 2 |HOME DEPOT INC 03/27/2020. ABN AMRO A7.000 | cooveiieeie e 8,971 XXX
444859 10 2 [HUMANALINC. ..ottt enssniens | sessesissinneins 03/27/2020. ABN AMRO 218.000 64,872 XXX
446413 10 6 |HUNTINGTON INGALLS INDS | 05/20/2020. VARIOUS 411.000 73,222 XXX
452327 10 9 |ILLUMINAINC 05/20/2020. ZERO STAGE CAPITAL 323.000 114,204 XXX
460146 10 3 |INTERNATIONAL PAPER CO........... 06/04/2020. ZERO STAGE CAPITAL 3,655.000 136,670 XXX
46120E 60 2 |INTUITIVE SURGICAL INC 06/04/2020. ZERO STAGE CAPITAL 322.000 181,980 XXX
464287 24 2 |ISHARES.... 06/19/2020. GOLDMAN ..187,500.000 ....25,123,313 XXX
46625H 10 0 |JP MORGAN CHASE & CO... 04/23/2020. ZERO STAGE CAPITAL 3,536.000 318,553 XXX
478160 10 4 | JOHNSON & JOHNSON.........cccvvmriiiriiririens 03/27/2020. ABN AMRO. B7.000 | cooovereeireriice s 8,275 XXX
485170 30 2 |KANSAS CITY SOUTHERN 06/04/2020. ZERO STAGE CAPITAL 205.000 31,449 XXX
48666K 10 9 [ KB HOME.......oiiiiiiciiiei sttt enes | ceseniesienanns 06/17/2020. ZERO STAGE CAPITAL. ..ottt sssssnieniens | eveessssssessesssssessesssssesens 17,790.000 | coooveerriereeeirereeiseeenis 586,521 XXX
489170 10 0 |KENNAMETAL INC 04/21/2020. VARIOUS ...ttt sennns | obesessssesesessssesesessesessnsens 13,050.000 258,087 XXX
494368 10 3 |KIMBERLY CLARK CORP. 05/20/2020. ZERO STAGE CAPITAL 423.000 57,113 XXX
49456B 10 1 |KINDER MORGAN INC 04/23/2020. ZERO STAGE CAPITAL 5,266.000 74,573 XXX
500255 10 4 |KOHLS CORP......ccovvvrirerrinne 03/27/2020. ABN AMRO 4,249.000 74,527 XXX
501044 10 1 |KROGER CO 06/04/2020. ZERO STAGE CAPITAL 2,861.000 93,518 XXX
526057 10 4 |LENNAR CORP.....ccooemirirrririreriniines 06/04/2020........ ZERO STAGE CAPITAL 1,232.000 76,561 XXX
532457 10 8 |LILLY (ELI) & CO.ouvrriciririeieee e 06/04/2020. ZERO STAGE CAPITAL 2,442.000 386,404 XXX
539830 10 9 | LOCKHEED MARTIN CORP.........ovurirerniiiireriniisesesiseiseissie s 05/20/2020. VARIOUS 712.000 262,783 XXX
548661 10 7 [LOWES COS INC.....ovoririririicirerieiessiesesiseiesienines 06/04/2020........ VARIOUS 3,786.000 370,709 XXX
55261F 10 4 [M& T BKCORP 05/20/2020. ZERO STAGE CAPITAL 890.000 83,596 XXX
552953 10 1 |MGM MIRAGE 03/27/2020. ABN AMRO 440.000 | oo 5,460 XXX
55345K 10 3 [MRC GLLOBAL ... 06/19/2020........ VARIOUS.......ooooii et nsennnns | sotssessssesessesssssesssesennins 58,930.000 293477 XXX
55354G 10 0 |MSCIINC 04/23/2020. ZERO STAGE CAPITAL 240.000 76,830 XXX
575385 10 9 |MASONITE CORP......covvvririrerrireireierinnines 05/05/2020. VARIOUS 2,980.000 137,881 XXX
57776J 10 0 [ MAXLINEAR INC.....ooimiiiiiiieriisiesisiensie it ssssnsens. | sessesssinsns 03/25/2020........ ABN AMRO 5,680.000 59,343 XXX
580135 10 1 |MCDONALD'S CORP 06/04/2020. ZERO STAGE CAPITAL 3,494.000 651,040 XXX
58155Q 10 3 |MCKESSON CORP.........cccrvvmrriiririirersrireisrinsinns 06/04/2020. ZERO STAGE CAPITAL 326.000 52,288 XXX
58933y 10 5 |[MERCK & CO INC 04/09/2020........ COWEN.......ooiiies st | esbiebinss e 25,000.000 2,055,868 XXX
594918 10 4 |MICROSOFT. 06/04/2020. VARIOUS 1,928.000 350,849 XXX
595017 10 4 |MICROCHIP TECHNOLOGY INC......cociiiviirrirnriernissieiieeisseesssssesssssessssssesessesine | vessessssinenns 06/04/2020. ZERO STAGE CAPITAL 117.000 12,541 XXX
595112 10 3 | MICRON TECHNOLOGY INC......orirriiinrirriireiiniieriesissiesissssesesisessessssienssssssssensnnes | sessesensisenns 06/04/2020........ ZERO STAGE CAPITAL 1,179.000 60,071 XXX
60786M 10 5 |MOELIS & COMPANY 06/17/2020. VARIOUS.......ooiiieietete ettt ssaensnns | stessessesssesssssssessssessesass 26,710.000 822,473 XXX
609207 10 5 |MONDELEX INTL INC NPV A 04/23/2020. ZERO STAGE CAPITAL 576.000 30,066 XXX
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO.......cc.ccvvvvreverrerriinrianns 05/04/2020........ JP MORGAN.......cootiieiie et snsessnienins | eriiesssessesesssssssseesiend 65,000.000 | ..ocovvvverriieiieis 2,448,186 XXX
620076 30 7 |MOTOROLA SOLUTIONS .| 06/04/2020. ZERO STAGE CAPITAL 1,086.000 160,571 XXX
62886E 10 8 |NCR CORPORATION . | 04/01/2020. ABN AMRO 5,390.000 93,047 XXX
64110L 10 6 |NETFLIXINC 06/04/2020........ VARIOUS 732.000 313,848 XXX
651229 10 6 |NEWELL RUBBERMAID INC 06/04/2020. ZERO STAGE CAPITAL 3,861.000 59,693 XXX
651639 10 6 | NEWMONT GOLD CORP.........eerriiiriiiirerniintiesiesiseiesse s sssssesiesesssssine | sessesissinenn 04/23/2020. ZERO STAGE CAPITAL 3,813.000 239,696 XXX
65339F 10 1 [NEXTERA ENERGY INC......ceoorvvmrrirnirriririnnins 04/23/2020........ ZERO STAGE CAPITAL 1,786.000 432,821 XXX e | s
654106 10 3 |NIKEINC-CLB e 04/23/2020........ ZERO STAGE CAPITAL 1,940.000 170,876 XXX s | e
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67066G 10 4 |NVIDIACORP........cccovvmirirrrirererniines 03/27/2020........ ABN AMRO 1,481.000 378,335 XXX s | e
674599 10 5 |OCCIDENTAL PETE CORP DEL.........ccccovurvnnee 06/04/2020........ ZERO STAGE CAPITAL 3,078.000 44,102 XXX e | e
68268W 10 3 | ONEMAIN HOLDINGS INC.....coocvuiirirriirciienieieiinsiresississisesssssessessesessssesessssinsesenss. | cosesinssesanns 06/09/2020. ZERO STAGE CAPITAL 4,810.000 141,296 XXX
68389X 10 5 | ORACLE SYSTEMS 06/04/2020. ZERO STAGE CAPITAL 4,506.000 240,119 XXX
688239 20 1 |OSHKKOSH CORP 06/04/2020........ VARIOUS ...ttt sttt en et bensasaenens | senensesesessseses s et esesaetenas 15,080.000 | cooovveerrirernieirerenieenis 995,504 XXX
68902V 10 7 |OTIS WORLDWIDE CORP 04/03/2020. SPINOFF ...ttt | eeressesses et enbenes 185,300.000 | ..cevvvierirerriiinieererins 5,196,330 XXX
695156 10 9 | PACKAGING CORP AMER 06/04/2020. ZERO STAGE CAPITAL 1,152.000 116,788 XXX
T0450Y 10 3 [PAYPALINC....ocviiiiirriirtietisis st ensenins | nessesisinsne 06/04/2020. VARIOUS......couiiiiicieti s nbssrenss | eebsessssssese s 25,719.000 | .vevvreriirieirneei 2,834,286 XXX
713448 10 8 |PEPSICO INC MTN 06/04/2020. ZERO STAGE CAPITAL 1,926.000 255,430 XXX
717081 10 3 {PFIZER INC. ..ottt ssnins | sessesssinenn 06/04/2020. ZERO STAGE CAPITAL 718.000 25,844 XXX
718172 10 9 | PHILIP MORRIS INT'L 06/04/2020. ZERO STAGE CAPITAL 301.000 22,273 XXX
71943U 10 4 |PHYSICIANS REALTY 06/12/2020. ZERO STAGE CAPITAL 8,930.000 161,676 XXX
723484 10 1 |PINNACLE WEST CAP 03/27/2020. ABN AMRO 1,520.000 117,602 XXX
723787 10 7 |PIONEER NATURAL RES.........ccoviiriimriiiirinne 05/20/2020. VARIOUS ..ot ssrents | erbesinsise s 38,335.000 | ooovvrririiereceis 2,957,105 XXX
742718 10 9 |PROCTER & GAMBLE CO 06/04/2020. ZERO STAGE CAPITAL 3,314.000 386,993 XXX
744573 10 6 |PUBLIC SVC ENTERPRISE GROUP.........ccocooviiiemiciinicrinis 05/20/2020. ZERO STAGE CAPITAL 7,753.000 382,113 XXX
74460D 10 9 |PUBLIC STORAGE.... 06/04/2020. ZERO STAGE CAPITAL 297.000 56,964 XXX
745867 10 1 |PULTE HOMES IN 06/17/2020. VARIOUS ....36,810.000 .983,318 XXX
74762E 10 2 | QUANTA SERVICES INC.. 04/30/2020. VARIOUS 4,180.000 137,494 XXX
74965L 10 1 |RLJLODGING TRUST 06/19/2020. ZERO STAGE CAPITAL ....51,761.000 .606,312 XXX
751212 10 1 |RALPH LAUREN CORP.......ccccovrvrvrririrrriririninnns 05/20/2020. ZERO STAGE CAPITAL ....10,210.000 .701,766 XXX
755111 50 7 |RAYTHEON CO 03/27/2020........ ABN AMRO 1,077.000 154,973 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP 04/03/2020. SPINOFF ...ttt tenne | esbeissssesssens st 99,149.000 | .vvovreveirerrreeeeereined 4,326,889 XXX
758750 10 3 |REGAL BELOIT CORP....oovireviririrriereeirie s ssssssesssssesssniens. | sessessssinenns 05/08/2020. VARIOUS 4,501.000 302,983 XXX
75886F 10 7 |REGENERON PHARMUCTCLS........cviiiiiriiiitiresisisesesiessssssiessssssssssesssssessessssens | oersnssesnenes 06/04/2020........ ZERO STAGE CAPITAL 280.000 164,633 XXX
759351 60 4 |REINSURANCE GROUP AMER IN.......ccuiviiiiireriiiseiesiseiesissirenissisesesisesesseniessesenes | coessessenenns 04/07/2020. ABN AMRO 640.000 64,460 XXX
761152 10 7 |RESMED INC 05/20/2020. ZERO STAGE CAPITAL 1,504.000 246,329 XXX
770323 10 3 |ROBERT HALF INTL INC 06/17/2020........ ZERO STAGE CAPITAL.....cooviireieieereinieeeeseiseseieesessessesesssssssessesssssssssssssessesns | sesessessssssessssssessesnsssssesnns 17,269.000 930,879 XXX
78410G 10 4 | SBA COMMUNICATIONS..........osvveriimireiierinrisniieniisiienes 06/04/2020. ZERO STAGE CAPITAL 564.000 173,431 XXX
79466L 30 2 | SALESFORCE COM INC.....coiiiiuiiiiciiieirirciseiseseissis s ssesnes 04/23/2020. VARIOUS 2,505.000 376,829 XXX
806407 10 2 |HENRY SCHEIN INC 05/20/2020........ ZERO STAGE CAPITAL 733.000 42,509 XXX
806857 10 8 | SCHLUMBERGERLTD 04/23/2020. ZERO STAGE CAPITAL 1,060.000 17,671 XXX
81211K 10 0 | SEALED AIR CORP. 03/31/2020. ABN AMRO 7,230.000 177,711 XXX
81369Y 80 3 |SELECT SECTOR SPDR.......cooiiiiriiiieiniisieississiesissssesessssssssesse s sssnssenss | oessesessionnins 03/26/2020........ COWEN. ..ot | eessse s nnees 186,000.000 | ..o 15,068,344 XXX
81369Y 85 2 | SELECT SECTOR SPDR.......coiiiiiiiriiiieiineireriesieisesiesisisesssssssssessesssssssessesssssenss | sessesensinssns 03/26/2020. COWEN. ...ttt | eerenbes sttt 229,000.000 | .oooverreririierieeieris 10,071,764 XXX
81762P 10 2 | SERVICENOW INC 06/04/2020. ZERO STAGE CAPITAL 43.000 16,615 XXX
824348 10 6 | SHERWIN WILLIAMS CO............ 06/04/2020........ ZERO STAGE CAPITAL 286.000 166,615 XXX
828806 10 9 | SIMON PROPERTY GROUP........cccovrrrierirrirriieiinnrierienenseans 03/27/2020. ABN AMRO. 2,677.000 154,951 XXX
830566 10 5 |SKECHERS USAINC 03/27/2020. ABN AMRO 5,140.000 127,327 XXX
844895 10 2 | SOUTHWEST GAS CORP 06/19/2020........ ZERO STAGE CAPITAL 2,210.000 151,400 XXX
857477 10 3 | STATE STREET CORP. 06/04/2020. ZERO STAGE CAPITAL 2,013.000 136,509 XXX
85917A 10 0 | STERLING BANCORP/DE 05/01/2020. VARIOUS ...ttt ssssssensesies | sesessesssssssssssssesssssssssesens 12,870.000 | .vooveverirreeereiriecireieiene 137,187 XXX
863667 10 1 | STRYKER CORP......evriirirrircrerincirererscieeiis 04/23/2020........ ZERO STAGE CAPITAL 338.000 62,917 XXX
87161C 50 1 |SYNOVUS FINL CORP 06/10/2020. ZERO STAGE CAPITAL. ...ttt ssssssssesssssssssssansnns | sosssssssssessssssessossnssesenn 14,550.000 | .voovereriinieeerieiniereins 335,757 XXX
871829 10 7 |SYSCOCORRP............ 03/27/2020. ABN AMRO 5,980.000 302,760 XXX
872540 10 9 |TUXCOMPANIES INC.............. 03/27/2020........ ABN AMRO 4,264.000 199,422 XXX e | s
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872590 10 4 | T-MOBILE US INC.....cooriiitiiriieiieiere et sssssesiesesssssine | sessesensiseins 06/23/2020........ VARIOUS ..ottt | tesesiesaesi s enieenenes 370,000.000 | .oooerreniriierierienis 34,056,599 XXX s | e

88224Q 10 7 | TEXAS CAPITAL BANCSHARES.........ccccomiviriririinninsiienieseiensiissies 06/12/2020........ ZERO STAGE CAPITAL 5,210.000 179,661 XXX e | e
88579y 10 1 |3M COMPANY 06/04/2020. ZERO STAGE CAPITAL 416.000 66,717 XXX
89417E 10 9 | THE TRAVELERS COS INC .ot sssssssesessssssssenss. | sessessnsinnnnen 05/20/2020. ZERO STAGE CAPITAL 2,040.000 193,590 XXX
89832Q 10 9 | TRUIST FINANCIAL COR.....coucvuiirirriiecirerineieesesieseesssi s sissesenss s ssenssssessenineneens | soeressencenenes 06/04/2020........ ZERO STAGE CAPITAL 4,503.000 185,162 XXX
90184L 10 2 |TWITTERINC 04/23/2020. ZERO STAGE CAPITAL 1,177.000 33,307 XXX
904214 10 3 |UMPQUA HLDGS CORP............ 05/01/2020. ZERO STAGE CAPITAL. ..ottt sissssesessenesssssieninns | eeeesssssessessssssessessnssesens 11,360.000 | cooovveerererreieirererieeerenis 142,344 XXX
907818 10 8 |UNION PAC CORP 06/04/2020. ZERO STAGE CAPITAL 2,895.000 488,459 XXX
911363 10 9 |UNITED RENTALS INC 04/07/2020. ABN AMRO 4,840.000 465,574 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC 06/04/2020. VARIOUS 71.000 19,985 XXX
913903 10 0 |UNIVERSAL HLTH SVCS INC 03/27/2020. ABN AMRO 578.000 51,867 XXX
91913y 10 0 | VALERO ENERGY CORP 03/27/2020. ABN AMRO 1,315.000 59,937 XXX
92343V 10 4 | VERIZON COMMUNICATIONS.........ccoovmrmrirerriirirerinnees 06/04/2020. ZERO STAGE CAPITAL 1,753.000 99,709 XXX
92532F 10 0 | VERTEX PHARMACEUTICALS INC ...coocvviriiiciieierscicriis 05/20/2020. ZERO STAGE CAPITAL 565.000 160,762 XXX
92826C 83 9 |VISAINC 03/27/2020. ABN AMRO 83.000 13,495 XXX
928298 10 8 | VISHAY INTERTECHNOLOGY INC.....c.evererririrciririeieriniererinnines 05/04/2020. VARIOUS ..ottt nisirenss | eobsesssss e 28,470.000 | .oooverrerieeerieieeer 424,376 XXX
92939U 10 6 |WEC ENERGY GROUP INC 06/04/2020. ZERO STAGE CAPITAL 596.000 55,208 XXX
929740 10 8 |WABTEC CORP 03/27/2020. ABN AMRO 176.000 | covoverveereirereeicre s 8,388 XXX
931142 10 3 |WAL-MART STORES INC.......cooiiiiiiiniiciniisieisisississsissessissiessssessssssssssssns | sessessssineons 06/04/2020. ZERO STAGE CAPITAL 3,406.000 429,820 XXX
931427 10 8 |WALGREENS BOOTS ALNC.......ctueriiirirriereiirieriesissisesissssesesiessessssiesssssssssensenss | sessessnsisenns 06/04/2020. ZERO STAGE CAPITAL 1,803.000 78,950 XXX
947890 10 9 |WEBSTER FINANCIAL CORP 04/29/2020. ZERO STAGE CAPITAL 2,510.000 73,898 XXX
955306 10 5 |WEST PHARMACEUTICAL SERVICES ......cccocoviriirirernieeneieeseienienes 06/04/2020........ ZERO STAGE CAPITAL 399.000 82,245 XXX
958102 10 5 |WESTERN DIGITAL CORP........cccccrvvune 03/27/2020. ABN AMRO 1,233.000 52,796 XXX
969904 10 1 |WILLIAMS-SONOMA INC 03/25/2020. ABN AMRO 2,790.000 121,851 XXX
983793 10 0 |XPO LOGISTICS INC 06/17/2020........ ZERO STAGE CAPITAL. ..ottt ssssssssninns | evsessssssssesssssessessnssesenn 10,150.000 | .vovereriireieicirierireine 764,231 XXX
983919 10 1 | XILINXINC 06/04/2020. ZERO STAGE CAPITAL 1,090.000 104,325 XXX
98956P 10 2 [ ZIMMER HOLDINGS INC....ooiviiiririieisiisieississiesssssssisessssssssssssssesssssessesssssessesss | sessesssssnsne 03/27/2020. ABN AMRO 1,541.000 146,506 XXX
98978V 10 3 |ZOETIS INC 06/04/2020........ ZERO STAGE CAPITAL 68.000 | cooereeeeee s 9,631 XXX
G6095L 10 9 |APTIV PLC, 03/27/2020. ABN AMRO 2,774.000 141,870 XXX
G97822 10 3 |PERRIGOCO s 05/27/2020. VARIOUS.......oooiiieree et sssnnsis | sitssesisseessessssssseesnnis 13,700.000 682,240 XXX
L72967 10 9 | ORION ENGINEEREEED CARBONS SA 05/14/2020........ VARIOUS......oooiiieieie ettt ssssnsensesses | sesessesssssssssssssessessssssesens 15,470.000 | covvvvevererrerreereresieenis 123,919 XXX
G0177J 10 8 |ALLERGAN PLC. C 04/23/2020. ZERO STAGE CAPITAL 573.000 106,797 XXX
G0403H 10 8 [AONPLC D 04/23/2020. ZERO STAGE CAPITAL 36.000 | oovveiriere s 6,458 XXX
G1151C 10 1 [ACCENTURE LTD BERMUDA.........ccccoiviirninirernnseieeieeis C 06/04/2020........ ZERO STAGE CAPITAL 144.000 29,729 XXX
G29183 10 3 |EATON CORP. D 05/20/2020. VARIOUS ..ottt | eebsessssine s 16,120.000 | coovevecererierieierieirenine 1,175,288 XXX
G3223R 10 8 [EVEREST RE GROUP LTD.....cooiiiiiriiiieiniiseieiseissiesiessisssiess s [ 06/15/2020. VARIOUS 1,100.000 234,995 XXX
G3922B 10 7 |GENPACTLTD C 04/15/2020........ ZERO STAGE CAPITAL 2,100.000 62,820 XXX
G5960L 10 3 |MEDTRONIC INC .. |D.... 05/20/2020. ZERO STAGE CAPITAL 2,018.000 199,072 XXX
G87110 10 5 | TECHNIPFMC PLC .| D.... 03/27/2020. ABN AMRO.....cooiiiiiiicie it sitiesa e 15,589.000 | cvooveerrierrnieirerencenis 110,676 XXX
H1467J 10 4 |CHUBB LIMITED D 03/27/2020........ ABN AMRO. 2,466.000 270,352 XXX
H2906T 10 9 [GARMIN LTD . .|D 03/27/2020........ ABN AMRO 2,025.000 149,208 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDKCIY TrAOEM. .. ... vuiiiis woiriiieiiisississiersssesseessssessssessssssess e ers s seeess o081 8286880814288 1 088280808 E et en e £1ebbssees e bbbttt n st ensntns | ebtessesssnssesenssne st ensanes 167,932,699 XXX

Common Stocks - Parent, iaries and Affiliates Publicly Traded

30277@ 10 1 [FMIC HOLDINGS, INC......ccovviririiiniinissississisrsssisssesssena | 05/01/2020........ CAPITAL CONTRIBUTION.......cvvuiiririistirerisissesensssssssssssssssnsssssesssnsssesensssssssanens 64,847 XXX
9299999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 64,847 XXX

Common Stocks - Mutual Funds
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46429B 68 9 |ISHARES EDGE MSCI MIN VOL EA. 06/05/2020........ | VARIOUS 49,950.000 XXX
46429B 69 7 |ISHARES EDGE MSCIMIN VOL US.......coviiririeririeiinniienierinneiississsiesiessssseseneens 06/05/2020........ VARIOUS ..103,923.000 XXX
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY .....cvovvrriiiririieiinein 06/05/2020........ VARIOUS XXX
46432F 37 0 |ISHARES EDGE MSCI USA SIZE.........ccccomvvvrimrriirerneinns 05/07/2020........ ZERO STAGE CAPITAL . XXX
46432F 38 8 |ISHARES EDGE MSCI USA VALUE.........cccovivinrirrerencress e 05/07/2020........ VARIOUS ...t s s essaessesssssasssesensssssssssnannsnsns | orsessssssssssssssssssesssssssans 37,314.000 | oooovrvierreeceis 2,484,527 XXX
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT.......cccovvvrinrrrinns 06/10/2020........ | ZERO STAGE CAPITAL 1,595.000 204,603 XXX
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT. 06/10/2020........ ZERO STAGE CAPITAL 3,499.000 107,839 XXX
46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY 06/05/2020........ VARIOUS 708,029 XXX
46435G 40 9 |ISHARES EDGE MSCIINTL VALUE.......c.cocoiimirrinirereriseienseieeeieniaes 05/07/2020........ VARIOUS ....1,301,866 XXX
46435G 50 8 |ISHARES EDGE MSCI INTL SIZE 05/07/2020........ ZERO STAGE CAPITAL.....coovieeiieieireieisieissiesie st sssssssesssssssesseseses | sosssssssssesssssssssssssesssnes 174,983.000 ....3,889,988 XXX
77956H 32 8 | TROWE PR GLOBAL STOCK 04/21/2020........ | JP MORGAN 1,213,297.743 ..50,000,000 XXX
78462F 10 3 | SPDR S&P 500 TRUST ETF 06/19/2020........ VARIOUS ..ottt sttt nsensesnes | sesesessassessnssssssssssesnsnes 164,124.000 50,311,462 XXX
81369Y 60 5 |FINANCIAL SELECT SECTOR SPDR 03/27/2020........ COWEN .466,000.000 XXX
L5458T 11 7 | INVESCO US SENIOR LOAN = GX .uiiuiriiiiciiiniisisisssiessnsssisnsnssesssnessssnssnssssnsases | onnsnssnseenes 04/02/2020........ VARIOUS ....15,980.670 ....1,372,033 XXX
9499999. Total - Common Stocks - Mutual Funds ....138,371,000 XXX
9799997. Total - Common Stocks - Part 3... XXX
9799999. Total - Common Stocks XXX
9899999. Total - Preferred and Common Stocks ....306,368,546 XXX
9999999. Total - Bonds, Preferred and Common StOCKS...........ccviiririiciiniiiiieisiinicinins .1,402,285,025 XXX
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Bonds - U.S. Government
36179N  LF 3 | GOVT NATL MTGE ASSN........coorvrvvriienns .. | 06/01/2020. | MORTGAGE PAYDOWN.......ccccvvr | vermmrmrrernmnseirennns | ceveernns 163,957 | ..o 163,957 | ..cocene 163,892 .154,586 (630) (630) 153,957 08/20/2043.
36179Q 6P 1 | GNMA PASSTHRU MA2678............ovvveneee .. | 06/01/2020. | MORTGAGE PAYDOWN.......cccover | corerrmminermerinrinns | cerverenns 286,187 286,187 301,346 287,610 | oo | e (1,423) (1,423) 286,187 03/20/2045.
36179Q RZ 6 | GNMA PASSTHRU MA2304... .. | 06/01/2020. | MORTGAGE PAYDOWN ....279,340 299,567 279,879 (539) (539) 279,340 10/20/2044.
361790 YR 6 |GNMA PASSTHRU MA2520... .. | 06/01/2020. | MORTGAGE PAYDOWN ol | veeern.671,568 | ..........671,568 693,940 672,400 (832) (832) 671,568 01/20/2045.
36179V DN 7 | GNMA PASSTHRU MAB409...........cccvovnee .. | 06/01/2020. | MORTGAGE PAYDOWN.......ccccooee [ corivmmminniiciiinnins | e 352,236 | .......... 352,236 | .......... 362,335 (60) (60) 352,236 01/20/2050.
3617MK 2X 6 |GNMA PASSTHRU BS8890.... .. | 06/01/2020. | MORTGAGE PAYDOWN 58,974 | ........... 58,974 | oo 60,744 (6) (6) 58,974 02/20/2050.
36181G DG 1 |GOVT NATL MTGE ASSN ... | .| 06/01/2020. | MORTGAGE PAYDOWN ol | ven....806,900 | ..........806,900 ...814,275 807,325 (425) (425) 806,900 06/20/2043.
36186N WN 5 | GOVT NATL MTGE ASSN.......cccovvvrrvernens .. | 06/15/2020. | MORTGAGE PAYDOWN.......ccccover [ corevmmmirnerinerinnins | cevverinns 175224 | .......... 175224 | .......... 177,757 175,299 (75) (75) 175,224 08/15/2045.
36200Q 2T 0 |GOVT NATL MTGE ASSN.. .. | 06/01/2020. | MORTGAGE PAYDOWN . 7,429 7,440 (11) (1) 7,429 02/15/2032.
36200Q JJ 4 |GOVT NATL MTGE ASSN.. .. | 06/01/2020. | MORTGAGE PAYDOWN . 1,866 1,867 2 2) 1,866 03/15/2032.
36201M  2F 8 | GOVT NATL MTGE ASSN.......cooveemvivniinnes .. | 06/01/2020. | MORTGAGE PAYDOWN . 5,300 5,307 8) (8) 5,300 05/15/2032.
36202C 6Y 4 |GOVT NATL MTGE ASSN.. .. | 06/01/2020. | MORTGAGE PAYDOWN . 5,601 5,595 6 6 5,601 12/20/2028.
36204) NZ 5 |GOVT NATL MTGE ASSN.. .. | 06/25/2020. | MORTGAGE PAYDOWN . 4,278 4,243 35 35 4,278 . 02/15/2024.
362090 H9 8 |GOVT NATL MTGE ASSN......cccvvvvrrernnen. .. | 06/01/2020. | MORTGAGE PAYDOWN . 257 256 0 257 0 | oo 6 | 02/15/2029.
38381R  G6 0 |GOVT NATL MTGE ASSN .. | 06/22/2020. | MORTGAGE PAYDOWN........cccoovee [ wormrermrereninnineines | cerereneens 75,999 | oo 75,999 | oo 75,928 75,939 61 61 75,999 0 551 | 03/20/2049.
912828 2D 1 |UNITED STATES TREASURY. v | [ 03/127/2020. | BANK AMERICA MERRILL........covv. | covorvreriniienirisnis | cores 2,067,891 | ....... 2,000,000 | ....... 1,989,609 | ........... 1,994,433 365 365 | o | e 1,994,799 | ..o | v 73,092 | ......... 73,092 | ....... 16,067 | 08/31/2023.
912828 2U 3 |UNITED STATES TREASURY.......c.ccovuunne .. 1 03/26/2020. | ABN AMRO........ccooeremrrmenninirneins | coneersnineinsiinenins | cenerins 786,799 | .......... 740,000 | .......... 747,520 747,343 (352) (352) 746,991 | oo | e 39,808 | ......... 39,808 | ......... 7,956 | 08/31/2024.
912828 5D 8 |UNITED STATES TREASURY.... .. | 04/01/2020. | CITIGROUP. .....65,313,281 | .....60,000,000 | .....59,614,453 59,703,887 | ...cvvvevevrires | v 18,786 | ..ovvvvverccnns | e 18,786 59,722,673 ..5,590,609 |..... 5,590,609 | ..... 871,926 | 09/30/2023.
912828 5M 8 |UNITED STATES TREASURY.... .. | 06/18/2020. | ZERO STAGE CAPITAL......ccoorvvene [ cormrrrmeerneniinisernes | vveens 2,335,440 | ....... 1,935,000 | ....... 2,339,007 (675) (675) 2,338,332 | oo | e, (VX102 — (2,892)] ......... 5,472 | 11/15/2028.
912828 5P 1 | UNITED STATES TREASURY. .. | 03/26/2020. | ABN AMRO.........vvvriniirnerniiininninns | verrsnrnnirersnnseennns | vvviennd 654,141 | .......... 600,000 628,664 827,837 | .o | v (1,623) (1,623) 626,214 | ..o | e 27,927 | ... 27,927 | oo 5,561 | 11/30/2023.
912828 5Z 9 |UNITED STATES TREASURY.... .. 1 03/26/2020. | ABN AMRO..........comvrmerinrineeeninns [ corerimeenenisnineines | oeeens 4,203,023 | ....... 3,890,000 | ....... 3,939,792 ) (2,560) 3,933,500 | .ooovvecrieri | e 269,524 | ....... 269,524 | ....... 63,587 | 01/31/2024.
912828 7F 1 |UNITED STATES TREASURY.... .. | 03/26/2020. | ABN AMRO. .....16,331,250 | .....16,000,000 | .....16,059,688 ) (7,194) | oo | v 16,041,659 | ..covvvvveens | e 289,591 | ... 289,591 | ..... 183,077 | 07/31/2021.
912828 C5 7 |UNITED STATES TREASURY.... .. | 03/26/2020. | ABN AMRO. .....19,913,613 | .....19,500,000 | .....19,464,961 | ......... . . 4,162 .19,481,885 o 431,729 | ...... 431,729 | ..... 214,580 | 03/31/2021.
912828 D5 6 |UNITED STATES TREASURY. .. | 03/26/2020. | ABN AMRO. 1,193,715 1 .....11,100,000 | .......1,137,398 | ... 1,136,436 | ... (1,782) reoereenen 1134,653 | i | 59,062 16,005 | 08/15/2024.
912828 R7 7 |UNITED STATES TREASURY.... .. | 03/26/2020. | ABN AMRO. .....30,427,734 | .....30,000,000 | .....29,211,651 29,524,720 | ..oovvvververirene | e 78,314 | s [ 78,314 29,603,034 |...coooververns | cerne 824,701 | .......824,701 | ..... 132,992 | 05/31/2021.
912828 TJ 9 |UNITED STATES TREASURY.... .. | 03/27/2020. | BANK AMERICA MERRILL 4,489,753 942 ...4,490,695 147,997 | ....... 147,997 | ....... 45,603 | 08/15/2022.
912828 TY 6 |UNITED STATES TREASURY. .. | 03/26/2020. | GOLDMAN SACHS 7,902,234 7,915 ,910,149 ...350,476 350,476 47,500 |11/15/2022.
912828 UN 8 |UNITED STATES TREASURY.... .. | 06/17/2020. | VARIOUS..........cccoocviiririiinrinnis 3,989,924 565 ceenn. 12,056,239 o 192,689 | ...... 192,689 02/15/2023.
912828 V2 3 |UNITED STATES TREASURY.... .. | 03/26/2020. | ABN AMRO. 797,197 (982) 796,216 | ..o | s 37,714 | ........ 37,7114 12/31/2023.
912828 X7 0 |UNITED STATES TREASURY. .. | 03/26/2020. | ABN AMRO. 739,687 (510) 739,176 .37,903 ..37,903 04/30/2024.
912828 XB 1 |UNITED STATES TREASURY.... .. | 06/17/2020. | ZERO STAGE CAPITAL......ccorvverne [ e (1,672) [ oo | v 10,493,457 05/15/2025.
912828 XX 3 |UNITED STATES TREASURY.... .. | 03/26/2020. | GOLDMAN SACHS........ccccosvvmvinns | covneimnrinseirscirennns | 001,331,006 | .......1,250,000 | .......1,244,043 | ........... 1,246,052 198 | oo | s 1,246,250 06/30/2024.
912828 YC 8 |UNITED STATES TREASURY. .. | 03/26/2020. | ABN AMRO, 2,989,646 1,441 2,991,087 08/31/2021.
912828 YE 4 |UNITED STATES TREASURY.... .. | 03/26/2020. | ABN AMRO. 5,912,529 4,269 5,916,799 08/31/2024.
912828 YJ 3 |UNITED STATES TREASURY.... .. | 03/26/2020. | ABN AMRO. .....12,228,281 | .....12,000,000 | .....12,007,031 | ......... 12,006,238 (822) 12,005,416 09/30/2021.
912828 ZC 7 |UNITED STATES TREASURY. .. | 03/30/2020. | JP MORGAN ......1,036,133 | .......1,000,000 | .......1,032,266 (366) ,031,899 02/28/2025.
912828 ZP 8 |UNITED STATES TREASURY.... .. | 06/15/2020. | ZERO STAGE CAPITAL......oovrvrrnes | verreererieiiernriennns .....11,968,974 | .....12,000,000 | .....11,966,719 38 creenn. 11,966,757 05/15/2023.
912828 ZQ 6 |UNITED STATES TREASURY.... .. | 06/15/2020. | ZERO STAGE CAPITAL... .....16,004,906 | .....16,070,000 | .....16,007,019 6 (51 NN I 16,007,025 05/15/2030.
912828 ZR 4 |UNITED STATES TREASURY.... ... | .. | 06/15/2020. | ZERO STAGE CAPITAL... | | ...11,984,316 | .....12,000,000 | .....11,983,594 48 A8 | i | v 11,983,642 05/31/2022.
912828 ZS 2 |UNITED STATES TREASURY.......c.ccovvvnne .. | 06/22/2020. | ZERO STAGE CAPITAL......occorvrerne [ o .....22,739,916 | .....22,760,000 | .....22,743,108 3 3 22,743,111 05/31/2027. | 1o
912828 ZT 0 |UNITED STATES TREASURY.........ccovvunee .. | 06/17/2020. | ZERO STAGE CAPITAL......covrvrnes | verreermrieiierniiennns 41,217,011 | .....41,355,000 | .....41,217,273 40 40 | oo | e 41,217,313 05/31/2025. [ 1....covvvenee
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912828 ZU 7 |UNITED STATES TREASURY.......ccccoonuunns .. | 06/15/2020. | ZERO STAGE CAPITAL......ccoovvverne [ covnrriniensnnssinssiins | oneens 1,296,416 | ....... 1,295,000 | ....... 1,296,416 {1 IR [ 1,296,416 0 [ 9 | 06/15/2023. | 1...ovvevrernes
0599999. Total - Bonds - U.S. GOVEMMENL........coiiiriiiiiiiniiericisnissiisnians ....312,439,172 |....302,740,116 |....302,804,210 | ....... 175,748,297 | ..o 0 [ 94,645 0 94,645 0 [ . 303,400,503 | .....ccco.n 0 ].9,038,673 |..... 9,038,673 | ..1,978,810 XXX XXX
Bonds - All Other Government
013051 DT 1 |ALBERTA PROV.. .. 1 05/12/12020. [ RBC DEXIA........coovvriiernrineirernnins | ceervemniseisnsnsineninns | corenns 4,480,690 | ....... 4,250,000 | ....... 4,283,278 | ........... 4,282,005 | ...cvvviirine (1,787) 4,280,218 | e | e 200,472 | ...... 200,472 | ....... 42,267 |06/01/2026.
135087 D5 0 |CANADA GOVT... weer | -+ | 06/05/2020. | NATIONAL BANK......oovvurrmcrirnrens | creereniieenerierinens .....11,958,760 | .....11,000,000 | .....11,029,510 9,139,199 4,722 v 11,057,844 o 900,916 | ...... 900,916 | ..... 129,175 | 06/01/2025.
135087  E6 7 | CANADA GOVT...oovoorreirriierriieriinninns .. | 06/12/2020. | VARIOUS ....22,751,899 | .....21,400,000 | .....21,335,806 | ......... 21,340,079 2,801 | o | i 21,342,880 | ..coovvvinnenn ..1,409,019 |..... 1,409,019 | ..... 127,839 | 06/01/2026.
135087 G7 3 |CANADA GOVT... .. | 04/09/2020. | DESJARDIN +...20,271,600 | .....20,000,000 | .....19,838,840 | ....cocoverererermremeenne | vevervrrrrnrrnerns | eerreen T84T | i | s 13,473 | oo | v 19,852,313 | covoovvvvrinens | e 419,287 | ...... 419,287 | ....... 98,562 | 09/01/2022.
135087 K5 2 |CANADA GOVT... .. | 04/16/2020. | RBC DEXIA .....14,032,641 | .....13,500,000 | .....13,666,150 (4,149 [ oo | v 13,662,001 o 370,640 | ...... 370,640 | ....... 23,116 | 03/01/2025.
135087 K6 0 | CANADA GOVT.....ooovvrovivmrrierirerirssinneiins .. | 04/16/2020. | RBC DEXIA .....20,412,900 | .....20,000,000 | .....19,975,600 2,869 | oo | e 19,978,469 | ....ocvovvrvvens | e 434,431 | ... 434,431 | ..... 132,329 | 02/01/2022.
13509P FL 2 | CANADA HOUSING TRUST... .. | 06/11/2020. | NATIONAL BANK........ocorrremnirienes [ corerineirneninsnineiens | e 6,397,020 | ....... 6,000,000 | ....... 6,076,320 (4,900) ...6,068,925 |...cooovrrivirns | et 328,095 | ...... 328,095 | ... 85,734 | 09/15/2026.
13509P GU 1 | CANADA HOUSING TRUST... weer | .. | 05/12/2020. | RBC DEXIA .....14,954,660 | .....14,000,000 | .....14,238,140 | .......14,196,602 | .......cccccooruvre | worerers(17,786) | vververrvrcens | e QAL ) — v 14,178,816 o 775844 | ... 775,844 | ... 147,690 | 12/15/2023.
68323A CX 0 |ONTARIO PROV.....ooomiririrrirerinrireiienns .. 105/12/2020. | RBC DEXIA......ooevierireirrrinnireeies [ eoverineerneeinssiseinns | e 3,183,227 | ....... 2,950,000 | ....... 3,190,160 (3,000) 3,187,160 | .covvvverrven | s (3,933) | cvvrees (3,933) | ....... 34,462 | 06/02/2025.
74814Z EV 1 |PROV OF QUEBEC v | ] 06/12/2020. | RBC DEXIA........ovorerreiricrienirns | cevereniseisseiineninnes | cevead 6,246,147 | ....... 5,725,000 6,257,348 (6,311) 6,251,036 | ..ooovverereicnn | s (4,890) | .......... (4,890) | ....... 31,919 | 09/01/2025.
EH8076 46 3 | AUSTRALIAN GOVERNMENT... ... | B| 04/15/2020. | MATURITY.. ....12,975,898 | .....14,249,548 | ... 17,426,195 | ......... 14,454,650 [ ..ocoovoovcnnnons | 0000eee(90,789) | o | v (90,789) | ..(3,019,640) | ......nc 12,975,898 0. 303,875 | 04/15/2020.
1099999. Total - Bonds - All Other Government: ...137,665,442 |....133,074,548 |....137,317,347 69,486,360 0 ] ...(104,857) [ oo 0 ] (104,857) | ..(3,019,640) | ....... 132,835,560 | ..ovvevrrennd 0 ].4,829,881 |..... 4,829,881 | ..1,156,968 XXX
Bonds - U.S. States, Territories and P i
13063C 4Q 0 |CALIFORNIA ST....ccouviirierinrrierieniiniane .. | 04/09/2020. | ABN AMRO, ....11,464,064 | ...... 9,315,000 | ....10,975,413 | ........ 10,608,786 | ......ccoovveevrree | cerrene(37,839) | covvuvivirvcis | eveeeeenn(37,839) | o | v 10,570,947 | oo | e 893,116 | ....... 893,116 | ..... 327,319 | 08/01/2028.
13063C 6B 1 |CALIFORNIA ST....coouiiirierinerrnceiiniennne .. | 04/14/2020. | ABN AMRO.........ccomirmrrimrineeeninns [ eorerineeneninssisenines | oveens 6,199,350 | ....... 5,000,000 | ....... 5,852,300 5,670,260 5,650,326 | ...oocvrvrrreenrs | s 549,024 | ...... 549,024 | ..... 177,083 | 08/01/2028.
57582R JV 9 |MASSACHUSETTS STATE. .. | 06/02/2020. | ZERO STAGE CAPITAL......cvrvrrres | verrvermriernnrseirerinns | corenes 1,995,810 | ...... 1,500,000 | ....... 1,974,660 | ..o [ | veeeeend(2,185) | o | eereeeenn(2,188) [ i | e 1,972,475 23,335 23,335 | ... 31,875 | 07/01/2028.
594698 KF 8 |MICHIGAN ST STRATEGIC FD.. «oor | - | 04/21/2020. | ZERO STAGE CAPITAL... ] I [ 2,483,432 | ....... 2,440,000 | ....... 2,620,170 2,457,953 2,450,953 | .oovrrivcrienns | 20n32,480 | .........32,480 | ....... 63,711 | 10/15/2020.
646039 WH 6 |[NEW JERSEY ST....ccoovrviimririieriirernnis .. | 04/13/12020. [ ABN AMRO.......cc.vvmrirriirmnieirnnnns | ceervermnissisnsnsinennns | cevenes 2,516,147 | ....... 2,505,000 | ....... 2,741,848 2,535,051 2,514,416 | oo | el 731 | T3 | 46,273 | 06/01/2020.
735389 XE 3 |PORT SEATTLE WASH REV. .. | 04/13/2020. | ABN AMRO........cooorvmrrierineereninns [ corerineenenissisennes | veeens 5,319,906 | ....... 4,625,000 5,824,725 5,427,229 5,392,389 | .coocooveverevnns | 2eenn(72,482) | ........(72,482) | ..... 124,618 | 10/01/2026.
759137 GD 0 |REGIONAL TRANSN DIST COLO.. v | | 04/21/2020. | ZERO STAGE CAPITAL.....ccoivvrins [ rvrrerneireireriniinnins | e 2,509,400 | ....... 2,500,000 | ....... 2,630,825 2,506,928 2,501,755 | oo | e 7,645 | Ll 7,645 | L 49,306 |06/01/2020.
882722 3T 6 |TEXASST. .. | 04/09/2020. | ABN AMRO. 5,062,950 5,000,000 6,227,350 5,096,517 5,049,253 | ....cccooverivens | 000 13,697 | ... 13,697 | oo 193,264 | 08/01/2020.
882723 5Z 8 | TEXAS STATE. .. | 04/121/2020. | ZERO STAGE CAPITAL... | . .7,401,681 | .......5,950,000 | ......7,378,774 .6,971,980 6,927,498 ...474,183 238,165 | 08/01/2026.
93974D MF 2 |WASHINGTON S v |- | 04/13/2020. | ABN AMRO.......ivvmiiirinninsenennns | evsnissenensssissnnns | onnens 1,620,727 | ....... 1,570,000 | ....... 1,693,261 | ...........1,620,206 | e 1,607,035 13,692 | .......13,692 | ....... 55,168 | 02/01/2021.
1799999. Total - Bonds - U.S. States, Territories & Possession ....46,573,467 | ....40,405,000 | .....47,919,326 | ........ 42,894,910 | ..o | (232,523) | 0| 1(282,523) [ 0 [ 44,637,047 | ocoovn 0].1,936421 |..... 1,936,421 | ..1,306,782 XXX
Bonds - U.S. Political Subdivisions of States
213185 GM 7 [COOK CNTY ILL....ovoorieeriieriireriieeens .. | 06/23/2020. | ZERO STAGE CAPITAL......cooorvvese [ cormrrmrernerinsrineinns | v 2,174,040 | ....... 2,045,000 | ....... 2,358,798 2,159,665 | ...ccoooververians | e (18,630) | ..ocvveverrirens | v (18,630) 2,141,035 | ...cccocccvivene | ....33,004 | .........33,004 | ....... 62,486 | 11/15/2022.
235219 MU 3 |DALLAS TX ... | . | 04/20/2020. | ZERO STAGE CAPITAL........cccooune. 5,303,982 | ....... 4,425,000 5,303,318 5,097,929 | ..oovvrvrrncriene | eeeeene(31,683) | o [ e (31,683) 5,066,246 | ........ccocrrern | ... 237,736 | .......237,736 | ..... 151,802 | 02/15/2026.
95632C BC 2 |WEST TRAVIS CNTY TEX PUB UTIL........ .. | 04/09/2020. | ABN AMRO. .......3,518,323 | .......3,340,000 | .......3,551,088 3,452,052 . (5,080) (5,080) 3,446,972 | .o | 0 71,350 | ... 71,350 | o 110,869 | 08/15/2025.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccc...... .....10,996,345 | ....... 9,810,000 | ....11,213,204 | ......... 10,709,646 0 (55,393) (V)] I (55,393) | ..ocverririens 0] i 10,654,253 | ...ovvovrienns 0]...342,090 | .......342,090 | ..... 325,157 XXX
Bonds - U.S. Special Revenue and Special A t
014393 WH 1 |ALDINE TX INDEP SCH DIST. .. | 04/13/2020. | ABN AMRO, 2,633,137 | cooovvrverreriens | e (15,894) | .. 2,617,243 | oo | e 158,185 77,833 | 02/15/2025.
03588H HE 9 |ANNE ARUNDEL CNTY MD .. | 04/09/2020. | ABN AMRO. 3,386,382 (26,334) 3,360,048 | oo | e 67,840 | ........67,840 | ....... 85,108 | 04/01/2022.
036303 4B 8 | ANOKA-HENNEPIN MINN.. .. | 04/17/2020. | ZERO STAGE CAPITAL... ...1,651,224 | 39,296 02/01/2029.
047870 RG 7 |ATLANTA GAWTR & WAS. .. | 04/20/2020. | ZERO STAGE CAPITAI 1,139,748 925,000 | .......1,101,055 (344) ) ,100,711 |. .39,037 11/01/2035.
101547 WR 4 |BOULDER VLY CO CH DIST #RE.. .. | 04/01/2020. [ ABN AMRO.......c.vvmriniirniniiiniinnns | eerrsernsinernnssseennns | evvvernns 532,416 | ..........400,000 522,416 S11857 [ | e (3,327) ) 508,530 | .cvvvrvrernns | cerrean 23,886 12/01/2027.
106241 E2 4 |BRAZOSPORT TX INDEP SCHDIST........ | .. | 04/16/2020. | ZERO STAGE CAPITAL.......cccvuveree [ vormrvmrernerrsnisernns | vveens 2,755,197 | ....... 2,095,000 | ....... 2,706,719 ) ) 2,688,607 | vvvoevererreres | e 66,590 | .........66,590 | ....... 59,358 | 02/15/2029.
114894 SF 6 |BROWARD CNTY FLAARP........cccrivnnnnee .. | 04/13/12020. [ ABN AMRO......ccovvmriririrnnieirnninns | vevvvereniersnnsinennns | coenes 2,447,110 | ....... 2,240,000 | ....... 2,620,890 2477228 | oo | v (9,112) ) 2,468,115 | .o | e (21,005) | ........(21,005) | ....... 60,356 | 10/01/2026. . .
13032U VN 5 |CALIFORNIA HEALTH ....ccoovvvvvrivrricrinnns .. | 06/16/2020. | ZERO STAGE CAPITAL......ccoovverne [ cormrrrmeereniinisernes | vveens 1,938,970 | ....... 1,670,000 | ....... 1,922,988 (96) )] RN IS 1,922,892 | ..oovovvriviins | v 16,078 | .........16,078 | ....... 14,288 | 08/15/2050. | 1FE............
13063B WZ 1 | CALIFORNIA ST....coviiiireiniirirnniciinienns .. | 05/12/12020. | ZERO STAGE CAPITAL......ocvurvrirer | ververmriersnrseireninns | corenes 4,150,968 | ....... 3,835,000 | ....... 4,128,646 | ..o | e | e (6,919) [(CHENE) 1 RN I 429,727 | i | v 29,241 | ........29,241 | ... 22,626 | 04/01/2022. | 1FE............
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130630 LE 6 |CALIFORNIAST.. .. | 04/22/2020. | ZERO STAGE CAPITAL... 654,743 | .......... 505,000 | .......... 643,249 (636) 642,613 | .o | e 12,130 | oo 12,130 ..1,613 | 04/01/2029. | 1FE....
130630 UZ 9 |CALIFORNIAST.. ... | .. | 05/18/2020. | ZERO STAGE CAPITAL... | w0nrn2,340,055 | .......1,765,000 2,325,846 (790) 2,325,057 | .oooevieean | e 14,998 | ........ 14,998 | .........6,864 | 03/01/2031. | 1FE.... .
13068L GE 9 |CALIFORNIA ST PUB WKS BRD.............. .. | 04/20/2020. | ZERO STAGE CAPITAL......coooeverne [ cormrrmeerneniininernes | vveens 5,566,050 | ....... 5,000,000 5,699,000 5,353,058 | .ooovvrerieriine | e (18,350) [ ...eovererrenes 5,334,709 | .ooovvrevvrriens | s 231,341 | ... 231,341 | ... 97,917 | 06/01/2025. | 1FE............
176553 HB 4 |CITIZENS PROPERTY INS CORP FL .. | 04/13/12020. [ ABN AMRO.......c.vvmririrninnineirnninns | ceervemniseisnsssisennns | coveres 8,099,070 | ....... 7,000,000 | ....... 8,024,870 | ........... 7,596,220 (29,247) 06/01/2025. | 1FE....
199492 JU 4 |COLUMBUS OHIO v | [ 05/21/2020. | ZERO STAGE CAPITAL....couvvveres | cevrerieriereseennenins | e 1,679,055 | ....... 1,500,000 | ....... 1,664,625 | ....cooncerriniieiiens | cerverirenineenes | e (1,906) . 02/15/2028. | 1FE............
20774Y 3N 5 |CT STHEALTH & EDL FACS AUTH........ .. | 06/09/2020. | ZERO STAGE CAPITAL......ccvomrvies [ e | i 482,460 | .......... 405,000 | .......... 467,609 453,606 | ...ooooviirrienns | e (3,675) 449,931 07/01/2025. | 1FE............
20774Y J9 9 |CONNECTICUT ST HEALT .. | 06/16/2020. | ZERO STAGE CAPITAL......ccoorerene [ corerrmeerreniininernes | v 1,876,154 | ....... 1,745,000 | ....... 1,872,978 (131) | o | e (13) | | s 1,872,847 07/01/2042. | 1FE....
220245 TP 9 |CORPUS CHRISTITEX UTIL S.. ceee | -+ | 04/09/2020. [ ABN AMRO......ovveomriinrinnriinnns | eeveerinneinnneinnnees | oveees 3,474,688 | ....... 3,200,000 | ....... 3,708,576 3,357,712 | oo | e (REX10) | I— 3,340,482 07/15/2022. | 1FE............
232760 5P 9 |CYIPRESS-FAIRBANKS TX INDEP SCH. |..| 04/15/2020. | ZERO STAGE CAPITAL.......ovcevves | covvrerenrrneriverinnes | cevead 6,318,730 | ....... 5,500,000 | ....... 6,745,200 | ........... 6,223,526 | ..oovveerieriene | e (32,205) [ ..ovvonrerirines 6,191,321 02/15/2026. | 1FE............
235308 WA 7 |DALLAS TX INDEP SCH DIST .. | 04/20/2020. | ZERO STAGE CAPITAL.....ccooorvreee [ rovmrrmrerneiinsrineiins | v 4,705,753 | ....... 3,980,000 | ....... 4,832,078 | .......... 4,630,116 (25,857) ...4,604,259 02/15/2027. | 1FE....
235866 BV 1 |DANBURY CONN ... | . | 05/07/2020. | ZERO STAGE CAPITAL... v e | s 1,064,040 | ....... 1,000,000 | ....... 1,069,760 [ ...ovorvrnreriieriens | ceriverierieeeene | verieens (3,805) ...1,065,955 07/15/2026. | 1FE............
246388 TX 0 |DELAWARE STHEALTHF....cccooooniinirins .. | 04/23/2020. | ZERO STAGE CAPITAL.....ccooorvveee [ cormrimeernerinsrineinns | v 1,319,986 | ....... 1,030,000 | ....... 1,349,148 | ..o | e | s (6,268) | ..o | rveereenrne(6,268) | i | s 1,342,877 10/01/2030. | 1FE............
24917D AP 8 |DENVER COLOCITY &C.. .. | 04/21/2020. | ZERO STAGE CAPITAL... 862,948 | .......... 710,000 862,551 (866) 861,685 08/01/2027. | 1FE....
267040 CV 3 |DUTCHESSCNTYNY ... | .. | 04/15/2020. | ZERO STAGE CAPITAL... e ......1,899,864 | .......1,800,000 | ....... 1,915,956 [ ..oocooneirreineineiiens | cevrerienineines | eerieees (1157) [ v | v (1187) i | s 1,914,799 03/15/2026. | 1FE............
267040 CW 1 |DUTCHESS CNTY N Y...ocooiomiririrririninnne .. | 05/18/2020. | ZERO STAGE CAPITAL......cvevvves | corerrerinrirerivenins | cevveii 133,731 | v 125,000 | ..coooee 133,746 (185) 133,561 03/15/2027. | 1FE............
29270C 2C 8 |ENERGY NORTHWEST WASH ELE.. .. | 04/21/2020. | ZERO STAGE CAPITAL......ccoorvrene [ cormrrmeerneninseisernns | vveens 2,172,742 | ....... 1,775,000 | ....... 2,095,068 2,037,258 | ..oovvveerieriens | e (11,631) 2,025,627 07/01/2026. | 1FE....
29270C R3 1 |ENERGY NORTHWEST WASH ELE......... | .. | 03/31/2020. | ABN AMRO.........cccoevumrremmrimrrnernns [ roverimreneninninnines | veeens 1,947,298 | ....... 1,605,000 | ....... 1,953,734 | ........... 1,947,234 | oo | e (12,705) [ oo | eereenneee(12,705) | e | e 1,934,529 07/01/2027. | 1FE............
29270C ZV 0 |ENERGY NORTHWEST WASH ELE......... .. | 04/13/2020. | ABN AMRO. 2,252,180 | ....... 2,000,000 | ....... 2,380,660 2,156,757 | oo | e (12,435) [ ..veoeveiinnes 2,144,322 07/01/2023. | 1FE............
304243 5R 5 |FAIRFIELD CONN... .. | 06/02/2020. | ZERO STAGE CAPITAL......cvrvrrres | verrvermriernnrseirerinns | corenes 1,448,532 .1,185,000 1,403,881 | e | v | e (1,889) [ ovvrvvervrrnen | eeererreeenn(1,889) | v | v 1,401,992 07/15/2028. | 1FE....
3128K1  B7 5 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 2,535 2,514 21 2,535 12/01/2030. | 1FE............
3128K2 UM 2 [FHLMCPC .o .. | 06/01/2020. | MORTGAGE PAYDOWN 2,002 2,001 1 1 2,002 01/01/2031. [ 1FE............
3128K4 YG 4 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 369 377 8) (8) 369 04/01/2036. | 1FE.....
3128K7 4Z 8 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 3,388 3,392 (3) (3) 3,388 09/01/2033. | 1FE....
3128K9 F2 5 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 2,196 2,194 2 2 2,196 02/01/2036.
3128KD 5D 3 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN . 598 599 0 598 08/01/2036.
3128KF  J3 5 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN........cccovvee [ rormrermeerenrinineinnes | cvrveeienes 49,500 49,757 (257) (257) 49,500 10/01/2036.
3128KM UW 3 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN........coccccee [ rovmrvmniiniinniinninns | e 42,357 42,350 7 7 42,357 03/01/2037.
3128KQ HL 3 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 3,305 3,303 2 2 3,305 05/01/2037.
3128LX FW 5 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 25,155 85 85 25,240 12/01/2035.
3128M7 5T 9 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN . . 61,065 (148) (148) 60,917 08/01/2040.
3128M7 EK 8 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN. ..59,704 ..58,592 59,615 89 89 59,704 02/01/2039.
3128M8 NC 4 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN v 24,441 26,870 24,705 (263) (263) 24,441 11/01/2039.
3128MJ 2M 1 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN........cccocee [ wormrimeirnrenneirnennes | e 1,087,005 | ..o 1,087,005 | ....... 1,069,851 | ........... 1,085,084 | ...coovvvvrrieirs | e 1,921 1,921 | s | e 1,087,005 09/01/2047.
3128MJ 4A 5 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN. 300,748 300,689 .300,739 9 9 300,748 06/01/2048.
3128MJ B8 2 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN.........cccovee [ wormremreneernsrinneines | werneeennnnn21,955 | o 21,955 21,934 21,954 1 1 21,955 06/01/2035.
3128MJ E8 9 [FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN M 6,943 (7 (7) 6,935 10/01/2036.
3128MJ QG 8 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN 103,819 111,184 104,281 (462) (462) 103,819 07/01/2041.
3128MM EC 3 |FHLMCPC . .. | 06/01/2020. | MORTGAGE PAYDOWN ....2,505 ...2,522 2,505 0 2,505 07/01/2021.
3128P8 DF 5 |FEDERAL NATLMTG .. | 06/01/2020. | MORTGAGE PAYDOWN 523,758 535,379 524,496 (739) (739) 523,758 10/01/2036.
3128P8 E2 3 |FEDERAL NATL MTG v |+ 1 06/01/2020. | MORTGAGE PAYDOWN.......coovvver [ eovermrirerinnniverinins | eeeennn 325,658 | v, 325,658 | .......... 347,055 326,868 | ....cocvviirinies | e (1,210) (1,210) 325,658 08/01/2037.
3128PC  DJ 8 |FHLMC PC.....ccoovreiricririrseererineieniens .. | 06/01/2020. | MORTGAGE PAYDOWN.........cccovee [ wormrvmeernemrnnninnennns | cvrneernnnn 14,433 | i, 14,433 | e 14,704 14,447 (14) (14) 14,433 01/01/2021. | 1FE............
3128PC  MS 8 |FHLMC PC......cvviiirreicinniereeiseenis .| 06/01/2020. | MORTGAGE PAYDOWN.........cccovee [ cervervmrreirernnincnns | crvrivennnnn 2,669 | e 2,669 | ..oovienee 2,711 2,671 (2) (2) 2,669 02/01/2021. | 1FE............
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3128PC TV 4 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 9,760 ...9,918 9,769 9 9) 9,760 0 262 |03/01/2021. | 1FE....
3128PC  TW 2 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN . 9,310 ....9,462 9,318 (7 (7) 9,310 0 237 | 03/01/2021. | 1FE.... .
3128PH N9 8 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN.........ccovvee [ rormrermrerenrinineinnes | cvrveeienes 10,714 10,724 (10) (10) 10,714 0 268 |01/01/2021. | 1FE............
3128PH PL 9 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN . 3,167 3,170 (3) (3) 3,167 0 .79 |01/01/2021. [ 1FE....
3128PY DL 5 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN.......ccccover [ corermmirnermnerieninns | cerverin 111,758 112,329 (570) (570) 111,758 0 02/01/2027. | 1FE............
31292G 5W 2 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN 1,549 1,549 0 1,549 09/01/2029. | 1FE............
31292H AK 0 |[FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 124 124 0 124 01/01/2030. | 1FE....
31292H QN 7 [FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 3,257 3,255 2 2 3,257 05/01/2032. | 1FE.... .
31292K ZP 5 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN .347,489 (817) (817) 346,672 03/01/2040. | 1FE............
312930 5P 1 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 49,767 1 1 49,768 03/01/2039. | 1FE....
312939 PM 7 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 331,411 (234) (234) 331,177 03/01/2040. | 1FE............
312940 4Q 9 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 21,383 (144) (144) 21,239 06/01/2040. | 1FE............
312940 PZ 6 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN .138,285 (56) (56) 138,229 05/01/2040. | 1FE.....
312941 NL 7 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 63,968 (159) (159) 63,809 07/01/2040. | 1FE............
312944 PJ 4 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN .109,580 (366) (366) 109,215 12/01/2040. | 1FE............
31294B 6P 5 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 293 293 0 293 01/01/2030. | 1FE....
31294F PT 7 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 21 20 21 0 | e e 21 05/01/2030. | 1FE............
31294F T5 5 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN 1 1 1 1 0 1 05/01/2030. | 1FE............
31296M 3Z 0 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN . 8,583 8,581 1 1 8,583 09/01/2033. | 1FE....
31296S M3 7 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN........cccovuve [ rormrermrerenrinineinnes | cvrveenenes 56,259 56,288 (29) (29) 56,259 01/01/2034. | 1FE............
31296S M5 2 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 4,636 4,639 4) (4) 4,636 01/01/2034. [ 1FE............
31297M  AQ 1 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 5,369 5,375 (6) (6) 5,369 03/01/2035. | 1FE.....
31297M XV 5 |FHLMC PC... .. | 06/01/2020. | MORTGAGE PAYDOWN 3,966 3,959 7 7 3,966 04/01/2030. | 1FE....
31297P ME 8 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 549 549 0 549 10/01/2034.
31297T WF 6 |FHLMCPC .. | 06/01/2020. | MORTGAGE PAYDOWN 3,125 3,122 3 3 3,125 09/01/2035.
31297V Y8 5 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 2,551 2,542 9 9 2,551 11/01/2035.
31298N  FU 4 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 980 199 1,179 05/01/2031.
31306X 2A 0 |FHLMC PC .. | 06/01/2020. | MORTGAGE PAYDOWN. 575,352 (1,427) 573,925 10/01/2027.
31307M  2H 8 |FHLMC PC... .. | 06/01/2020. | MORTGAGE PAYDOWN . .160,144 (230) 159,914 05/01/2030.
31307P Q5 1 |FHLMCPC... .. | 06/01/2020. | MORTGAGE PAYDOWN 254,230 .246,507 (567) 245,940 11/01/2030.
31307Q  RE 9 |FHLMC PC... .. | 06/01/2020. | MORTGAGE PAYDOWN. ..97,295 ....102,099 97,623 (328) 97,295 05/01/2031.
31307R 6V 2 |FEDERAL NATL MTG. .. | 06/01/2020. | MORTGAGE PAYDOWN 224,387 232,906 .225,906 (1,519) 224,387 10/01/2031.
313070 EL 8 |FREDDIE MAC GOLD .. | 06/01/2020. | MORTGAGE PAYDOWN ....602,319 603,591 (1,272) 602,319 07/01/2032.
31307V 5J 1 |FEDERAL NATL MTG. .. | 06/01/2020. | MORTGAGE PAYDOWN. 482,687 (430) 482,257 05/01/2033.
31307V YN 0 |FEDERAL NATLMTG .. | 06/01/2020. | MORTGAGE PAYDOWN.......ccccooer | cormeermmrirnerncrrnninns | e 1,662,509 | ....... 1,662,509 | .......1,692,123 | ........... 1,665,790 | ...oovvrvrerirnens (3,280) [ .ovveruereirnens | eevreinnns 1,662,509 04/01/2033.
31307W  3E 2 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN 422,081 (855) 421,225 11/01/2033.
3132AE EZ 5 |FHLMC PC 30Y ZT1952.. .. | 05/01/2020. | MORTGAGE PAYDOWN. 784,165 (7,359) 776,806 05/25/2049.
3132CW AT 1 |FHLMC .. | 05/01/2020. | MORTGAGE PAYDOWN .627,253 (3,124) 624,129 03/01/2032.
3132DV 3P 8 |FHLMC .. | 05/01/2020. | MORTGAGE PAYDOWN .156,063 (1,304) 154,759 08/25/2049.
3132GG A2 1 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN 78,206 (219) 77,988 08/01/2041.
3132GS BF 5 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN.......cccover [ cornerrmmminernerirenins | eereernn618,903 | ooecn 618,903 639,694 620,671 (1,768) 618,903 03/01/2042. | 1FE............
3132GV L6 7 |FHLMC .| 06/01/2020. | MORTGAGE PAYDOWN 235,324 244,223 .235,780 (455) 235,324 08/01/2042. | 1FE............
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3132HP KK 9 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN ..125128 | .........125,128 ....128,608 125,223 (94) 125,128 0 11/01/2042. | 1FE....
3132HP NB 6 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN . 81,516 | oo 81,516 | oo 85,229 81,715 (198) 81,516 0 11/01/2042. | 1FE.... .
3132HQ EG 3 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN.......cccconer [ corerrmrinermerinnins | cerverin 760,994 | ......... 760,994 | ......... 796,666 .765,544 (4,550) 760,994 0 12/01/2042. | 1FE............
313206 E6 7 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN ...197,877 ...197,877 203,226 .198,280 (403) 197,877 0 02/01/2043. | 1FE....
3132J7 K6 8 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN.........cccovvr [ vormrrmerrmemrininernns | cvrverenennd2,056 | oo 42,056 | ............ 43,856 42,230 (175) 42,056 0 03/01/2043. | 1FE............
313209 G7 7 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN.......ccccoee [ covmvimmninnivciinins | e 155,192 | L 155192 | ... 161,788 155,441 (249) 155,192 0 05/01/2043. | 1FE............
3132J9 TD 0 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN.........cccovwe [ vormrrmerrmemrininernes | wvrnerenenn 33,699 | o 33,699 34,878 33,985 (286) 33,699 0 05/01/2043. | 1FE.....
3132QR QE 3 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN . v 420,434 | ... 420,434 | 434,098 421,508 (1,074) 420,434 0 07/01/2045. | 1FE............
3132QU RS 4 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN........cccovwe [ cormrvrmeereniininerines | cveeens 1,758,473 | ....... 1,758,473 | ....... 1,815,944 | ......... 1,766,560 | .....ocvvrerernees [ HVLCTAT RS I 1,758,473 0 12/01/2045. | 1FE............
3132QU UZ 4 |FHLMC .. | 06/01/2020. | MORTGAGE PAYDOWN 362,108 | .......... 362,108 | .......... 360,185 .362,034 75 362,108 0 12/01/2045. | 1FE....
3132vQ Q3 3 |FHLMC . | 06/01/2020. | MORTGAGE PAYDOWN . 1,268,229 | ......1,258,229 | .......1,285,655 | ........... 1,263,275 | oo (GH0ZE:Y | S I 1,258,229 0 06/01/2049. | 1FE............
3132WD MZ 4 |FEDERALNATLMTG .| 06/01/2020. | MORTGAGE PAYDOWN.......ccoovvver [ onrererierierincinnne | orviens 861,592 | .......... 861,592 | .......... 908,306 .866,359 (4,767) 861,592 0 05/01/2046. | 1FE............
3132WK KE 7 |FEDERAL NATLMTG .. | 06/01/2020. | MORTGAGE PAYDOWN 414,016 | .......... 414,016 | .......... 422,846 414,411 (395) 414,016 0 01/01/2047. | 1FE....
3132XS ED 8 |FEDERAL NATL MTG . | 06/01/2020. | MORTGAGE PAYDOWN . 002,036,615 | .......2,036,615 | .......2,104,953 2,043,832 (7,217) 2,036,615 0 08/01/2047.| 1FE............
3132XS KG 4 |FEDERALNATLMTG .| 06/01/2020. | MORTGAGE PAYDOWN........cccoeer [ corevmiminrirerivenins | v 733,074 | .......... 733,074 | ........ 759,189 735,518 (2,444) 733,074 0 08/01/2047. | 1FE............
3132XT MS 4 |FEDERAL NATL MTG .. | 06/01/2020. | MORTGAGE PAYDOWN ...982,770 ..982,770 | ....... 1,005,841 .985,319 (2,549) 982,770 0 10/01/2047. | 1FE....
3132XU  NA 9 |FEDERAL NATL MTG . | 06/01/2020. | MORTGAGE PAYDOWN vnnr.848,358 | ..........848,358 | ......... 873,676 .850,696 (2,338) 848,358 0 11/01/2047. | 1FE............
3132XW  BJ 9 |FEDERALNATLMTG .| 06/01/2020. | MORTGAGE PAYDOWN.......cccovvver [ oveerermerimnencniinns | oveiinens 572,105 | .......... 572,105 | ......... 572,328 572,139 (34) 572,105 0 01/01/2048. | 1FE............
3132XX GL 7 |FEDERAL NATL MTG .. | 06/01/2020. | MORTGAGE PAYDOWN.......coccvvr | vrrrmermneerrnmrneirerinns | corenes 1,086,892 | ....... 1,086,892 | ....... 1,076,193 | ........... 1,086,181 T | e | v 1,086,892 0 03/01/2048. | 1FE....
3132XY G8 4 |FEDERAL NATL MTG .. | 06/01/2020. | MORTGAGE PAYDOWN U PR IV 2,499,695 | ....... 2,499,695 | ....... 2,557,110 2,515,434 | oo [ oeeeeene(15,739) | i [ e (15,739) 2,499,695 0 04/01/2048. | 1FE............
3132Y0 4E 7 |FEDERAL NATL MTG .. | 06/01/2020. | MORTGAGE PAYDOWN.......cccovvr | verrvermrvernmrneireninns | cerenes 1,493,057 | ....... 1,493,057 | ....... 1,515,453 | .......... 1,496,952 | ....ooovvviriinnnne (3,896) [ .vvvveverrrereens | e 1,493,057 0 07/01/2048. | 1FE............
31334W 2K 6 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccccover [ corerrmminerinerierinns | cererenn 894,344 | ....... 894,344 | ......... 916,493 897,782 (3,439) 894,344 0 07/01/2049. | 1FE....
31334y A5 6 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN 2,399,528 2,399,528 | ....... 2,461,578 2,409,707 | oo | eeeeee(10,180) | o [ (10,180) 2,399,528 0 08/01/2049. | 1FE....
313303 BL 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 2,287,902 2,287,902 2,350,462 2,297,067 (9,165) 2,287,902 0 08/01/2039.
3133JL CA 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 40,501 (19) 40,481 0 09/25/2049.
3136B3 UT 5 |FEDERAL NATL MTG .. | 05/25/2020. | MORTGAGE PAYDOWN 171,307 48 171,354 0 01/25/2049.
3136B4 5C 8 |FEDERAL NATLMTG .. | 05/25/2020. | MORTGAGE PAYDOWN 44,846 3 3 44,849 0 07/25/2049.
3136B4 ZA 9 |FEDERAL NATL MTG .. | 05/25/2020. | MORTGAGE PAYDOWN 28,282 1 1 28,283 0 06/25/2049.
31371H X9 4 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN 7,969 511 511 8,480 0 10/01/2029.
313710 BD 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 2,193 | 2,149 2,192 1 1 2,193 0 02/01/2030.
31371N MC 6 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ..21,434 21,478 (44) (44) 21,434 0 10/01/2022.
31379R  WW 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 417 0 417 0 06/01/2028.
3137BR N7 6 |FHLMC .. | 06/15/2020. | MORTGAGE PAYDOWN 22,463 18 18 22,481 0 08/15/2046.
3137FL YR 9 |FHLMC .. | 05/25/2020. | MORTGAGE PAYDOWN. 49,673 0 49,673 0 04/25/2026.
3137FQ HG 1 |FREDDIE MAC......ccoosimmirmerieriscineeinnins . | 05/25/2020. | MORTGAGE PAYDOWN . 90,815 (23) (23) 90,792 0 09/25/2048.
313837 JH 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 1403 | 1,342 1,401 2 2 1,403 0 09/01/2029.
31385W X8 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ..24,252 25,377 24,290 (38) (38) 24,252 0 09/01/2032.
31389F S4 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 30,557 30,457 (3) (3) 30,455 0 02/01/2032.
3138A7 4J 4 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN 209,095 197,933 (627) (627) 197,306 0 03/01/2041.
3138AB  Z3 6 |FEDERAL NATL MTG .| 05/01/2020. | MORTGAGE PAYDOWN........ovcovve [ verrrervvrimniveiniinrnes | cveeeennnn83,673 | 183,673 | o 86,955 83,940 (267) (267) 83,673 0 04/01/2041.
3138AH 7B 6 |FEDERALNATLMTG .| 05/01/2020. | MORTGAGE PAYDOWN........ccocee | ovvenernerirenerneeinens | eerne 158,847 | ... 158,847 | ... 169,519 .159,011 (164) (164) 158,847 0 07/01/2041. | 1FE............
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3138AS PL 0 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccccovve [ wormremrernenrnsninernns | ceinerrsnn 36,359 | 136,359 | oo 38,118 36,404 (45) (45) 36,359 09/01/2041. | 1FE....
3138E0 AE 9 |FEDERAL NATL MTG .| 05/01/2020. | MORTGAGE PAYDOWN . R R ceeen.. 496,833 469,673 (617) (617) 469,056 01/01/2042. | 1FE.... .
3138E2 VY 8 |FEDERALNATLMTG .| 05/01/2020. | MORTGAGE PAYDOWN.......cccovvver [ oveerermerinrernenninns | oveiinens 107,641 | ..coooece 107,641 | .......... 116,185 .107,875 (235) (235) 107,641 12/01/2041. | 1FE............
3138E5 CL 0 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN ....138,876 ....138,876 .139,39%4 (518) (518) 138,876 01/01/2027. | 1FE....
3138ED WV 9 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ...185,565 | ........185,565 | ..........194,872 .185,868 (302) (302) 185,565 05/01/2042. | 1FE............
3138EN LD 9 |FHICHC i . | 05/01/2020. | MORTGAGE PAYDOWN 140,684 | .......... 140,684 | ......... 152,115 41788 | oo | e (1,104) (1,104) 140,684 09/01/2044. | 1FE............
3138EP 2D 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 113428 | e 113,428 | ..ooouee. 119,090 113,766 (338) (338) 113,428 07/01/2045. | 1FE....
3138LS KA 7 |FEDERAL NATL MTG .| 05/01/2020. | MORTGAGE PAYDOWN . reenn 227,394 227,394 240,789 228,501 | oo [ v (1,107) (1,107) 227,394 05/01/2042. | 1FE.... .
3138LT Q6 8 |FEDERALNATLMTG ] 05/01/2020. | MORTGAGE PAYDOWN......coovvvs | corerremmrnrernerirenirenes | e 56,589 | ..o 56,589 | ... 60,020 56,757 (167) (167) 56,589 06/01/2027. | 1FE............
3138M7 YZ 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ...157,707 .158,070 (363) (363) 157,707 12/01/2042. | 1FE....
3138NX 5Z 6 |FEDERAL NATLMTG . | 05/01/2020. | MORTGAGE PAYDOWN ceenn 326,197 | ..........343,526 327,652 | oo | e (1,456) (1,456) 326,197 02/01/2043. | 1FE............
3138WE MM 8 |FEDERALNATLMTG .| 05/01/2020. | MORTGAGE PAYDOWN........oovee [ ovvemernerrnrirncinnns | ereeeen 114,505 | i 114,505 | .......... 118,763 114,807 (303) (303) 114,505 05/01/2030. | 1FE............
3138WK KB 0 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 226,721 221,832 .226,516 205 205 226,721 03/01/2037. | 1FE....
3138WQ Q5 4 |FEDERAL NATLMTG . | 05/01/2020. | MORTGAGE PAYDOWN . 217415 | 217,415 215,173 217,350 65 65 217,415 05/01/2043. | 1FE............
3138WV  S7 7 |FEDERALNATLMTG .| 05/01/2020. | MORTGAGE PAYDOWN.......cccooeer | corevririnrinerivenins | v 175,043 | .......... 175,043 | .......... 180,622 175,286 (243) (243) 175,043 06/01/2028. | 1FE............
3138XP QX 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN .. 127,679 L2679 | 138,632 128,315 (636) (636) 127,679 02/01/2044. | 1FE....
3138XP VH 3 |FEDERAL NATL MTG . | 05/01/2020. | MORTGAGE PAYDOWN e [ 30,848 | 30,848 32,630 30,914 (65) (65) 30,848 05/01/2029. | 1FE............
3138Y4 SJ 9 |FEDERALNATLMTG .| 05/01/2020. | MORTGAGE PAYDOWN.......ccconvver [ oveerermerimeennenninns | ovviinens 113,135 | oo 113,135 | oo 119,039 113,476 (341) (341) 113,135 10/01/2029. | 1FE............
3138Y6 F3 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN . 3,761 3,827 (66) (66) 3,761 11/01/2044. | 1FE....
3138YE JM 0 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......cccconer [ corerrmrinermnerinnens | cerverin 113,576 113,712 (136) (136) 113,576 06/01/2030. | 1FE............
3138YJ Z3 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 17,272 (42) (42) 17,231 04/01/2045. | 1FE............
3138YJ ZJ 8 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN 28411 | e | e (2,505) (2,505) 241,606 03/01/2045. | 1FE....
3138YJ ZX 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 16,584 (101) (101) 16,484 04/01/2045. | 1FE....
3138YK WE 9 |FHICHC .. | 05/01/2020. | MORTGAGE PAYDOWN 147,791 (430) (430) 147,361 05/01/2045.
3138YU UG 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 124,214 (203) (203) 124,011 07/01/2045.
3138YU UU 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 16,856 15,812 (28) (28) 15,784 10/01/2045.
3138YW LC 9 |FEDERAL NATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN........ccccoo. [ eovmrimrivnnicnniinniins | cvveernen 18,658 | 118,658 | oo 19,815 18,686 (29) (29) 18,658 07/01/2045.
31390F 4E 6 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 53,432 51,737 (58) (58) 51,680 05/01/2032.
313906 CE 5 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 1,132 (1) (1) 1,132 05/01/2032.
31390 3P 4 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 1,079 2 2) 1,077 07/01/2032.
31391Q JP 0 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 4,317 (13) (13) 4,303 11/01/2032.
31396W 3U 8 |FEDERAL NATLMTG .. | 05/25/2020. | MORTGAGE PAYDOWN 209,004 .210,150 69 69 210,219 08/25/2037.
31398Q@ HB 6 |FHLMC .. | 03/25/2020. | MORTGAGE PAYDOWN 0 03/25/2020.
31402E R7 5 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN . 3,718 (1) 1) 3,717 08/01/2033.
31402G R4 7 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN........ccccovve [ cormrvrririemininneins 45,319 (50) (50) 45,269 07/01/2033.
31402L QU 9 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN.......coovver | verrvermrieiierniinnnns 15,465 (13) (13) 15,453 08/01/2033.
31403F PK 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 8,326 8,367 (41) (41) 8,326 10/01/2033.
31403) W6 9 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 6,648 6,652 (3) (3) 6,648 12/01/2033.
31403N GB 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN . 761 774 (13) (13) 761 11/01/2033.
31404M L4 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN........ocvvre [ cerrernmrnniennnincines | v 68,390 | ... 68,390 | ..ccovenee 70,143 68,427 (37) (37) 68,390 03/01/2034.
31405R AM 8 |FNMAPASS-THRU LNG30Y......coouuunne . | 05/01/2020. | MORTGAGE PAYDOWN 6,861 | coovvvrrnens 6,861 | covvvrrnens 6,986 6,863 ) 2) 6,861 10/01/2034. | 1FE............
31405R AN 6 |FNMA PASS-THRU LNG30Y......ccoevnnnee .| 05/01/2020. | MORTGAGE PAYDOWN 5105 | .o 5105 | .o 5197 5,106 (1) (1) 5,105 10/01/2034. | 1FE............
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31405R G3 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN . 904 904 915 904 0 904 (U I 21| 09/01/2034. | 1FE....
31406B F2 1 |FEDERAL NATL MTG w.o | - | 05/01/2020. | MORTGAGE PAYDOWN . 1414 | s 1414 | s 1,435 1,414 0 1,414 01... 32 |01/01/2035. | 1FE.... .
31406C TB 4 |FNMAPASS-THRU LNG30Y.....coomuvnnne .. | 05/01/2020. | MORTGAGE PAYDOWN . 7,280 | coovcernnenn 7,280 | e 7,401 7,282 ) (2) 7,280 12/01/2034. | 1FE............
31406E ML 5 |FNMA PASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccovver | verrvermriniiernnininns 11,250 (3) (3) 11,247 01/01/2035. | 1FE....
31406E Z5 6 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 2,405 1 1 2,406 03/01/2035. | 1FE............
31406K LR 9 |[FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN 7,773 2 (2) 7,771 01/01/2035. [ 1FE............
31406L JC 3 |FED NATL MTG ASSN #813059.... .. | 05/01/2020. | MORTGAGE PAYDOWN . 4,917 3 3 4,921 03/01/2035. | 1FE.....
31406M LG 9 |FNMAPASS-THRU LNG30Y. v |+ | 05/01/2020. | MORTGAGE PAYDOWN........covvvne [ ovvrermiieieninnininns . . 51,071 (8) (8) 51,063 01/01/2035. | 1FE.... .
31407B HM 4 |FNMAPASS-THRU LNG30 Y. .. | 05/01/2020. | MORTGAGE PAYDOWN . 883 883 857 882 0 883 06/01/2035. | 1FE............
31407E VE 0 |FNMAPASS-THRU INT15Y... .. | 05/01/2020. | MORTGAGE PAYDOWN .22,071 . 22,523 22,071 0 22,071 07/01/2020. | 1FE....
31407F DK 3 |FNMAPASS-THRU INT15Y... ... | .. | 05/01/2020. | MORTGAGE PAYDOWN ol | e 14,382 | 14,382 | 13,619 14,262 120 120 14,382 10/01/2020. | 1FE............
31407L MV 6 |FNMA PASS-THRU LNG30Y....cccoouvnneee .. | 05/01/2020. | MORTGAGE PAYDOWN.......coccover [ corrirmeineirneriniins | ceveii 123,820 | ooveeee 123,820 | ccooeee 122,775 123,801 19 19 123,820 06/01/2035. | 1FE............
31407S A2 8 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN . 1,750 1,739 1 11 1,750 08/01/2035. | 1FE.....
31408H KX 2 |FEDERAL NATL MTG . ... | .. | 05/01/2020. | MORTGAGE PAYDOWN . 4,048 4,039 9 9 4,048 02/01/2036. | 1FE............
31409F E6 1 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN . 4,275 4,274 1 1 4,275 03/01/2036. | 1FE............
31409T RE 0 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN . 6,139 6,135 4 4 6,139 04/01/2036. | 1FE....
31409X 5A 3 |FEDERAL NATL MTG . ... | . | 05/01/2020. | MORTGAGE PAYDOWN . 742 742 0 742 05/01/2036. | 1FE............
3140E5 3K 8 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN.......cccooner [ cormerrmmrinernerirenins | e 214,182 | i 214,182 215,198 (1,016) 214,182 10/01/2045. | 1FE............
3140E8 V6 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ....379,735 .381,633 (1,897) 379,735 11/01/2045. | 1FE....
3140EB MN 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 387179 | .391,503 (4,324) 387,179 04/01/2046. | 1FE............
3140EU TK 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 231,673 242,877 .232,786 (1,113) 231,673 01/01/2046. | 1FE............
3140EW 7A 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ...511,616 524,286 512,468 (852) 511,616 03/01/2046. | 1FE....
3140EY XJ 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 202,696 .193,974 (672) 193,302 04/01/2031. | 1FE....
3140F0 BP 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 429,424 (640) 428,784 07/01/2046.
3140F0 JZ 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. .375,641 1,396 377,038 10/25/2031.
3140F3 6F 0 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN 429,476 (553) 428,923 06/01/2046.
3140F5 NN 9 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 372,481 143 372,625 07/01/2046.
3140F8 JK 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 932,194 (1,502) 930,692 10/01/2046.
3140FA  5J 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN R s .698,346 (1,075) 697,271 06/01/2047.
3140FB  EK 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......cccoeer [ wornevrmmminrrnerrenins | cereernn. 569,451 | i 569,451 595,165 571,474 (2,023) 569,451 08/01/2046.
3140FK BZ 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 208,992 210,527 .209,084 (92) 208,992 11/01/2031.
3140FK JB 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccccooer [ vorvevrmmrinnivervenrns | werneen 153,734 | i 153,734 | .......... 151,163 .153,535 198 153,734 10/01/2046.
3140FL N5 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 153,257 | e 152,047 153,229 27 153,257 11/01/2046.
3140FM BD 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. ....270,889 259,673 .270,327 562 270,889 11/25/2036.
3140FM R9 9 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 225,152 222,733 .225,008 144 225,152 01/01/2047.
3140FP 2K 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN .576,975 1,213 578,188 01/01/2047.
3140FS C4 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 693,429 (2,266) 691,163 04/01/2047.
3140FS CJ 0 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN .663,933 (2,022) 661,910 02/01/2047.
3140FS CU 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN .257,942 (1,352) 256,590 03/01/2047.
3140FS DB 6 |FEDERAL NATL MTG . v | - | 05/01/2020. | MORTGAGE PAYDOWN o . 35,470 (302) 35,168 05/01/2047. . .
3140FS MH 3 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccccovee | cormerrmmrirnernerirnninns | 1,629,980 | .......1,629,980 | .......1,713,007 | ........... 1,632,555 | ..o (V274 TS I 1,629,980 0. 27,819 | 08/01/2047. | 1FE............
3140GN Z5 5 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN.......cocvver | vervmrnnrrernnveereninns | corvnrernnnn 28747 | e 24,747 25,033 24,764 (17) 24,747 0 | e 185 | 10/25/2049. | 1FE............
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3140GR XK 5 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN ...661,317 | .........661,317 681,312 662,609 | ..o | e (1,292) (1,292) 661,317 0 07/01/2032. | 1FE....
3140GW P5 6 |FEDERAL NATL MTG . v |+ | 05/01/2020. | MORTGAGE PAYDOWN.......ccovcvve [ rrverernrineirmnincininns | ovreeeen 30,396 | oo 30,396 | oo 30,505 30,395 1 1 30,396 0 09/01/2047. | 1FE.... .
3140H5 T3 5 |[FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccconer [ cornerrmmrinernerirnnins | wereernn 360,984 | ooeecc 360,984 | .......... 374,493 .363,133 (2,149) 360,984 0 06/01/2048. | 1FE............
3140H5 TW 1 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 886,965 921,889 .892,643 (5,678) 886,965 0 06/01/2048. | 1FE....
3140H5 UF 6 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ol | 422,962 | 422,962 | .......... 447,646 425,518 (2,556) 422,962 0 07/01/2048. | 1FE............
3140HB LY 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN........coccccev [ romrmmivnnniiriniines | e 1,350,068 | ...... 1,350,068 | ....... 1,400,590 | ........... 1,354,897 (4,830) [ oo | e 1,350,068 0 03/01/2048. | 1FE............
3140HB MQ 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 788,162 | .......... 788,162 803,063 .789,329 (1,167) 788,162 0 04/01/2048. | 1FE.....
3140HD HV 9 |FEDERAL NATL MTG . wor | - | 05/01/2020. | MORTGAGE PAYDOWN o | 1,055,085 | .......1,055,085 | ....... 1,066,295 | ........... 1,056,009 (924) [ oo | e 1,055,085 0 05/01/2048. | 1FE.... .
3140HD J7 0 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN 355,383 355,383 362,879 .355,820 (437) 355,383 0 10/01/2048. | 1FE...........
3140HE HR 6 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ..16,653 16,272 (36) 16,236 0 03/01/2048. | 1FE....
3140HE HZ 8 |FEDERAL NATLMTG . ... | - | 05/01/2020. | MORTGAGE PAYDOWN ..19,055 18,636 (52) 18,585 0 04/01/2048. | 1FE............
3140HE Q9 6 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN 23,841 23,222 (242) 22,981 0 06/01/2048. | 1FE............
3140HK ZB 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 392,311 379,312 (2,203) 377,109 0 07/01/2048. | 1FE....
3140HL 3C 8 |FEDERAL NATL MTG . were| | 05/01/2020. | MORTGAGE PAYDOWN......cocovvves | covrrmerneinerineriienes | e 16,641 | 116,541 | e 17,356 16,708 (166) 16,541 0 06/01/2048. | 1FE............
3140HL BA 3 |FEDERALNATLMTG .. .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccccooer [ vomevmmnirnrivervnnirns | vererrn.652,426 | ..........652,426 | .......... 678,116 658,370 (5,944) 652,426 0 06/01/2048. | 1FE............
3140HN 5C 2 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN ...421,339 403,714 (729) 402,984 0 08/01/2048. | 1FE....
3140HP 4H 7 |FEDERAL NATL MTG . were| | 05/01/2020. | MORTGAGE PAYDOWN......cccovvvee | cevereniirinerverirnnes | rerrerrnn 96,836 | oiinncne 96,836 | ..........101,597 97,865 (1,029) 96,836 0 09/01/2048. | 1FE............
3140JG WF 8 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN.......cccconer [ cornerrmmrineirnerirenins | vereernn 953,818 | ooeinn 953,818 | ....... 1,001,658 .956,471 (2,653) 953,818 0. 18,205 | 09/01/2048. | 1FE............
3140J) NW 5 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccccover | verrmmrveirernnncrnninns | e 1,025,014 | i 1,025,014 | ....... 1,057,526 .1,028,316 (3,302) 0 [ 18,103 | 12/01/2048. | 1FE....
3140J) P8 6 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN........ccccovwe [ wormrvrmerrnmmnnnirnennns | 001,302,275 | oo, 1,302,275 | ....... 1,327,608 | ...........1,306,756 (4,481) 0. 23,184 | 02/01/2049. | 1FE............
3140J) PT 0 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......cocovvr | vrrrmermnmrernmrneirernns | cerenns 1,605,290 | ....... 1,605,290 | ....... 1,676,273 | ........... 1,623,815 | .o | eeeeea(18,525) | s | e (18,525) | ..vvvvrcrrirnine 01/01/2049. [ 1FE............
3140JK N9 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN........cccouvr [ wormrrrmeereniieinernes | eveeens 1,249,798 | ....... 1,249,798 | ...... 1,296,617 1,254,233 (4,435) 04/01/2049. | 1FE....
3140JL 4M 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN o O 1,504,092 | ....... 1,504,092 | ....... 1,662,376 | ... .1,512,593 (8,500) 12/01/2048. | 1FE....
3140JM D6 6 |FNMA PASSTHRU BN4624.... .. | 05/01/2020. | MORTGAGE PAYDOWN o [P [ 28,048 | ............ 28,048 28,447 28,075 (27) 10/25/2049.
3140JM DE 9 |FNMA PASSTHRU BN4600 .. | 05/01/2020. | MORTGAGE PAYDOWN. 471,121 471,121 | ..........486,285 (719) 471,121 09/25/2049.
3140JM DX 7 |FNMA PASSTHRU BN4617.... .. | 05/01/2020. | MORTGAGE PAYDOWN ol [P [ 25,058 | ..o 25,058 25,414 25,081 (24) 25,058 09/25/2049.
3140JP EF 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN o | 868,844 | .......... 868,844 | ......... 916,902 874,129 (5,285) 868,844 02/01/2049.
3140V PZ 9 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 2,495,150 | .......2,495,150 2,532,187 2,499,868 (4,718) 2,495,150 08/01/2049.
3140JX AC 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN........ccccccoe [ romrvmmiinniniinniies | s 5,011,665 | ....... 5,011,665 | ....... 5,207,433 5,038,499 | ...cocovvviiniens [ cerenn(26,834) | oo [ (26,834) 5,011,665 07/25/2049.
3140K4 4N 7 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN ...121,998 (25) 118,769 01/25/2035.
3140K8 D7 3 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 673,960 (592) 662,369 01/25/2035.
3140KB K9 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN (4) 42,762 04/25/2050.
3140Q7 AB 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 460,005 (149) 459,856 07/01/2037.
3140Q7 E9 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. .186,028 (155) 185,873 08/01/2037.
3140Q7 PD 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN .259,350 (103) 259,247 09/01/2032.
314008 KB 0 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN .763,225 1,803 765,028 02/01/2048.
3140Q9 5P 4 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. 43,087 (289) 42,797 08/01/2048.
3140QA 5Z 9 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN .544,650 (1,248) 543,402 05/01/2038.
3140QB LE 6 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN (72) 458,441 07/25/2049.
31410G PQ 0 |FEDERAL NATL MTG . v | - | 05/01/2020. | MORTGAGE PAYDOWN 11,504 (32) 11,472 11/01/2037. . .
314108 4X 2 |FEDERALNATLMTG . .. | 05/01/2020. | MORTGAGE PAYDOWN 1,305 0 1,305 09/01/2036. | 1FE............
314100 GK 2 |FNMA PASS-THRU LNG30Y.....cccoovvnnee .. | 05/01/2020. | MORTGAGE PAYDOWN 4,032 3 3 4,035 03/01/2037. | 1FE............
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31410W 3E 6 |FNMAPASS-THRU INT15Y... .. | 05/01/2020. | MORTGAGE PAYDOWN 6,926 6,937 (11) (1) 6,926 0 202 |09/01/2022. | 1FE....
31411A  JG 1 |FEDERAL NATL MTG w.o | - | 05/01/2020. | MORTGAGE PAYDOWN 4,216 4,216 (1) (1) 4,216 11/01/2036. | 1FE.... .
31411H P79 |FNMAPASS-THRU LNG30Y.....cccconuvunne .. | 05/01/2020. | MORTGAGE PAYDOWN 2,603 2,603 0 2,603 01/01/2037.| 1FE............
3141MN  XZ 5 |[FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 4,913 4,911 2 2 4,913 03/01/2037. | 1FE....
31411W AU 1 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 7,758 7,765 7 (7) 7,758 04/01/2037. | 1FE............
31411W  FH 5 [FNMAPASS-THRU INT15 Y. .. | 05/01/2020. | MORTGAGE PAYDOWN 14,258 0 14,258 05/01/2022. | 1FE............
31412L D2 3 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 7,314 8 8 7,321 03/01/2037. | 1FE....
31412S 4L 6 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 642 0 642 04/01/2038. | 1FE.... .
314128 5T 8 |FNMAPASS-THRU LNG30 Y. .. | 05/01/2020. | MORTGAGE PAYDOWN 2,093 0 2,093 05/01/2038. | 1FE............
314140 5K 0 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 1,766 0 1,766 05/01/2038. | 1FE....
31416R QR 7 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 35,826 0 35,826 06/01/2039. | 1FE............
31416X LY 4 |FNMAPASS-THRU INT15Y...ccconin. .. | 05/01/2020. | MORTGAGE PAYDOWN.......cccoeve [ cormermmrinneineiininns | ceeeenn99,204 | .........99,204 | ... 106,226 99,920 (716) (716) 99,204 01/01/2026. | 1FE............
31416X NA 4 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2020. | MORTGAGE PAYDOWN 34,522 33,939 (83) (83) 33,856 02/01/2041. | 1FE....
31418A SC 3 |FNMAPASS-THRU SF30LTV.. . | 05/01/2020. | MORTGAGE PAYDOWN 299,809 .293,206 (486) (486) 292,720 04/01/2043. | 1FE............
314188 S8 0 |FEDERALNATLMTG .| 05/01/2020. | MORTGAGE PAYDOWN 200,045 .188,018 (622) (622) 187,396 07/01/2045. | 1FE............
31418C 4M 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN........ccccouve [ wormrvmrermennnrinnennne | cernennnnnn 13,840 | 113,840 | e 14,521 13,956 (117) (117) 13,840 11/25/2048. | 1FE....
31418C M4 3 |FEDERAL NATL MTG . | 05/01/2020. | MORTGAGE PAYDOWN 380,298 .387,405 654 654 388,059 07/01/2037. | 1FE............
31418D DS 8 |FEDERALNATLMTG .| 05/01/2020. | MORTGAGE PAYDOWN.........coovver [ ovrenernerireniincennns | ceeenen 728,051 | e 728,051 | e 766,501 TB4738 | e | e (6,687) (6,687) 728,051 06/01/2039. | 1FE............
31418D FP 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......ccccovnr | verrvrrverrmrnersernnnns | 01,070,015 | .......1,070,015 | ... 1,120,841 | ........... 1,076,602 | ..o | v (6,587) (G210 SN 1,070,015 09/01/2039. | 1FE....
31418D GK 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN o | e | 107,519 | 107,519 107,050 .107,489 107,519 10/25/2049. | 1FE............
31418D GM 8 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......coccvvr | vrrrmermrmernnrneirennns | corenns 2,574,440 | ....... 2,574,440 | ....... 2,649,671 | ........... 1,926,402 | ....ooovvevirirnnne 2,574,440 10/25/2049. | 1FE............
31418P UE 3 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN 20,387 19,980 19,934 03/01/2040. | 1FE.....
314180 4W 1 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN.......coocoens [ verrnrrrvermrverivenines | cerenne 164,758 | 100 164,758 | 181,800 .165,860 164,758 07/01/2040. | 1FE....
31419A DS 3 |FEDERAL NATLMTG .. | 05/01/2020. | MORTGAGE PAYDOWN ..32,698 ..35,559 32,806 32,698 09/01/2039.
31419 SH 2 |FEDERAL NATL MTG .. | 05/01/2020. | MORTGAGE PAYDOWN. ..67,605 ..67,257 67,587 67,605 11/01/2040.
31419M AU 5 |FEDERAL NATL MTG . .. | 05/01/2020. | MORTGAGE PAYDOWN ....156,965 ....156,965 | ..........165,524 157,437 156,965 12/01/2025.
34153P ZK 7 |FLORIDA ST BRD ED PUB ED .. | 04/08/2020. | ABN AMRO, 2,715,552 2,700,000 | ....... 3,017,979 2,716,797 2,705,823 06/01/2020.
342816 H8 1 |FLORIDA MUNIPW.... .. | 04/13/2020. | ABN AMRO. .3,467,709 .2,805,000 3,507,232 3,275,939 3,257,269 10/01/2026.
407288 A7 4 |HAMILTON CNTY OHIO S.. .. | 04/14/2020. | ABN AMRO........cooonriiriimriiriiniins [ | v 1,841,407 1,665,000 | ....... 1,830,884 | ....oovvvivrinniicniiens | e [ e 1,367) | v | eviieneecnn(1,367) | o | s 1,829,517 12/01/2022.
419792 LG 9 |HAWAIIST... .. | 05/18/2020. | ZERO STAGE CAPITAL......ocoorevene [ cormrrmeereniirinernes | veeens 1,700,552 1,400,000 1,677,620 ...1,675,545 10/01/2025.
419792 XP 6 |HAWAIIST... .. | 06/03/2020. | ZERO STAGE CAPITAL... .1,566,816 | .......1,180,000 1,562,969 ...1,562,260 01/01/2029.
442349 CE 4 |HOUSTON TX ARPT SYS REVENUE ... |.. | 04/13/2020. | ABN AMRO........cocoriviirimrinerrenis | crvrriineriieneneniienis | ceeens 2,882,836 | ....... 2,440,000 2,855,727 2,803,667 2,792,724 07/01/2029.
44244C CE 5 |HOUSTON TX UTILITY SYS REVENUE....| .. | 04/21/2020. | VARIOUS 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 5,000,000 05/15/2034.
45471A KD 3 |INDIANA ST FIN AUTH HOSP REVENUE. | .. | 04/09/2020. | ABN AMRO. 509,567 510,000 514,214 ) ) 510,597 11,546 | 05/01/2020.
455141 QD 6 |INDIANATRANSN FINA.....cccooiiriinrinnns .. | 04/01/2020. | ABN AMRO. 1,647,016 1,400,000 ) )| RS IS 1,689,734 .(42,718)] ....... 26,094 | 12/01/2024.
455280 ZK 0 |INDIANAPOLIS IND LOC .. | 06/04/2020. | ZERO STAGE CAPITAL... 4,540,626 | ....... 3,705,000 (451) (451) 4,435,391 | . | 105,235 | L 105,235 | ... 65,352 | 02/01/2054.
46246K 4N 9 |IOWAFIN AUTH REV. .. | 05/18/2020. | ZERO STAGE CAPITAI .1,216,590 | .......1,000,000 | .......1,208,700 (82) (82) ,208,618 7,972 15,139 | 08/01/2042.
46246K 7M 8 [IOWA ST FIN AUTH REVENUE. .. | 03/31/2020. [ ABN AMRO.......c.vumrirriiemnireirnnnns | ceerverensseisnsnsinennns | corenes 2,645,060 | ....... 2,000,000 | ....... 2,363,320 (587) (587) 2,362,733 282,327 | ......... 9,722 | 08/01/2032.
486063 VG 2 |KATY TEXINDPT SCHD... .. | 04/01/2020. | ABN AMRO........ccoorremrrmrnrinirneins | coneerseineinerinenins | cernerenns 381,030 | .......... 325,000 | .......... 373,194 365,328 | ..o | e (1,897) (1,897) 363,430 | .ccovvrrvrrnee | 217,600 | oo 17,600 | ....... 10,292 | 02/15/2025.
495098 YU 3 |KING CNTY WASH SCH D. v | - | 04/15/2020. | ZERO STAGE CAPITAL......ccovvirvres | v 5,203,952 | .......4,160,000 | .......5,002,358 | ........... 4,921,681 (25,800) [ ..veevnererins | e (25,800) [ ..ovvuverririeer | e 4,895,882 | ..o | e 308,070 | ....... 308,070 | ....... 78,578 | 12/01/2027.
517845 GM 9 |LAS VEGAS VY NEV WTR.....cccoevvrvrrnrrinne .. | 04/14/2020. | ABN AMRO........ccomevmmrimrineereninns [ eorerineenenissiseines | oeeens 2,248,800 | ....... 2,000,000 | ....... 2,213,420 | oo | e | i (1,831) (1,831) 2,211,589 | oo [ e 37,211 | s 37,211 | ... 37,500 | 06/01/2023. | 1FE............
544445 AK 5 |LOS ANGELES CALIF DE.......ccccovivevinnnne .. | 06/08/2020. | ZERO STAGE CAPITAL......cvrvrvrer | ververmrierinineirerinns | corenes 3,380,428 | ....... 2,800,000 | ....... 3,195,304 3,138,080 | ..o | e (21,469) [ ..o | v (21,469) 3,116,612 | oo | 272,816 | ...... 272,816 | ....... 79,722 | 05/15/2026. | 1FE............
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544532 AU 8 |LOS ANGELES CALIF DE... .. | 06/16/2020. | ZERO STAGE CAPITAL......cooovrene [ cormrrrmeerneniieisernes | e 1,295,670 | ....... 1,000,000 | ....... 1,295,840 [ ...ocooneerreniireiiens | cereerierineennes | veriens (1,926) (RIS 72C) | RIS I 1,293,914 | .o | e 1,756 | oo 1,756 | 07/01/2027. | 1FE....
544532 AV 6 |LOS ANGELES CALIF DE... ... | .. | 04/21/2020. | ZERO STAGE CAPITAL... won e | 3,193,174 | ... 2,480,000 | ....... 3,222,165 0 3,222,165 | oo | e (28,991) | ........(28,991) | ... 07/01/2028. | 1FE.... .
546417 BJ 4 |LOUISIANA ST....oovviiierirrinerneriesieens .. | 06/04/2020. | ZERO STAGE CAPITAL......cocorvverne [ cormrrmeerneniieinernes | vveens 3,769,590 | ....... 3,000,000 | ....... 3,760,470 | covouveeriereneersninns | v | e (1,618) (1,618) 3,758,852 | ovoucveeriiein | v 10,738 | ...cooue. 10,738 10/01/2031. | 1FE............
547804 AM 6 |LOWER ALA GASDIST G.. .. | 03/25/2020. | ABN AMRO.........vvmririnirmnineirnnnns | ceervermniseissnsssisennns | ceveres 2,410,400 .2,500,000 2,819,000 | ..o | v | e (9,115) (9,115) 2,809,885 ....(399,485) 17,500 | 12/01/2050. | 1FE....
54811G TM 2 |LOWER COLORADO. <. | .- | 05/15/2020. | ISSUE CALLED at 100.000 5,000 | cooorrrnee. 5,000 | .ovvrrrnees 5,758 5,167 (45) (45) 5,122 05/15/2021. | 1FE............
54811G  UB 4 |LOWER COLORADO.......cccoormirrririrrris .. | 05/15/2020. | ISSUE CALLED at 100.000..........c. [ .oerermrermmrirrrerneinns | woveens 1,395,000 | ....... 1,395,000 | ....... 1,606,344 | ........... 1,441,469 | oo | e (12,433) [ ovoveverienne | e (P2 KK) | TN NN 1,429,035 | ..ooovvirriinne 05/15/2021. | 1FE............
56052A E5 1 |MAINE ST. .. | 06/16/2020. | ZERO STAGE CAPITAL......ccoorerene [ corerrmeerreniininernes | v 3,250,392 | ....... 2,400,000 | ....... 3,243,024 0 3,243,024 06/01/2029. | 1FE.....
574193 RE 0 |MARYLAND ST....ccooonirivrniirernrisirerinniens .. | 06/05/2020. | ZERO STAGE CAPITAL......ccvrvrrrer | ververmriernnineireninns | e 2,407,715 | ....... 1,785,000 | ....... 2,417,443 2,416,671 03/15/2029. | 1FE.... .
574193 RT 7 |MARYLAND ST....ccormimirririmrrirerierirneenne .. | 04/16/2020. | ZERO STAGE CAPITAL......cccrvvene [ cormrrmeerreniininernns | veeens 2,680,958 | ....... 2,010,000 2,595,091 2,593,377 08/01/2030. | 1FE............
574204 L3 5 |MARYLAND ST DEPT TRA.... .. | 05/04/2020. | ZERO STAGE CAPITAL......coovvveree [ cormrrmeerneiinsrineinns | v 3,019,978 | ....... 2,665,000 | ....... 3,021,524 3,018,122 10/01/2023. | 1FE....
57563C EL 2 |MASSACHUSETTS DEPTT... woer | . | 04/21/2020. | ZERO STAGE CAPITAL.....covvoevees [ roverernrencriieineines | e 6,724,960 | ....... 5,500,000 | ....... 6,794,425 6,762,078 6,708,723 01/01/2027. | 1FE............
57583P GW 3 |MA ST FEDERAL HIGHWAY.........cccconneeen. .. | 04/14/2020. | ABN AMRO.........coomrrmrinrinrinneinns [ cverineenesinssinseinns | oeeens 3,006,350 | ....... 2,500,000 | ....... 3,165,225 2,929,434 | ..o | eeeenn(21,997) | o, 2,907,437 06/15/2026. | 1FE............
576051 UP 9 |MASSACHUSETTS ST WTR.. .. 1 03/31/2020. | ABN AMRO.........ccoorrmrierinieireninns [ corerineeieniinineines | veeens 1,858,924 | ....... 1,490,000 | ....... 1,939,280 | ..oocvvvvenrrverirerirene | veverererneeinnnnns | eoveeeenne(2,845) | v | vrrennnenn(2,845) | oo | e 1,936,434 | ..o 08/01/2044. | 1FE....
589535 U8 4 |MERIDEN CONN ceer | - | 04/08/2020. | ABN AMRO.........cooremrinrirerineinns | e | eeneeend 682,175 | .......... 650,000 | .......... 690,482 688,518 03/01/2024. | 1FE............
592112 JR 8 |METROPOLITAN GOVT NA.......cccouvunriunns .. | 05/04/2020. | ZERO STAGE CAPITAL......ccoorevene [ roverrrmrrrreriirineines | e 2,130,564 | ....... 2,035,000 | ....... 2,132,008 2,130,189 07/01/2021. | 1FE............
59261A E7 8 |METROPOLITAN TRANSN .. | 04/03/2020. | ABN AMRO........cooermrrrmrineirnnninns [ corerineernesisniseines | oeeens 2,380,631 | ....... 2,390,000 | ....... 2,653,976 2,633,030 02/01/2023. | 1FE.....
592646 4Y 6 |METROPOLITAN WASH D C ARP. v | | 04/13/2020. | ABN AMRO........cooumrvmrvriniininrineis | covvieninniserieninnes | ceveee 3,051,391 | ....... 3,015,000 | ....... 3,467,129 3,066,061 | ...ocveverererrnee | vererenn(19,528) | oo, 3,046,533 10/01/2020. | 1FE............
59447P  6U 0 |MICHIGAN ST FIN AUTH REVENUE......... .. | 04/13/2020. | ABN AMRO........ccoorrmrrimrineereninns [ eorerineernenissiseines | veeens 6,229,560 | ....... 6,000,000 | ....... 6,981,660 | ........... 6,224,213 | oo | eerernnn(47,999) | oo 6,176,214 05/01/2021. | 1FE............
596884 XW 1 |MIDDLETOWN CONN. .. | 06/08/2020. | ZERO STAGE CAPITAL... 509,548 | .......... 385,000 | .......... 502,914 502,070 | .covrvrerernes | e TATT | e v 2,567 | 04/01/2028. | 1FE....
605581 JM 0 |MISSISSIPPIST. ... | .. | 04/22/2020. | ZERO STAGE CAPITAL... v e | s 2,560,749 | ....... 2,045,000 | ....... 2,590,340 2,589,752 | coovvvrerrerns | s (29,003) | ........(29,003) | .........6,533 | 10/01/2029. | 1FE............
607763 BV 0 |MODESTO CALIF IRR DIST EL.....cc.cccon... .| 04/21/2020. | ZERO STAGE CAPITAL.....ccvvvvvrns [ corerervniseierssinnins | v 2,747,045 | ... 2,725,000 | ....... 3,060,366 2,746,561 | ..o | e (13,416) | o 2,733,145 | oo | e 13,900 | .........13,900 | ..... 110,514 | 07/01/2020. | 1FE............
60956P VW 9 |MONMOUTH CNTY N J IM. .. | 05/19/2020. | ZERO STAGE CAPITAL... 1,061,072 | ....c...uu 800,000 | ....... 1,039,688 21,037,785 | | 2023,287 | ... 23,287 | ... 16,444 | 12/01/2032. | 1FE....
631657 WU 5 |NASSAUCNTYNY .. | 06/22/2020. | ZERO STAGE CAPITAL... 1,753,095 | ....... 1,500,000 | ...... 1,746,675 LA 746,462 | | 16,633 6,633 | 17,292 | 04/01/2038. | 1FE....
645780 FC 6 |NEW JERSEY ECONOMIC DEV A. .. | 06/18/2020. | CORPORATE REORG 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 | oeocvrerienis [ e | e [ 55,817 | 06/01/2023.
645790 MD 5 |NEW JERSEY HEALTH CA .. | 06/02/2020. | ZERO STAGE CAPITAL .3,543,507 .2,910,000 .3,527,531 3,525,186 (6,244) 3,518,942 ..24,565 86,492 | 07/01/2045.
64966Q GS 3 |NEWYORKNY .. | 06/16/2020. | ZERO STAGE CAPITAL... 2,316,073 | ....... 1,775,000 | ....... 2,312,665 (1,402) 2,311,264 4810 | 27,858 | 08/01/2028.
64966Q GZ 7 |NEWYORKNY .. | 04/16/2020. | ZERO STAGE CAPITAL 3,266,618 | ....... 2,540,000 | ....... 3,203,499 (1,274) 3,202,225 | ...ccooveivenns | 264,393 | L 64,393 | ... 19,403 | 08/01/2033.
64971W UK 4 [NEWYORKNY CITY TR .. | 04/07/2020. | ABN AMRO. 0,000,000 0,000,000 0,000,000 0 .10,000,000 02/01/2045.
64971X NF 1 [NEWYORKNYCITY TR... .. | 06/09/2020. | ZERO STAGE CAPITAL......cooorvveree [ cormrimrirnerinseineinns | v 1,222,085 | ....... 1,050,000 | ....... 1,222,652 (257) (257) ..1,222,395 11/01/2037.
649726 AW 4 |NEW YORKN Y CITY MU.. .. | 04/13/2020. | ABN AMRO.......ccoorrmrimrrreeireninns [ eorerineeinenininineines | veeens 1,720,000 1,720,000 | ....... 1,720,000 (V1 PO [ 1,720,000 06/15/2032.
64972G UK 8 |NEW YORKN Y CITY MU.. .. | 05/06/2020. | ZERO STAGE CAPITAL 2,244,805 .1,975,000 2,237,596 ) 2,236,396 06/15/2025.
649726 XB 5 |NEWYORKNY CITY MU.. .. | 06/16/2020. | ZERO STAGE CAPITAL......ccooreveree [ rormrimerrreniinineines | e 4,183,390 3,205,000 | ....... 4,164,801 (730) | cvvvvvveenrven | evvrvrrireneee(730) | v | e 4,164,071 06/15/2041.
64985Y DS 6 |NEW YORK ST ENVIRONMENTAL. .. | 04/21/2020. | ZERO STAGE CAPITAL... 3,083,640 3,000,000 3,130,590 3,013,288 | ..oovvecreciies | s (4,273) 3,009,015 12/15/2020.
64986A K4 2 |NEW YORK ST ENVIRONM .. | 05/06/2020. | ZERO STAGE CAPITAI .2,008,840 .2,000,000 2,011,840 7 2,011,833 06/15/2029.
64990A GB 5 |NEW YORK ST DORM AUT... .. | 06/05/2020. | ZERO STAGE CAPITAL... v e | s 1,423,052 1,145,000 1,403,907 [ .ooveocireeineineiiiens | cevreriesineines | oerieees (4,532) [ oo | rneeeeneene(d,532) i | s 1,399,375 03/15/2029.
64990F KY 9 |NEW YORK STATE DORM AUTH ............ . 1 06/02/2020. | ZERO STAGE CAPITAL.....ccovivvrns [ orererneireererinsinnens | vvernennd 988,152 | .......... 800,000 | .......... 985,032 (637) 984,395 03/15/2041.
677522 R5 5 |OHIO ST .. | 04/01/2020. | ABN AMRO. 4,691,361 .3,845,000 4,868,616 4,855,359 (29,781) ...4,825,579 03/01/2028.
67756D VE 3 |OHIO ST HGR EDUCTNL FAC COMM...... .. 1 03/31/2020. [ ABN AMRO.......covvmriniirneniiiniininns | verrsernsinernnsneeennns | ovviennnd 645,150 | .......... 510,000 | .......... 648,542 .648,049 ) 644,848 12/01/2031.
677581 HF 0 |OHIO ST MAJOR NEW ST .. | 05/12/2020. | ZERO STAGE CAPITAL......cooovvene [ cormrrrmeerneniiniseines | veeens 2,048,976 | ....... 1,620,000 | ....... 2,015,815 ) 2,014,598 12/15/2027.
677660 UZ 3 |OHIO ST WTR DEV AUTHWTR ... v |+ | 04/02/2020. | ABN AMRO........covviimiiiieiiniiriiinns | vevveeesinsissnsineninns | coeees 7,341,814 | ... 5,800,000 | ....... 7,561,596 3,213,672 ) [ e | e (24,118) | | s 7,491,270 | .coveiie ....(149,456) | ...... (149,456) | ..... 100,694 | 06/01/2029.
685869 GE 3 | OREGON HEALTH SCIENC........cccovvvrnece. .. | 04/01/2020. | ABN AMRO........ccoorrmrrimrirneereninns [ eorerineernenissisenines | oeeens 1,206,590 | ....... 1,000,000 | ....... 1,245,200 | ........... 1,244,173 | oo, )| ST DURRRRPORN X 14) N OTOTRRRIOR IS 1,236,297 [ .ovvevvererans | e (29,707) | ........ (29,707) | ....... 14,444 | 07/01/2027. | 1FE............
709222 CW 1 |PENNSYLVANIA ST TPK.....ocovvvrvrriirerrnns . | 05/29/2020. | ZERO STAGE CAPITAL.....ccvvvvvne | o | e 3,986,054 | ....... 2,975,000 | ....... 3,783,099 3,757,422 )| 3,684,420 | .....cooocrvcvis | e 301,634 | ....... 301,634 | ..... 137,532 | 07/15/2024. | 1FE............
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SCHEDULE D - PART 4
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1 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
717817 TW 0 |PHILADELPHIA PA ARPT REVENUE .. | 04/20/2020. | ZERO STAGE CAPITAL......coooevene [ cormrrrmeerneniininernns | vveens 2,433,794 2,200,000 2,561,152 2,454,519 2,437,860 | .coovevrreriiennn | e (4,066) | .......... (4,066) | ....... 88,917 |07/01/2024. | 1FE....
71883P  JQ 1 |PHOENIXARIZ CIVIC IMPT ....coovvvirrirnne . | 04/15/2020. | ZERO STAGE CAPITAL.....ccvvvevvns [ corerernrireirernsinsins | v 2,890,403 | ....... 2,485,000 | ....... 2,936,003 2,725,444 2,713,531 | oo | e 176,872 | ....... 176,872 | ... 98,710 | 07/01/2025. | 1FE.... .
73358W LV 4 |PORTAUTHNY &N J.ooiiiiiriiciis .. | 04/13/2020. | ABN AMRO.........ccooermmrimrrneereninns [ corerineerneninssiseines | veeens 1,938,802 | ....... 1,925,000 | ....... 2,205,357 | .ovvvrne 1,948,518 | ..ooovvvvcrvcrns | ereend(12476) | e | e (12,476) | s | v 1,936,042 | ..ocoovvvvvvins | e 2,760 | 2,760 | e 71,920 | 07/15/2020. | 1FE............
73358W TJ 3 |[PORTAUTHNY&NJ .. | 04/15/2020. | ZERO STAGE CAPITAL......ovrvrrres | verrvermrvrernnrneireninns | corenns 5,065,350 | ....... 5,000,000 | ....... 5,906,900 5,105,140 5,058,835 | ...cccovvviris | errnn0,615 | 6,615 | 156,944 | 09/01/2020. | 1FE....
735240 K6 9 |PORT OF PORTLAND OR ARPT ... | .. | 05/21/2020. | ZERO STAGE CAPITAL... 802,904 800,000 859,480 812,440 802,419 | .o | werreeenn 485 | i 485 | 36,111 | 07/01/2020. | 1FE............
741701  4Q 6 |PRINCE GEORGES CNTY......cccoovrruvcrinane .. | 04/16/2020. | ZERO STAGE CAPITAL......coovvveres [ rovmrirmrinniinseineinns | v 1,892,204 | ....... 1,475,000 | ....... 1,881,997 | ..ovvvenneveriveriens | cevverrneninneinns | everineenens(900) | oo | vevirinneenn(900) | oo | e 1,881,007 | .oovvvvvvevnns | e 11,107 | 11,107 | 19,462 | 07/15/2027. | 1FE............
74265 S5 8 |PRIVATE COLLEGES & U....cocvvvvericrirne .. | 05/26/2020. | ZERO STAGE CAPITAL......ccoorvrerne [ corerrmeerreniininernes | vveens 3,135,725 | ....... 2,500,000 | ....... 3,111,900 3,110,403 | .ovvrivvrirerns | 2025,322 | .........25,322 | ... 30,208 |09/01/2048. | 1FE....
74440D AR 5 [KY ST PUBLIC ENERGY AUTH GAS ....... | .. | 04/01/2020. | ABN AMRO.......ccovrmmrmirmrniireireins [ vvereiveineeennenneins | cevens 7,957,960 | ....... 7,780,000 | ...... 8,465,651 8,263,186 8,236,116 ...(278,156) | ...... (278,156) | ..... 132,702 | 04/01/2048. | 1FE.... .
751073 LF 2 |RALEIGH-DURHAMN C A.....ccoovveiriirinne .. | 06/22/2020. | ZERO STAGE CAPITAL......evcvvves [ correrrrrirnerrerirerins | cerverennd 607,000 505,000 596,683 596,453 | ...vvovreerriins | criens 10,547 | oovenee 10,547 | ......... 3,717 | 05/01/2032. | 1FE............
751073 LX 3 |RALEIGH-DURHAMN C A. .. | 06/15/2020. | JP MORGAN........ovvrirrrriineinens [ cormrineerneniseineiiens | oveens 1,245,377 | ......... 975,000 | ....... 1,258,257 | cooveeveennrinerneninene | eevverernennnninns | rneeeenn(8,276) | oo | evvrneeeen(8,276) | oo | v 1,249,981 | .oovvvvvvcaes | cerrenn(4,604) | .........(4,604) | ....... 13,948 | 05/01/2029. | 1FE....
763682 P2 1 |RICHLAND CNTY SC SC... . 1 06/02/2020. | ZERO STAGE CAPITAL.....cvvvevrren | corrrererirerimeenenins | v 3,381,684 | .......2,995,000 3,328,793 3,318,118 | oo [ e 63,567 | ........63,567 | ....... 13,727 | 03/01/2023. | 1FE............
765433 KD 8 |RICHMOND VA PUBLIC UTILITY ......ccc.... | .. 04/20/2020. | ZERO STAGE CAPITAL......covvernvee | cevvrrreineinerieeriienes | ceved 6,084,950 | ....... 5,000,000 | ....... 6,039,300 5,714,471 5,680,411 | coooveevirenns | s 404,539 | ...... 404,539 | ..... 192,361 | 01/15/2026. | 1FE............
783186 QK 8 |RUTGERS STUNIVNJ .. | 04/13/2020. | ABN AMRO.......ccoorrmirimrireeieninns [ eorerineeineniisineines | veeens 4,236,544 | ....... 3,800,000 | ....... 4,464,088 | .......... 4,046,656 | ........covvrerrre | cerernr(20,408) [ oo | s (20,408) | o | i 4,026,248 | .....ovvrvvans | v 210,29 | ...... 210,29 | ....... 86,556 |05/01/2023. | 1FE....
79467B CV 5 |SALES TAX SECURITIZA... v | [ 06/02/2020. | ZERO STAGE CAPITAL....oouvvvenns | cevrrerreriesineennenins | ceeees 2,474,763 | ....... 2,080,000 | ....... 2,690,085 2,673,496 .(198,733) | ...... (198,733)| ....... 35,822 | 01/01/2030. | 1FE............
79574C CM 3 |SALTRIVPROJAGRIC........ccoonvvvmivirriinne .. | 05/27/2020. | ZERO STAGE CAPITAL......evevvves [ correrririnrirerierins | cerverennd 407,173 | ......e. 310,000 | .......... 402,563 402,238 | .o | i 4,935 | ........... 4,935 | ... 6,372 | 01/01/2028. | 1FE............
88213A GU 3 |TEXASA&MUNIVREV....coooinirriiirnnnn. .. | 05/27/2020. | ZERO STAGE CAPITAL......ocoovrene [ cormrrmeernerinseiseinns | oveens 2,689,846 | ....... 2,265,000 | ....... 2,670,390 2,669,000 | ..ooocvveriiein | e 20,846 | ........ 20,846 | ......... 3,523 | 05/15/2027. | 1FE....
882723 RY 7 |TEXASST. .. | 04/08/2020. | ABN AMRO........covvrvirimrrnrrireninns [ coverineeinenienineines | veeens 1,920,471 | ....... 1,675,000 | ....... 1,960,856 | ....ooovveerrererirerirene | verrerenneiennins | eoveeeeene(7,818) | v | evvereeeen(7,818) | o | v 1,953,038 [ ..cvovrevriens | e (32,567) | ........ (32,567) | ....... 18,983 | 08/01/2023. | 1FE............
88283K AJ 7 |TEXAS TRANSN COMMNC......cocorvvennecn .. | 04/01/2020. | CORPORATE REORG.........ccccvvves [ rovmrrerrisriseiesriens | everee 2,110,000 | ....... 2,110,000 | ....... 2,461,505 2,423,326 2,421,174 (311174 | (311,174) | ....... 66,231 | 08/15/2042. | 1FE............
882854 3B 6 | TEXAS WATER DEV BRD.. .. | 06/03/2020. | ZERO STAGE CAPITAL......cvrvrrres | verrvermrirernnrseirennns | corenes 2,752,220 | ....... 1,980,000 | ....... 2,711,491 2,710,923 | oo | e 41,296 | ........ 41,296 08/01/2030. | 1FE....
882854 B8 4 | TEXAS WATER DEV BRD.. ... | .. | 05/18/2020. | ZERO STAGE CAPITAL... 977,288 | .......... 800,000 | .......... 966,048 965,972 | ..o | e 11,316 | oo 11,316 | .........3,889 | 10/15/2047. | 1FE............
89602N H6 4 |TRIBOROUGH BRDG & TU........covervrrnenees .. | 04/21/2020. | ZERO STAGE CAPITAL......ccvurvrvrer | verrvrrmrirernerseirennns | ceviennns 943,933 | .......... 840,000 | .......... 942,262 941,970 | oo | e 1,963 | oo 1,963 | ....... 18,433 | 11/15/2027. | 1FE............
89602R GB 5 |TRIBOROUGH BRDG & TU.... .. | 06/16/2020. | ZERO STAGE CAPITAL......ccoovverne [ corerrrmeerneniinisernns | v 2,430,419 | ....... 2,140,000 | ....... 2,427,761 2,427,652 11/15/2054. | 1FE....
91417K  H6 1 |UNIVERSITY COLO ENTE. .. | 04/16/2020. | ZERO STAGE CAPITAL......oovurvrrrer | ververmriernnineirerinns | e 1,166,308 | .......... 980,000 | ....... 1,153,617 [ oo v | eeverieeenend(898) v | veverienieeene(595) | oo | v 1,153,022 | ..o 06/01/2029. | 1FE....
914402 M4 1 |UNIVERSITY MD SYS AUXILIA.. .. | 04/09/2020. | ABN AMRO........ccooermrrimrineereninns [ eorerineenenissisenines | oeeens 5,192,750 5,000,000 6,042,900 5,152,781 5,118,276 04/01/2021.
915138 NZ 0 |UNIVERSITY OF TOLDEO.. .. | 06/11/2020. | ZERO STAGE CAPITAL 3,495,427 | .......2,715,000 3,377,619 3,339,783 3,315,671 | oo | v 179,756 06/01/2030.
91514A  FJ 9 |UNIVERSITY TEX UNIV. .. | 04/20/2020. | ZERO STAGE CAPITAL... v e | s 6,132,699 | ....... 5,095,000 | ....... 6,092,295 5,764,673 5,730,282 | oo | s 402,417 08/15/2025.
91523N TV 8 |UNIVERSITY WASH UNIV.. .. | 04/16/2020. | ZERO STAGE CAPITAL.......ovvvvees | covererrimeriiieniiians | v 922,680 | .......... 800,000 | .......... 968,328 966,910 | ...covvveerians | e (44,230) | ........ (44,230) 04/01/2040.
915260 CN 1 |UNIVERSITY WIS HOSPS.. .. | 04/07/2020. | ABN AMRO. .5,000,000 | .......5,000,000 .5,000,000 5,000,000 0 04/01/2048.
924214 PL 7 |VERMONT MUN BD BK .. | 05/04/2020. | ZERO STAGE CAPITAL 2,472,656 | ....... 2,320,000 | ....... 2,473,306 ) ) 2,469,636 |.....ccocovuins | 200en3,020 | i 3,020 12/01/2021.
924258 2F 2 | VERMONT ST. .. | 04/21/2020. | ZERO STAGE CAPITAL......oevervvves | correrrrrinerrerirenins | cerverenns 338,903 265,000 334,361 ) ) 334,010 ..4,893 08/15/2027.
92778V HW 1 |VIRGINIA COLLEGE BLD .. | 04/21/2020. | ZERO STAGE CAPITAI 2,582,119 | .......2,030,000 .2,561,007 2,556,574 ). ) 2,537,466 ..44,653 02/01/2028.
930876 DL 8 |WAKE CNTY N CLTD OB.. .. | 06/03/2020. | ZERO STAGE CAPITAL......cvcmvves | worrerrerinriverirerins | e 647,850 | ......... 500,000 | .......... 634,570 ) ) 633,427 08/01/2027.
93974D GU 6 |WASHINGTON ST FOR ISSUES .. | 04/20/2020. | ZERO STAGE CAPITAL... 5,633,500 5,000,000 6,092,250 5,454,990 ) ) 5,416,258 07/01/2023.
93974E EK 8 |WASHINGTON ST... « | .. | 04/21/2020. | ZERO STAGE CAPITAI .1,276,900 .1,000,000 .1,286,800 ) ) ...1,286,689 |..... 02/01/2037.
944514 TC 2 |WAYNE CNTY MI ARPT AUTH REVENUE | .. | 04/15/2020. | ZERO STAGE CAPITAL... 3,433,500 3,000,000 3,372,660 3,248,751 ) ) 3,239,368 12/01/2026.
956704 ZE 3 |WEST VIRGINIA ST UNIV REVENUE .. | 04/14/2020. | ABN AMRO.......o.vvmrmnririrnnireiinninns | ceevvermniseisnnsinennns | coveres 3,066,647 | ....... 2,785,000 | ....... 3,069,070 2,965,039 ). ) 2,946,563 | .....ccccoovnen | .....120,084 | ... 120,084 | ....... 75,427 | 10/01/2029.
97705M PG 4 |WISCONSIN ST... . | 03/30/2020. | ABN AMRO. 3,293,712 .2,795,000 .3,270,178 3,265,786 ). ) 3,250,583 43,129 36,024 | 05/01/2028.
97712D  3A 2 [WISCONSIN ST HEALTH... .. | 04/01/2020. | ABN AMRO.....c.ovivrnriririnninnnsninne | cvennennsssissnnsissnsnns | covenes 2,004,000 | ....... 1,670,000 | ....... 2,106,438 2,096,781 | oo | e (13,060) | .. | eee(13,060) 2,083,721 | oo | e (79,721) | ........ (79,721) | ....... 32,008 | 11/15/2027.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ...413,903,343 |...370,462,567 | ....423,411,140 258,942,746 0 ]...(1,468,647) [ .cocoovvnnene 0 [ (1,468,647) | ...ovvvvecnnns 0] . 409,578,888 | ......ccooeenn. 0 ].4,324/452 |..... 4,324,452 | ..6,807,533 XXX
Bonds - Industrial and Miscellaneous
00165A AH 1 |AMC ENTERTAINMENT INC........ccoconurennee | . |06/22/2020. ZERO STAGE CAPITAL....ccovvvrerer | cerverirneerneniseenenns | vevvenens 342,363 | ....... 1,089,000 | ....... 1,027,844 | ..o 898,341 | ........ 34,898 ‘ 3,364 | ‘ 38,262 ‘ ........... 1,035,452 | ...coovvirriinne | ...‘(693,089)| ...... (693,089)| ....... 28,433 | 06/15/2025. | 6FE............
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00165C AB 0 |AMC ENTERTAINMENT INC.. .. | 06/22/2020. | ZERO STAGE CAPITAL... ....305,000 ...900,000 | .........887,432 | ..ccoovvrunns 813213 | ....... 75,681 | ooovvcennn (510120 [P IO 76,283 889,495 ....(584,495) | ...... (584,495) | ....... 29,979 | 11/15/2026. | 6FE....
00165C AD 6 |AMC ENTMT HLDGS INC ... | .. | 06/22/2020. | ZERO STAGE CAPITAL... 12,950 | oo 35,000 | ..coovonnne 32,153 32,026 137 144 281 32,307 05/15/2027. | 6FE.... .
00213M  AK 0 |APX GROUP INC.....ccovvvirririeririrerncrinens .. | 04/15/2020. | VARIOUS.........ceoreremrrmeeierinrinee [ roverineesnessssinsines | evrneesenes 21,758 | oo 23,000 23,182 23,187 (16) (16) 23,164 12/01/2022. | 4FE............
00287Y AL 3 |ABBVIEINC .. | 06/02/2020. | ZERO STAGE CAPITAL......ovrvrrres | verrvermrirernnrssireninns | corenes 1,047,910 | ....... 1,000,000 | ....... 1,018,720 | ........... 1,017,988 | ..o | v (2,610) (P23 10) ) SRR 1,015,379 11/06/2022. | 2FE....
00404A AE 9 |ACADIAHEALTH CO INC......ccovvvvirrriranne .. | 06/15/2020. | JEFFERIES & CO......covvvrerinrrrens [ correerveiserinerirenins | cerveris 149,150 | .coovvnee 149,000 | .......... 151,235 .149,000 0 149,000 03/15/2021. | 5FE............
00404A AM 1 |ACADIA HEALTHCARE CO INC................ .. | 06/05/2020. | ZERO STAGE CAPITAL......ccvrvrvrer | vervmrvererneineereinns | veveeins 148,625 | .......... 145,000 | .......... 144,415 144,022 4 4 144,026 03/01/2024. | 5FE............
00507V AH 2 |ACTIVISION BLIZZARD.. .. | 06/02/2020. | ZERO STAGE CAPITAL......ccoovrerne [ rormrrrmerreriininneris ....611,058 600,000 592,848 594,932 1,241 596,173 09/15/2021. | 2FE.....
00688J AA 5 |ADIENT USLLC ... .. [ 03/31/2020. | ABN AMRO. ...138,600 | .......... 148,000 | .......... 159,423 .159,255 (608) 158,647 | ..o | v (20,047) | ........ (20,047)| ... 05/15/2026. | 4FE............
007903 AX 5 | ADVANCED MICRO DEVIC.........cccorvrrnnee .. | 06/04/2020. | ZERO STAGE CAPITAL......coccrvvves [ wererrrvrinerrerrenirns | erneenn 143,975 | i 130,000 | ..cooonee 133,913 .131,969 (299) 131,671 | oo | s 12,304 | ......... 12,304 08/15/2022. | 3FE............
00790X AA 9 |ADVANCED DISP SVCS | .. | 06/15/2020. | VARIOUS.........cccoovvviriirinrinniins [ e | e 219,088 | e 212,000 213,590 213,391 (112) 213,279 11/15/2024. | 4FE....
00912X BH 6 |AIR LEASE CORP ... | .. | 06/04/2020. | T D SECURITIES..... 14,000,000 | ...... 3,951,000 3,951,486 4,040 3,955,526 12/05/2024. | 2FE............
013093 AB 5 |ALBERTSONS COSLLC/S........cccoovvvvunee. .. | 06/04/2020. | ZERO STAGE CAPITAL......cocorvveres | cornrrmreimneinniinnrns | e 144,725 | i 140,000 | .......... 146,300 145,453 (921) 144,532 06/15/2024. | 4FE............
013817 AQ 4 |ALCOAINC.. .. | 05/07/2020. | CORPORATE REORG ....297,000 ...310,736 .305,869 (1,393) 304,476 02/23/2022. | 2FE.....
013817 AU 5 |ALCOAINC.. «.. | .- | 04/06/2020. | ISSUE CALLED at 102.015......ccceee | covermrrrmeirerierinnes R ..179,000 | ......... .181,486 (1,049) 180,437 08/15/2020. | 3FE............
013817 AV 3 |ALCOAINC.....coorviriririirnrricrierieenne .. | 05/07/2020. | VARIOUS.........oevemrvmirieriirineinns | coverieninninesiienins | cevevinns 359,099 | .......... 347,000 | ......... 369,995 .354,263 (2,249) 352,014 04/15/2021. | 2FE............
013822 AB 7 |ALCOA NEDERLAND HOLDING.... .. | 04/14/2020. | ABN AMRO. ....113,300 ....110,000 ... 117,146 116,454 (417) 116,037 09/30/2026. | 3FE.....
013822 AC 5 |ALCOA NEDERLAND HOLDING.... .. | 04/14/2020. | VARIOUS..........omvverrrirrriranrins cevnenn.526,269 ...525,000 | ..........538,925 538,109 (499) 537,611 05/15/2028. | 3FE............
019576 AB 3 |ALLIED UNVL HOLDCO L.....cccooerrrrirnenne .. | 06/03/2020. | ZERO STAGE CAPITAL......ceccmvvrs | correrrrrinernnerirenins | cerveris 197,100 | oo 180,000 | ..cooonee 193,950 (970) 192,980 07/15/2027. | 5FE............
019736 AD 9 |ALLISON TRANSMISSION. .. | 04/18/2020. | VARIOUS.........oovvivirniiirnnieiierinne | reriveinsernsiisisnineees | veeeninnes 15,680 | ..o 16,000 | ............ 16,068 16,062 (10) 16,052 10/01/2024. | 3FE....
02154C AE 3 |ALTICE FINANCING SA v | [ 06/11/2020. | ZERO STAGE CAPITAL....ccovrvreres | covrerrerierireenenens rerenn..848,000 ...800,000 | ..........758,104 762,425 2,076 764,500 05/15/2026. | 4FE............
02376R  AC 6 |AMERICAN AIRLS GROUP.........cccorvvvrerne .. | 06/05/2020. | ZERO STAGE CAPITAL......ccvrmrvrer | verrvmrvnererserneirennns | vevvernnns 105,000 | .......... 140,000 | .......... 128,675 1,146 129,821 06/01/2022. | 5FE............
030981 AK 0 |AMERIGAS PARTNERS L. .. | 06/23/2020. | ZERO STAGE CAPITAL... ....784,113 ....745,000 ....7190,850 788,273 (3,498) 784,775 05/20/2025. | 3FE.....
030981 AL 8 | AMERIGAS PARTNERS LP.... .. | 06/23/2020. | ZERO STAGE CAPITAL... ....188,118 188,177 149 188,326 R 05/20/2027. | 3FE....
031921 AA 7 |AMWINS GROUP INC .. | 03/25/2020. | ABN AMRO. 530,963 .319,923 (2,171) 528,652 | ...covvrvrrrerns | s (66,827) | ........ (66,827)| ... 07/01/2026. | 4FE.....
035240 AT 7 |ANHEUSER-BUSCH INBEV .. | 04/08/2020. | ABN AMRO. ....389,704 2 389,705 ... 10,470 10,470 06/01/2050. | 2FE
037411 AZ 8 |APACHE CORP. .. | 06/02/2020. | GOLDMAN SACHS. rernnn.513,000 502,571 509,156 690 509,847 | ..ovvvverrerrs | s (16,084) | ........ (16,084) 04/15/2022. | 3FE.....
037411 BE 4 |APACHE CORP. .. | 05/08/2020. | CITIGROUP.........cccoevuvrinricniiccis [ rvmrieciiniicssicnnines | 2. 1,605,000 | e, 2,000,000 | .......1,996,900 | ........... 1,997,394 89 | s | e 1,997,483 | ..o ..(392,483) | ...... (392,483) 10/15/2028. | 3FE....
043436 AS 3 | ASBURY AUTOMOTIVE GR .. | 03/30/2020. | CORPORATE REORG 0 83,000 03/01/2028. | 4FE
043436 AT 1 |ASBURY AUTOMOTIVE GR... .. | 03/30/2020. | CORPORATE REORG 0 84,000 03/01/2030. | 4FE.....
045054 AL 7 |ASHTEAD CAPITAL INC .. | 06/17/2020. | ZERO STAGE CAPITAL......ccoorvrerne [ v .150,000 0 150,000 11/01/2029. | 2FE....
053773 AV 9 |AVIS BUDGET CAR RENT. .. | 05/18/2020. | VARIOUS..........ovrvervmrireiineirseii 80,753 96 96 80,850 04/01/2023. | 4FE
053773 BB 2 |AVIS BUDGET CAR RENT. .. | 05/18/2020. | VARIOUS.........ocoverrmirireriririrniiins R T01,466 | ..o | e (1,537) (1,537) 699,929 04/01/2024. | 4FE.....
05453G  AA 3 | AXALTA COATING SYSTEMS .. | 06/04/2020. | ZERO STAGE CAPITAL......cccovvees [ covmrrmnrinserseineinns | e 153,000 | ..........150,000 | .......... 146,250 .146,881 263 263 147,144 08/15/2024. | 4FE.....
05508R AE 6 |B&G FOODS INC. .. | 06/05/2020. | VARIOUS 887,667 887,697 (471) (471) 887,226 04/01/2025. | 4FE
055604 AA 0 |BMCEASTLLC... oo | -] 06/22/2020. | ZERO STAGE CAPITAL.....cccovvervne | crvereeineirerierinnes 288,490 .288,908 98 98 289,005 10/01/2024. | 4FE....
05972M  AA 2 |BANCORP COMMERICAL MTGE TRUST. | .. | 06/17/2020. | MORTGAGE PAYDOWN M 6,975 0 6,975 03/15/2036. | 1FE....
085790 AY 9 |BERRY PLASTICS CORP... .. | 06/04/2020. | ZERO STAGE CAPITAL... 145,000 144,708 33 33 144,742 07/15/2023. | 4FE
095796 AA 6 |BLUE RACER MIDSTREAM .. | 04/06/2020. | ABN AMRO. 30,000 29,453 420 12 432 29,886 11/15/2022.
09857L AP 3 |BOOKING HLDGS INC .. | 04/23/2020. | ZERO STAGE CAPITAL... 112591 | 108,000 | ..oooue 107,981 0 107,981 04/13/2025.
103186 AB 8 |BOXER PARENT CO INC... ... | .. | 05/20/2020. | ZERO STAGE CAPITAL... e cerenn.289,800 280,000 280,000 0 280,000 10/02/2025.
11135F  AF 8 |BROADCOM INC.......oocorirrrrircrrerirerireens .. | 04/24/2020. | ZERO STAGE CAPITAL......ovvervvrs [ correrrvrinerierienins | cerereand 434,040 | .......... 399,000 398,960 1 1 398,961 04/15/2025. | 2FE............
120111 BM 0 |BUILDING MATLS CORP......ccecrvririrririns .. | 06/19/2020. | ZERO STAGE CAPITAL......ocvurvrvrer | vervmrmrrernnineerennns | veveernnns 841,687 | .......... 819,000 805,476 .394,369 530 530 805,618 11/15/2024. | 3FE............
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124857 AE 3 |CBS CORP NEW. .. | 05/04/2020. | ISSUE CALLED at 103.019......cccce | coreervmernermerienins | cervernans 515,095 | .......... 500,000 | .......... 498,660 499,821 54 54 499,875 | oo | s 125 | 125 | e 30,563 |02/15/2021. | 2FE....
124857 AG 8 |CBS CORP NEW. .. | 05/28/2020. | CORPORATE REORG v 1,541.250 | .......1,500,000 | .......1,482,710 | ........... 1,495,700 786 786 | .o | v 1,496,486 | ....ccovvererns | e 44,764 | .......44]764 | ... 37,547 | 03/01/2022. | 2FE... .
1248EP BX 0 |CCOHLDGS LLC/CCO.....covvrvvrrririrnens .. | 04/15/2020. | ZERO STAGE CAPITAL......oovcrvvrs | correrrrrinerinerirnnins | cerverann 800,265 | .......... 775,000 | .......... 777,164 777,024 (94) (94) 776,930 | oo | e 23,335 | ......... 23,335 | ....... 27,556 | 02/01/2028. | 3FE............
1248EP CD 3 |CCOHLDGSLLC/CCO. .. | 05/14/2020. | ZERO STAGE CAPITAL.......ovrvrvrer | verrvrrmrrrerserneirennns | cevvernnns 336,600 | .......... 330,000 | .......... 331,519 331,513 (61) (61) 331,452 ..9,884 | 03/01/2030. | 3FE....
1248EP CE 1 |CCOHLDGS LLC/CCO. ... | .| 03/26/2020. | ABN AMRO 11,253,200 .1,300,000 (43) (G| RS I 1,312,082 [ ..o ..6,825 | 08/15/2030. | 3FE............
125550 AB 1 |CIMTRUST....oooiiiiirinieeieeseiseinnis .. | 05/25/2020. | VARIOUS..........ovvomrimrirriinrirnniins 42,902 15 15 42,917 02/25/2049. | 1FE............
12596 AB 9 |CNH EQUIPMENT TR. .. | 06/15/2020. | MORTGAGE PAYDOWN .148,378 91 91 148,469 05/16/2022. | 1FE.....
12597J AA 0 |CPSAUTORECVTR.. «.. | .. | 06/15/2020. | MORTGAGE PAYDOWN o [ 155,213 | ..., 155,205 106 106 155,213 05/15/2023. | 1FE....
126307 AH 0 [CSCHLDGSINC......ccccovvrreririrrirrrinris .. | 04/27/2020. | ZERO STAGE CAPITAL......coccrvvvs [ corvermirinervcrrenirns | wereerennn 341,250 | coonvnns 325,000 | ......... 310,570 .314,507 679 679 315,186 06/01/2024.
12653C AC 2 |CNX RESOURCES CORPOR. .. | 05/01/2020. | ZERO STAGE CAPITAL... 325,000 277,875 280,013 | e | e 1,477 1,477 281,489 03/14/2027.
12655X AA 8 | COMPRESSION POLYMERS. v | | 06/18/2020. | ZERO STAGE CAPITAL......ccvvvveves [ rvvenerverreriineeiens | eerennn568,001 | i 530,000 524,700 89 89 524,789 05/15/2025. I
126670 QT 8 |COUNTRYWIDE ASSET-BACKED ........... .. | 05/25/2020. | VARIOUS........cccovrivmrnrircrinniinns [ e | e 91,670 | i) 91,570 24,340 24,698 0 24,698 05/25/2036. | 1FM...........
126685 DX 1 |CWHEQHEQ LN TR 2006-S2 A-3.. .. | 02/15/2020. | PRINCIPAL PAYDOWN . (1,639) ~(1,111) 0 (1,111) 07/25/2027. | 1FM...
131347 CJ 3 |CALPINE CORP <. | .. | 06/04/2020. | ZERO STAGE CAPITAL.....oooomvrene [ o reennn 145906 | ... 145,000 | .......... 143,188 143,454 146 146 143,600 02/01/2024.
131347  CK 0 |CALLPINE CORP......ccoovrvrrrinrricrieriirens .. | 05/13/2020. | ZERO STAGE CAPITAL......cvevvves [ correrrerinnirerienins | e 138,375 | oo 135,000 | ..cooouce 131,448 131,529 169 169 131,698 06/01/2026.
131347 CM 6 |CALPINE CORP .. | 05/04/2020. | ZERO STAGE CAPITAL......ccccovveres [ cormerrmnrirnerneiiniinns | 2eeern 389,940 | ..........402,000 | .......... 402,000 402,000 0 402,000 02/15/2028. .
133131 AZ 5 |CAMDEN PPTY TR. ... | .. | 04/23/2020. | ZERO STAGE CAPITAL... e . 90,935 0 90,936 | ..ovvverrierins | e 1,757 | e 1,757 | 05/15/2030. | 1FE............
14161T  AA 0 |CARDTRONICS INC/USA.......cccovvvrrerirens .. | 06/02/2020. | ZERO STAGE CAPITAL......coccrvveres [ cormernrrirnernerveninns | wreeenn287,175 | ......270,000 | ... 281,550 | .oooovrrrne 279,832 | .......... 1,234 | o (1,371) (137) 279,695 | ..cvorvveeiies | e (22,520) | ........ (22,520) 05/01/2025. | 4FE............
14315N  AH 3 |CARMAX AUTO OWNER TR.. .. | 06/15/2020. | MORTGAGE PAYDOWN.......coccvv | verrvrrveerernrinsnrnnnns | verrennnn 364,985 | i 364,985 | .......... 364,961 .364,772 213 213 364,985 0 07/15/2022. | 1FE....
149123 BV 2 |CATERPILLAR INC ... | .. | 05/04/2020. | ZERO STAGE CAPITAL... ] I [ 1,029,400 | ....... 1,000,000 | ....... 1,020,980 | ........... 1,012,648 | ..o | e (3,076) (RHVZLC) | TS IR 1,009,573 [ ..vververrieenne 19,827 05/27/2021. | 1FE............
149123 CJ 8 |CATERPILLARINC DEL.....cooovrirrvrirrirene .. | 04/123/2020. | ZERO STAGE CAPITAL......covrvrerer | verrvmrvrirernnrneirennns | vvvveinnns 104,850 | ............ 95,000 | .covvvuenne 94,621 0 94,621 10,228 04/09/2050. | 1FE............
150191 AJ 3 |CEDARFAIRLP/MAG .. | 06/01/2020. | ZERO STAGE CAPITAL... ....341,250 ....350,000 331,625 459 459 332,084 9,166 06/01/2024.
15138A AA 8 | CENTENNIAL RESOURCE. .. | 05/20/2020. | ZERO STAGE CAPITAL... | | v 176,700 | ..........470,000 | ......... 436,650 438,003 [ ..o | e 1,715 1,715 439,718 (263,018) 01/15/2026.
1563527 AM 8 |CENTRAL GARDEN & PET. .. 1 03/30/2020. | ABN AMRO........ccooivmerrmrineerneninns [ roverineenenissinsines | evneesenes 27,750 | oo 30,000 | .ovrernees 30,975 30,961 (25) (25) 30,936 3,186) 02/01/2028.
156700 BB 1 |CENTURYLINK INC .. | 06/22/2020. | ZERO STAGE CAPITAL 451,000 440,000 440,604 94 (58) 36 440,640 ..10,360 12/15/2026.
15723R  AA 2 |CFX ESCROW CORP. .. | 06/10/2020. | ZERO STAGE CAPITAL... ] | 180,704 | ......... 174,000 | .......... 174,000 0 174,000 ...6,704 02/15/2024.
15911N  AA 3 |CHANGE HEALTHCARE HL. .. | 04/30/2020. | VARIOUS.........ccoomiimiiirinrinniins [ e | e 667,575 | .......... 690,000 | .......... 689,680 628,222 (416) (416) 688,581 | ..o | e .(21,006) 03/01/2025.
161175 AX 2 |CCO SAFARIIILLC .. | 06/23/2020. | ISSUE CALLED at 100.000.. .1,000,000 | .......1,000,000 | .......1,001,220 | ...........1,000,149 (127) (127) revener.1,000,022 07/23/2020.
16411Q AB 7 |CHENIERE ENERGY PARTNERS. .. | 06/17/2020. | ZERO STAGE CAPITAL e . 148,113 | ... 145,000 | .......... 145,000 .145,000 0 145,000 10/01/2025.
165183 BY 9 |CHESAPEAKE FUNDING IIl LLC .. | 06/15/2020. | MORTGAGE PAYDOWN.........cccovee [ rormrvrmrereniinineines | cvrveeienes 75,042 | ..o 75,042 | oo 75,031 74,967 75 75 75,042 04/15/2031.
166764 AG 5 |CHEVRON CORP NEW.. .. | 06/24/2020. | MATURITY.. .1,500,000 .1,500,000 .1,500,000 .1,500,000 0 revennen.1,500,000 06/24/2020.
172967 MQ 1 |CITIGROUP INC .. | 04/08/2020. | ABN AMRO, 0 405,000 04/08/2026.
18539U AC 9 |CLEARWAY ENERGY OPER .. | 06/15/2020. | RBC CAP. 91,350 212 (107) 105 91,455 03/15/2028.
20030N DG 3 |COMCAST CORP NEW.. .. | 04/02/2020. | ABN AMRO, 1 1 149,735 04/01/2030.
203372 AM 9 | COMMSCOPE INC .. | 06/22/2020. | ZERO STAGE CAPITAL T92,770 | oo | e 4,401 4401 | e | e 1,092,021 06/15/2024.
20338Q AA 1 |COMMSCOPEFINLLC... .. | 05/12/2020. | ZERO STAGE CAPITAL... .150,000 0 150,000 03/01/2027.
20338Q AD 5 |COMMSCOPE FIN LL .. | 05/15/2020. | ZERO STAGE CAPITAI 1,241,277 (1,805) rerennenn 1,239,472 03/01/2026.
20752T AA 2 |CONNECT FINCO SARL .. | 06/03/2020. | VARIOUS .912,561 (1,775) 910,786 | ...ccooverevrrn | v.rnn(67,348) | ........(67,348) | ....... 37,058 | 10/01/2026.
216762 AF 1 | COOPER-STANDARD AUTO .. | 04/01/2020. | ABN AMRO. 43,072 195 43,268 1,078 | 11/15/2026.
22160K AQ 8 |COSTCO WHSL CORP NEW v | - | 04/23/2020. | ZERO STAGE CAPITAL.....cvoivvins [ v 250,000 249,488 1 1 249,488 . 04/20/2032. .
226373 AL 2 |CRESTWOOD MIDSTREAM........c.ovvernee. .. 1 03/30/2020. | VARIOUS..........vveerenmrrmeenerinneinnes [ eoverineeneensninnennee | cvvneennnee 17,250 | o 30,000 | .ovrernees 30,653 30,631 (162) (162) 30,469 | .o [ s (13,219) | ........ (13,219) | oo 938 | 04/01/2023. | 4FE............
226373 AP 3 |CRESTWOOD MIDSTREAM........cocevurnene .. | 03/26/2020. | ABN AMRO.......c.occmrvriirirnnireiinnnns | vervvrneirernnnenreninns | cervneennns 17,400 | i 30,000 | ..coovennee 30,819 30,750 62 (55) 7 30,757 | e | e (13,357) | coove. (13,357) | cvovvrerne 858 | 04/01/2025. | 4FE............
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226373 AQ 1 |CRESTWOOD MIDSTREAM .. | 04/16/2020. | VARIOUS..........oevemrrmirririneirseiins ....175,268 298,000 302,492 30,488 71 (140) (69) 302,349 (127,081) | ...... (127,081) ..7,598 | 05/01/2027. |4FE....
22663A AA 7 |CRIMSON MERGER SUB/ORTH. v | . 1 04/07/2020. | ABN AMRO.........covrrmriiinrnnirernnes | v | eereeeen:01,540 | 1eiii.68,000 | oo 67,773 67,744 35 26 61 67,805 | ..o | i (6,265) | .......... (6,265) ..1,802 | 05/15/2022. | 5FE.... .
22822V AQ 4 |CROWN CASTLE INTL CO...ccoorvvvrrrircinne .. | 04/24/2020. | ZERO STAGE CAPITAL......ccocrvverne [ wormrrrmeererrssnirsernns | cernerrsnD8,765 | 150,000 | covecrnces 49,450 0 49,450 | ..o | e 9,315 | v 9,315 | v 144 | 07/01/2050. | 2FE............
228701 AF 5 | CROWNROCK LP/CROWNROCKFIN...... | .. | 06/08/2020. | ZERO STAGE CAPITAL... 240,881 .241,180 248 248 281428 | oo | e 2,960 10/15/2025. | 4FE....
23422R  AA 0 |DAKOTA MERGER SUB IN ... | .. | 04/17/2020. | ZERO STAGE CAPITAL... 31,358 31,344 (133) (133) 31,211 09/01/2024. | 5FE............
23422R  AB 8 |DAKOTAMERGER SUB IN.......ccccovvumneen. .. | 04/09/2020. | ABN AMRO, 30,932 143 (104) 39 30,970 | oo | s (8,70 | .......... (8,170) | ..cceeee 1,440 | 09/01/2023. | 4FE............
237266 AH 4 |DARLING INGREDIENTS........ccovvvirmrernn. .. | 04/30/2020. | ZERO STAGE CAPITAL... 415,536 | oo | e (1,000) (1,000) 414,536 | oo | o (11,036) | ........ (11,036) | ....... 11,608 | 04/15/2027. | 3FE....
23918K  AQ 1 |DAVITA HELTHCARE PARTNER .. | 06/03/2020. | ZERO STAGE CAPITAL... R .283,885 919 919 434804 | ..o | e 18,784 | ........ 18,784 | ....... 16,365 | 07/15/2024. | 3FE.... .
23918K AR 9 |DAVITA HELTHCARE PARTNER ... . | 06/18/2020. | ZERO STAGE CAPITAL......cverrve | correriirinirireriierens | cevveris 179,375 177,295 (306) (306) 176,989 05/01/2025. | 3FE............
247030 BB 6 |DELL INTL LLC/EMC CO. .. | 04/09/2020. | ABN AMRO. ....104,094 0 96,867 07/15/2025. | 2FE.....
247916 AM 1 |DENBURY RES INC woer | . | 04/14/2020. | ABN AMRO cereenn 174,763 176,761 2,093 2,093 178,854 02/15/2024. | 5FE............
25272K AW 3 |DIAMOND 1 FIN CORP/DIAMOND 2......... .. | 06/10/2020. | ZERO STAGE CAPITAL......cccovvveree [ voverermeirnnenneirnernns | 00,101,825 | ......1,062,000 | ....... 1,082,640 | ........... 1,077,073 | oo | e (2,572) (2,572) [ oo | e 1,074,501 [ .o 06/15/2024. | 3FE............
25277L AC 0 |DIAMOND SPORTS GROUP.. .. | 06/02/2020. | ZERO STAGE CAPITAL......oevcvvves | correrrrrirnerirerirenins | cervevis 189,150 291,000 295,256 283,536 | ........ 11,619 | oo (P15) 1 [T IR 11,384 294,920 08/15/2027. | 4FE.....
25382F AB 7 |DIGICEL GROUP LTD ... | . | 06/23/2020. | EXCHANGE 1,233,704 | 1,287,000 | ....... 1,207,127 | coovveeis 313,089 | ...... 912,327 9,540 921,867 | ..o | s 1,234,956 | ...ccovvrrrrenne 09/30/2022. | 6FE............
254687 FS 0 |DISNEY WALT CO....oovvvvrrirririeiieniens .. | 04/02/2020. | ABN AMRO........ccovvrvmrimirireriniins [ e | i 868,815 | .......... 676,000 | .......... 671,376 3 3 671,379 03/23/2050. | 1FE............
254700 AQ 2 |DISCOVERY COMMUNICATIIONS .. | 05/22/2020. | CORPORATE REORG.......c.cevrever [ coreernrineinserienins | ceverenns 285,015 | .......... 273,000 283,052 22,392 (645) (645) 282,647 03/20/2023. | 2FE.....
260543 CH 4 |DOW CHEMICAL CO/THE ... | .| 03/26/2020. | ISSUE CALLED at 106.251........ccc. | covvereverirrneriverirenes | cevies 1,062,510 | ....... 1,000,000 | .......... 992,310 997,517 196 196 997,713 11/15/2022. | 2FE............
26252T AA 4 |DT AUTO OWNER TRUST.......covvvnirrvinnne .. | 06/15/2020. | MORTGAGE PAYDOWN.......cccconer [ corerrmrenermerinnins | cerveri 175,356 | ..coovnee 175,356 | ..coovnee 175,347 175,245 112 112 175,356 09/15/2022. | 1FE............
26907Y AA 2 |ESHHOSPITALITY INC .. 1 04/27/2020. | BARCLAYS........coivrereiieireieiiereens | eveeisnesssssssniens | eveeinnins 23,531 | v 25,000 26,063 25,816 (159) (159) 25,658 05/01/2025. | 3FE....
28414H AE 3 |ELANCO ANIMAL HEALTH. ... | .. | 04/14/2020. | ABN AMRO ...212,930 | ..........199,000 207,000 .206,665 (592) (592) 206,073 08/28/2023. | 3FE............
29260F AF 7 |ENDEAVOR ENERGY RESO.......c.cccevvnnee .. | 06/02/2020. | ZERO STAGE CAPITAL......ccvcrvvrer | cerrvrrvrrrerrnnrnererinne | vererernnnid0,900 | 1o 40,000 | .coocouenn 40,000 0 40,000 07/15/2025. | 3FE............
29261A AA 8 |ENCOMPASS HEALTH COR.. .. | 05/15/2020. | ZERO STAGE CAPITAL......cccoruverne [ wormrrrmrerenrrsnirnernns | cernerenenn54,313 | 1ii002.55,000 | covvvnees 56,513 56,474 (102) (102) 56,372 02/01/2028. | 4FE.....
29272W AC 3 |ENERGIZER HLDGS INC ... | .. | 06/18/2020. | ZERO STAGE CAPITAL... T cieerr. 300,000 0 300,000 06/15/2028. | 4FE....
29273A AA 4 |ENERGIZER SPINCO INC.......ccocvvrvrernecn .. | 06/17/2020. | ZERO STAGE CAPITAL......coccrvevr [ cornernvrirneinerirenins | e 154,313 | i 150,000 | ..coovne 143,094 143,584 466 466 144,050 06/15/2025. | 4FE.....
29374A AB 0 |ENTERPRISE FLEET FINANCING LLC.... | .. | 06/22/2020. | VARIOUS 209,735 209,733 .209,450 285 285 209,735 10/22/2024. | 1FE
30161N  AH 4 |[EXELONCORP .. . 106/15/2020. | MATURITY ...cvvvmremerinrrrnenrneninees | cernsreneriserissseneenns | e 1,000,000 | .o 1,000,000 | ....... 1,000,970 | ........... 1,000,094 (94) (L5 RIS I 1,000,000 06/15/2020. | 2FE.....
30227K AE 9 |EXTERRAN NRG SOLUTIONSF... .. | 06/11/2020. | ZERO STAGE CAPITAL.......coocvveres | covirmrvireriineniinens | cveeenne 351,875 | 400,000 | .......... 417,625 | ....ccoooec. 395,164 | ........ 17,109 | .......... (1,483) [ oo | e 15,626 410,790 | oo | i (58,915) 19,946 | 05/01/2025. | 4FE....
30227M  AA 3 |EXTRACTION OIL & GAS INC .. | 05/18/2020. | VARIOUS 250,000 218,125 156,978 | ........ 63,859 2,060 65,919 222,897 ...(210,397) .| 05/15/2024. | 6FE
30231G AR 3 | EXXON MOBIL CORP. .. | 06/15/2020. | ZERO STAGE CAPITAL......cccovvvves [ v | eeeeren819,736 | e 590,000 | .......... 620,456 0 620,456 | .....cccoovviiens | e (720) 03/01/2023. | 1FE....
30251G AY 3 |FMG RESOURCES AUG 2006 .. | 06/04/2020. | ZERO STAGE CAPITAL... ....135,000 .135,000 0 135,000 | oo | v 7,425 03/15/2023.
303250 AF 1 |FAIRISAAC CORP.. .. | 04/22/2020. | ZERO STAGE CAPITAL... .890,000 0 890,000 | ...cvvrevercires | e (14,463) 06/15/2028.
3136B3 WF 3 |FNMA REMIC TRUST. .. | 05/25/2020. | VARIOUS 593,670 421 421 594,092 01/25/2049.
3137F3 CW 2 |FHLMC REMIC SERIES.. .. | 06/15/2020. | MORTGAGE PAYDOWN 12 12 57,844 03/15/2048.
3137FK BB 1 |FHLMC REMIC SERIES.. .. | 06/15/2020. | MORTGAGE PAYDOWN. 18 18 80,571 12/15/2048.
315786 AC 7 |FIDELITY & GUARANTIY LIFE... .. | 06/05/2020. | ZERO STAGE CAPITAL... 732,732 234 234 732,965 | ..ccoververrnee | e 78475 | L TBATS | ... 24,513 | 05/01/2025.
31740L AC 7 |FINANCIAL & RISK US... .. | 04/15/2020. | ZERO STAGE CAPITAL... .308,798 506 506 309,304 |..cooovvvveres | v 44166 | ... 44,166 | ....... 11,321 | 11/15/2026.
345370 CV 0 |FORD MTR CO DEL... .. | 05/20/2020. | ZERO STAGE CAPITAI 0 850,000 ,656 | 04/21/2023.
345370 CW 8 |FORD MTR CO DEL... .. | 05/19/2020. | ZERO STAGE CAPITAL... 0 730,000 04/22/2025.
345370 CX 6 |FORD MTR CO DEL .. | 05/18/2020. | VARIOUS 0 235,000 04/22/2030.
34960P AB 7 |FORTRESS TRANS INFRS <. | .. | 04/03/2020. | ABN AMRO. 31,705 (109) (109) 31,595 10/01/2025.
35166F AA 0 |FOXTROT ESCROW ISSUE........c.cccccone.. .. | 04/07/2020. | ABN AMRO. 31,294 62 (52) 10 31,304 11/15/2026. | 5FE............
35640Y AA 5 |FREEDOM MORTGAGE CORP................ .1 04/20/12020. | VARIOUS..........oovieieirieeininieirnns | orveeisiisssienieienns | ceereinnnns 24,338 | ..o 30,000 29,674 29,563 113 19 132 29,695 11/15/2024. | 4FE...........
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35640Y AB 3 |FREEDOM MORTGAGE CORP. ... | .. | 04/20/2020. | VARIOUS 29,545 29,484 64 26 90 29,574 | oo | s (4,786) 4786) | ......... 1,271 | 04/15/2025. | 4FE....
35671D AZ 8 |FREEPORT-MCMORAN INC wer| .| 06/10/2020. | ZERO STAGE CAPITAL......evoverevns | ververrervnireerernennns | wrreeenen 170,738 | ... 765,000 | ... 737,213 742,870 2,879 2,879 T45,749 | oo | e 24,989 | .......24,989 | ....... 21,986 | 03/15/2023. | 3FE.... .
35906A AZ 1 |FRONTIER COMMUNICATIONS CORP....[.. | 04/16/2020. | VARIOUS........c.coccomermmmrirmerrenrnnins | serermrineenensseinnenns | veener. 288,843 | ..........925,000 | .......... 746,968 | .............. 450,938 | ...... 324,908 5,038 329,946 780,884 ..(492,042) | ...... (492,042) | oooncvvrrirnns 09/15/2025. | 6FE............
35906A BA 5 |FRONTIER COMMUNICATIONS CORP....|.. | 04/28/2020. | ZERO STAGE CAPITAL... 268,313 .268,312 (16) (16) 268,296 | ...ccovvririns | e (23,076) .(23,076) | ....... 15,123 | 04/01/2026. | 5FE....
35906A BC 1 |FRONTIER COMMUNICATIONS CORP....|.. | 04/28/2020. | ZERO STAGE CAPITAL... 31,516 31,406 106 (49) 57 31,462 | oo [ e T12) [ erecend(712) | e 1,393 |04/01/2027. | 1FE............
36120R AA 7 [FXIHOLDINGS INC.......ocvvrriirerirriiirerines .. | 04/06/2020. | ABN AMRO. 28,634 65 65 28,699 | .ovvvervrnere | vereene(9,274) | i (9,274) | e 1,030 | 11/01/2024. | 5FE............
36164Q MS 4 |GENELEC CAPITL. .. | 04/23/2020. | TENDER EX 986,383 | ... | v 4,802 4,802 991,185 | .vvvcrrevrnee | 11,315 | 11,315 | 10,279 | 11/15/2020. | 2FE.....
36166T AA 8 |GCILLC <o | . | 06/04/2020. | ZERO STAGE CAPITAL........ccocuucc. <evenn.. 140,000 .140,000 0 140,000 | ...cocoocvvcenns | 007,000 | ... 7,000 | o 4,380 | 06/15/2024. | 4FE............
36256D AA 4 |GLS AUTO RECEIVABLES TRUST........... .. | 06/15/2020. | MORTGAGE PAYDOWN.......ccccooer [ cormermmnirnernerrennne | wreeee 109,371 | 11 109,371 | e 109,369 .109,293 78 78 109,371 | covervvevrreens [ e | o0 | s 1,321 [ 01/17/2023. | 1FE............
36256U AB 4 |FM FINANCIAL AUTOMOBILE LEASING.. | .. | 06/22/2020. | MORTGAGE PAYDOWN ..310,746 | .......... 310,746 | .......... 310,729 .310,615 131 131 310,746 | c.oovvevvrvvcins [ e | v | 3,611 | 04/20/2021. | 1FE....
36256X AB 8 |GMFINL CON AUTOREC........ccccovvumirenee .. | 06/16/2020. | MORTGAGE PAYDOWN . rerennnnn 257,129 257,129 257,106 .257,142 (13) (13) 257,129 3,508 | 03/16/2022. | 1FE............
36258X AA 8 |GLS AUTO REC ISSUER.......ccovvvvrrirnnne .. | 06/15/2020. | MORTGAGE PAYDOWN.......coccover [ corerrmeimeirneriniins | ceveii 184,950 | .......co. 184,950 | .......... 184,939 143 143 184,950 | .ovocervinnens [ e |0 | s 1,106 |02/15/2024. | 1FE............
366651 AB 3 | GARTNERINC .. | 05/14/12020. | VARIOUS.........oovmrierirerrsnissiiens | coveresseissisnsiiesiies | coensians 358,225 350,000 361,375 .360,486 (624) (624) 359,862 | ...ooverrvrernee | vererene(1,637) | crieenn(1,637) | e 10,753 | 04/01/2025.
369604 BD 4 |GENERAL ELECTRIC CO ... | .. | 04/23/2020. | CORPORATE REORG .1,028,550 | ...... 1,000,000 | .......... 997,650 .999,284 78 78 999,361 | ..ocvverrerrnee | 029,189 | .....29,189 | ... 13,500 | 10/09/2022.
37247D AP 1 |GENWORTHFINL INC.....ccovvvvrriririrerinen .. | 04/07/2020. | ABN AMRO.........ccovvrririrmrinirreninns [ v | cveeeienes 27,825 | .o 30,000 31,795 31,670 93 (267) (174) 31,495 | s [ eeero(3,670) | oo (3,670) | v 1,239 |09/24/2021.
38113Y AC 3 |GOLDEN NUGGET INC.. .. | 04/09/2020. | ABN AMRO. .15,750 ..30,000 ..32,387 32,156 187 (388) (201) 31,954 . 10/01/2025. | 5FE....
38113Y AE 9 |GOLDEN NUGGET INC.. v | [ 05/21/2020. | ZERO STAGE CAPITAL....ccovvvvires | crrrrrierieriineeienins 32,738 | ...........45,000 | ...........46,575 46,429 (339) (339) 46,090 | ..covvveviiens | e (13,353) | ........ (13,353) | .........1,865 | 10/15/2024.
383909 AE 8 |GRACEWR&CO CONN......cooovrvrrrnnnns .. | 06/18/2020. | ZERO STAGE CAPITAL......covonvvr | correrrrrinernerienins | cervernand 408,499 | .......... 390,000 | .......... 393,866 .392,533 (621) (621) 391,913 | v | e 16,587 | .oovonee 16,587 | ....... 14,118 | 10/01/2021.
40010P AA 6 |GRUBHUB HLDGS INC .. | 06/22/2020. | ZERO STAGE CAPITAL.....ccovrvrrnes | verrvererieisernrieinns 408,095 25,953 35 25,988 434,083 | ..o | e 12,880 | ......... 12,880 | ....... 24,789 | 07/01/2027.
40052V AA 2 |GRUPO BIMBO SAB DE CV... <. | .- | 06/30/2020. | MATURITY.. - 495,916 84 84 496,000 0. 12,090 | 06/30/2020.
402635 AE 6 |GULFPORT ENERGY CORP.........cc.cvvvne. .. | 05/19/2020. | ZERO STAGE CAPITAL......ccvurvrvrer | cervmrvnererserneirennns | cvvvernnns 168,888 295,000 279,220 249,366 | ........ 31,682 | oo 1,397 33,079 282,446 ...(113,558) | ...... (113,558) | ....... 10,858 | 05/01/2023.
404030 AH 1 |H&E EQUIPMENT SERVICES INC............ .. | 04/16/2020. | ZERO STAGE CAPITAL......ceccvvvrs | correrrvrinerirerirenins | cerverenns 318,500 325,000 325,000 .325,000 0 325,000 6,500 ....... 11,582 | 09/01/2025. | 4FE.....
404121 AD 7 |HCAINC .. | 03/13/2020. | ISSUE CALLED at 112.016 2,000 562 0 [ oo | e | e | e (40,778) .(40,778) 02/15/2022. .
404280 CF 4 |HSBC HOLDINGS PLC .. | 04/02/2020. | ABN AMRO. 245,693 0 245,693 | ..o | s 25,153 | oo 25,153 03/31/2030. | 1FE.....
42704L  AA 2 |HERC HLDGS INC.. .. | 05/19/2020. [ VARIOUS.........coovvvirmriiiiririricnns ....609,528 407,721 (304) (304) 609,188 (29,282) .(29,282) 07/15/2027.
428040 CS 6 |HERTZ CORP. .. 1 06/15/2020. | JP MORGAN........cooommiiriinrinriinns [y | cvesiinees 30,896 30,812 74 (137) (63) 30,749 | v [ s (17,858) | ........ (17,858) 10/15/2024.
428040 CT 4 |HERTZCORP.. .. | 06/12/2020. | VARIOUS..........ccoooevirivnrinrinniens [ e | e 134,610 1......183,000 | ... 179,188 .180,290 455 455 180,745 | oo | e (46,135) | ........ (46,135) | ... 06/01/2022.
428040 CY 3 |HERTZ CORP.. .. | 06/15/2020. | JP MORGAN 32,522 32,505 (241) (241) 32,264 ..(19,373) .(19,373) 08/01/2026.
428040 CZ 0 |HERTZCORP.. .. | 06/15/2020. | VARIOUS.........ccooevvvriierinrinniins [ e | vvee.688,375 | ......1,550,000 | .......1,545,813 | ......... 1,545,860 116 6 | e | v 1,545,975 | ...coovvvinnae ...(857,600) | ...... (857,600) 01/15/2028.
42824C BF 5 |HEWLETT PACKARD ENTE .. | 04/09/2020. | ABN AMRO. 1 1 156,713 | oveovevcvvenns | v 5,099 ....5,099 10/01/2024.
42829L AF 1 |HEXIONINC.... .. | 06/04/2020. | ZERO STAGE CAPITAL... .166,787 (32) (32) 166,754 | .coovvverrianns | o (11,129) (11,129) 07/15/2027.
437076 AT 9 |HOME DEPOT INC.. .. | 06/15/2020. | ISSUE CALLED at 100.000.. R 499,945 35 35 499,980 09/15/2020.
437076 CD 2 |HOME DEPOT INC .. | 04/02/2020. | ABN AMRO........cocovervmrimrinnrnneinns | cvneinnenseiineiisninns | coreenni 205,081 | ..........196,000 | ... 193,762 1 1 193,762 04/15/2050.
444454  AF 9 |HUGHES SATELLITE SYS. .. | 04/06/2020. | ABN AMRO, 28,058 27,821 224 (107) 17 27,937 (2,437) 08/01/2026.
449934 AD 0 |IMSHEALTH INC .. | 04/28/2020. | ZERO STAGE CAPITAL......ccccovvees [ cornernnrirnerrneiiniinns | weeern409,000 | ..........400,000 | .......... 415,000 413,825 (803) (803) 413,022 | oo | s (4,022) 10/15/2026.
45672N  AG 6 |INFOR USINC .. | 05/26/2020. | VARIOUS.........coovvvrirrmririirinreiiennns .649,853 (196) (196) 649,658 (2,182) | ..c0.e.n(2,182) | ... 18,272 | 05/15/2022. .
45780R AA 9 |INSTALLED BLDG PRODS. .. | 05/27/2020. | ZERO STAGE CAPITAL... .385,089 ) (1,466) KISKI 7 T O (14,973) 14,167 | 02/01/2028. | 4FE
45824T AR 6 |INTELSAT JACKSON HLD. .. | 05/06/2020. | ZERO STAGE CAPITAL... 214,200 | ..........210,000 219,450 .215,206 (678) (678) 214,528 | oo | e (328) [ ovverenrn(328) | oo 12,273 | 02/15/2024.
459200 HM 6 |INTERNATIONAL BUSINESS MA.. .. | 05/15/2020. | MATURITY ...cooivvrrnnineenerierineens [ eoversneesnenissisenines | oveeens 1,000,000 | ...... 1,000,000 ...992,490 .999,579 421 421 | i | e 1,000,000 [ ..overeereriens | vrrrrnrinernenes | veernerinnnnen0 [ e 8,125 | 05/15/2020.
470100 AA 8 |JAGUARHLDGCOII/ v |-+ | 06/04/2020. [ VARIOUS.........oovvririiiiireiernniiens | vevveeenierissneiiennns | eevieinns 863,900 | .......... 850,000 ....875,875 BIT,287 | e | e (4,436) (4,436) 864,726 | ...cocovvevies | e (8,726) | ..........(8,726) | ....... 41,812 |08/01/2023.
483007 AJ 9 |KAISER ALUMINUM CORP........c.coocurirnnee .. | 06/05/2020. | ZERO STAGE CAPITAL......covcmevrs | correrrrrinerierienins | cerveranns 380,250 | .......... 390,000 390,000 .390,000 0 390,000 | .oooveerrriins | e (9,750) | ...vveeer(9,750) | oo 9,670 | 03/01/2028. | 3FE............
49271V AK 6 |KEURIG DR PEPPER INC........cccvvvrerrrnnee .. | 04/23/2020. | ZERO STAGE CAPITAL.....covvvvveres | cervrerrvrrneiiernnineines | s 45,631 | oo 43,000 | .cooooenn 42,763 0 42,763 | .o | e 2,868 | ..........2,868 | ............ 64 | 05/01/2050. | 2FE............
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50067P AA 7 |KORN FERRY .. | 05/13/2020. | ZERO STAGE CAPITAL......ccooeverne [ rormrimeerenrsninneines | ceveeeenes 23,188 | oo 25,000 25,000 25,000 0 25,000 | oooorrrereni | e (1,813) 12/15/2027. | 3FE....
50076Q AZ 9 |KRAFT FOODS GROUP INC ... | .. | 05/19/2020. | CORPORATE REORG ...135,000 | ......... 140,288 (215) (215) 140,072 328 06/06/2022. | 3FE.... .
526057 BN 3 |LENNAR CORP.........ccovvvmrrmirinrirneirnniis . | 06/15/2020. | ZERO STAGE CAPITAL......cccrmvves | cornerrvrirnernerirnrins | wereereen 161,890 | oo 153,000 | .ooovnee 150,053 .151,987 145 145 152,132 | oo | v 9,758 11/15/2022. | 3FE............
526057 BW 3 |LENNAR CORP... .. | 04/15/2020. | ZERO STAGE CAPITAL.....covvvverer | verrvrrreerernrinsninnnns | verernn322,355 | i 500,000 | .......... 502,364 .501,599 (109) (109) 501,489 | .ccovvvrvirines | e 20,866 12/15/2023. | 3FE....
526057 CP 7 |LENNAR CORP... .. | 06/15/2020. | MORGAN STANLEY.... 663,000 683,076 BTTAT3 | o | e (2,257) (2,257) 674,916 | .oooovvrvcrrens | e 19,577 10/01/2022. | 3FE............
527298 BH 5 |LEVEL3FINANCINGINC ... . | 06/11/2020. | ZERO STAGE CAPITAL......oocormvvens | corrrrrmrrrneiierieiirns | vreernn 338,243 | i 330,000 | .......... 332,465 .331,276 (145) (145) 331,131 | s | s 7,112 05/01/2025. | 3FE............
527298 BK 8 |LEVEL 3FINGINC .. | 06/04/2020. | ZERO STAGE CAPITAL... ....378,000 384,342 .383,218 214 214 383,432 (2,966) (2,966) | ....... 16,838 | 01/15/2024. | 3FE....
527298 BM 4 |LEVEL 3 FINANCING IN ... | .. | 06/10/2020. | ZERO STAGE CAPITAL... ....485,000 | .......... 482,686 483,033 118 118 483,151 | covveeiene | e 18,824 03/15/2026. | 3FE.... .
527298 BN 2 |LEVEL3FING INC.....cccooommrvmrrreririrircnnne . 1 05/19/2020. | ZERO STAGE CAPITAL.......cccrvvvees | corverrrvrinerrerrnrins | v 404,038 | e 405,000 | .......... 418,669 (847) (847) 417,821 | oo | v (13,784) 09/15/2027. | 3FE............
53219L AT 6 |LIFEPOINT HEALTH INC.... .. | 06/04/2020. | ZERO STAGE CAPITAL 1399450 | oo 385,000 | .......... 385,000 0 385,000 | ..voovverevrcrs | o 14,450 | ... 04/15/2025. | 4FE.....
534187 BB 4 |LINCOLN NATL CORP IND ... | .. | 06/15/2020. | ISSUE CALLED at 104.473.. rernnnnn261,183 250,000 274,210 254,658 | ..o | e (1,408) (1,408) 253,250 | ..o | e (3,250) 06/24/2021. | 1FE....
538034 AK 5 |LIVE NATION ENTERTAL.....cccoorvirnrrrnnn. . 1 04/28/2020. | VARIOUS.........ovvemrinriineineineiinns | ceneiiissiseisesiiesinns | cerneeea 445188 | .......... 500,000 | .......... 500,000 .500,000 0 500,000 | ..oovevrrrerrs | s (54,813) 11/01/2024.
538034 AN 9 |LIVE NATION ENTERTAI .. | 04/21/2020. | ZERO STAGE CAPITAL... ..109,620 | .......... 126,000 | .......... 126,000 .126,000 0 126,000 | .ooovvevrrinnns | v (16,380) 03/15/2026. .
538034 AR 0 |LIVE NATION ENTERTAINMEN ... | .. | 04/21/2020. | ZERO STAGE CAPITAL... reeenne. 175,300 200,000 200,000 .200,000 0 200,000 | ..cvoevereiins | e (24,700) 10/15/2027. | 4FE....
548661 DW 4 |LOWES COSINC.....cccomirmmrrmrrireriririrrnnne . 1 04/02/2020. [ ABN AMRO........ccoomrvmmriririirinrins | e | ceveeieenn 254,923 | .......... 214,000 213,602 1 1 213,603 | .o | s 41,321 04/15/2050.
552953 BX 8 |MGM RESORTS INTERNATIONAL.... .. | 04/30/2020. | ZERO STAGE CAPITAL... ...186,553 | ..coo.uc 183,000 | ..cooouce 195,432 188,277 (758) (758) 187,519 | oo | e (967) 03/15/2022. .
552953 CE 9 |MGM RESORTS INTERNATIONAL.... .. | 05/14/2020. | ZERO STAGE CAPITAL... | revnnrn. 189,063 200,000 200,000 .200,000 0 200,000 | ..cvovvererins | e (10,938) 06/15/2025. | 3FE............
552953 CG 4 |MGM RESORTS INTERNATIONAL........... . | 05/08/2020. | ZERO STAGE CAPITAL......evenrve | corerririnerierienins | cerverins 191,125 | .oooeeee 200,000 200,000 0 200,000 | ..vvocrreriens | e (8,875) 05/01/2025. | 3FE............
55616X AH 0 |MACYS RETAIL HLDGS INC.. .. | 06/23/2020. | MK TAXES SYS..... 285,000 272,654 .280,562 657 657 281,219 | oo | e (47,269) 02/15/2023.
579780 AQ 0 |MCCORMICK & CO INC coee | | 04/23/2020. | ZERO STAGE CAPITAL....ccovvvrener | verrerirneernenrnseinenns | veennennn 162,170 | i, 158,000 | ..coovnee 157,460 1 1 157,461 | oo | v 4709 | ... 4,709 | ... 04/15/2030. -
58502B  AC 0 |MEDNAXINC...coovvieriiirirnrieiininsierinnins . | 04/15/2020. | VARIOUS.........ooovrrieirerinrirsninniins [ vrrersnieiesinsinnnns | ovenennn 392,800 | .......... 515,000 | .......... 533,440 529,173 3,371 (510) 2,861 532,034 .(139,234) | ...... (139,234) | ....... 22,844 1 01/15/2027. | 4FE...........
58772T AB 6 |MERC-BENZ AUTO LEASE.... .. | 06/15/2020. | MORTGAGE PAYDOWN.........ccovee [ rormrvmeernenrnnirnernes | cernernnnnn 89,466 | oo 89,466 | ............ 89,465 89,501 (35) (35) 89,466 0 .1,203 | 02/16/2021. | 1FE....
59565X AC 4 |MIDCONTINENT EXPRESS... .. | 04/22/2020. | ZERO STAGE CAPITAL... . .170,000 0 170,000 | oocvvevicrccns | e 2,338 | .o 2,338 ..6,523 | 08/15/2027.
60740F AM 7 |MOBILE MINIINC .. | 06/18/2020. | ZERO STAGE CAPITAL... ..42,500 43,640 (108) (108) 43,531 07/01/2024.
62943W AE 9 |NRG YIELD OPERLLC... .. | 06/22/2020. | ZERO STAGE CAPITAL... ..70,000 72,474 233 (262) (29) 72,444 09/15/2026.
63861C AA 7 |NATIONSTAR MTG HLDGS <o | - | 04/13/2020. | ABN AMRO ..74,000 ..76,405 (42) (42) 76,363 01/15/2027.
64828X AA 1 |NEW RESIDENTIAL MTG LOAN TRUST.. |.. | 05/25/2020. | VARIOUS 27,926 (10) (10) 27,484 11/25/2059.
64952G AT 5 |NEW YORKLIFE INS CO. .. | 04/23/2020. | ZERO STAGE CAPITAL... 134,175 1 1 134,176 05/15/2050.
64952W CP 6 |NEW YORKLIFE GBL FD... .. | 04/09/2020. | VARIOUS 2,348,449 2,349,855 145 145 2,350,000 04/09/2020.
651229 BB 1 |NEWELL BRANDS INC .. | 06/15/2020. | ZERO STAGE CAPITAL................. 215915 1 11 215,926 06/01/2025.
65339K BQ 2 |NEXTERA ENERGY CAP .. .. | 04/08/2020. | ABN AMRO. 240,658 1 1 240,659 05/01/2025.
65341X AA 6 |NEXSTAR ESCROW CORP... .. | 06/04/2020. | ZERO STAGE CAPITAL................. 140,000 .140,000 0 140,000 08/01/2024.
65410C  AA 8 |NIELSEN FINANCE LLC/CO... .. | 06/11/2020. | VARIOUS.........ovvemrinrirerirneiseinns [ e | e 214,181 | i 214,000 212,395 140 140 212,535 10/01/2021. .
65410C AC 4 |NIELSEN COMPANY.. .. | 05/07/2020. | ZERO STAGE CAPITAL 300,000 297,750 .297,869 138 138 298,007 02/01/2025. | 4FE
65479 AB 9 |NISSAN AUTO REC TR.. .. | 06/15/2020. | MORTGAGE PAYDOWN.........cccouve [ wormremeernenrnnninennns | cernernnnen 34,502 | 134,502 | oo 34,502 34,476 26 26 34,502 09/15/2022. | 1FE.....
655664 AU 4 |NORDSTROM INC.. .. | 06/01/2020. | ZERO STAGE CAPITAL.....covvvvres [ verrvrrrrermrverrvinines | v 528,750 | ..........495,000 | .......... 495,000 0 495,000 | ..ovevrveireins | e 33,750 | ... 33,750 05/15/2025.
670001 AC 0 |NOVELIS CORP.. .. | 04/30/2020. | ZERO STAGE CAPITAI 201,163 .200,675 (960) (960) 199,715 (16,290) .(16,290) 09/30/2026.
674599 CC 7 |OCCIDENTAL PETROLEUM CORP ... .1 06/16/2020. | CITIGROUP........covvvvervrrreirernririns | cerveivvenniveisinenns | w0 1,425,000 | .......1,500,000 | ....... 1,493,505 | ........... 1,498,503 319 319 | | e 1,498,822 | ..cocvvvvicins | (73,822) | ........ (73,822) 02/15/2022. .
674599 CG 8 |OCCIDENTAL PETROLEUM CORP ... . | 04/14/2020. | MORGAN STANLEY.......cccomvrmvrnns | corrvrirnernerreriinenns | v 1,146,750 | .......1,650,000 | ...... 1,645,743 | .......... 1,647,491 123 123 | e | s 1,647,614 | ..o ...(500,864) | ...... (500,864) 06/15/2025. | 3FE.....
674599 CH 6 |OCCIDENTAL PETROLEUM CORP ... .1 05/01/2020. | CITIGROUP......ocvvvirnrirerniriirins [ eerveirveneiveininenes | o 321,750 | ..........450,000 | .......... 444,285 445227 234 234 445,461 L(123711) ] e (123,711) 04/15/2026.
674599 CW 3 |OCCIDENTAL PETROLEUM CORP ... . | 04/13/2020. | MORGAN STANLEY.......ccccosvrmmerns | corrvrirnernerrnnerneens | 201,570,000 | .......2,000,000 | ....... 1,997,400 | .......... 1,997,598 143 143 | e | s 1,997,741 | v . (421,741) | ...... (427,741) 08/15/2024. | 3FE............
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68245X AE 9 | 1011778 B.C. UNLIMIT. .. | 06/17/2020. | ZERO STAGE CAPITAL......cccorvverne [ cormrrmeireriinineris ..713,125 ....7100,000 ....7104,348 .703,630 (722) (722) 702,908 | ..oovvrrerirans | e 10,217 23,722 | 10/15/2025. | 4FE....
68389X BX 2 |ORACLE CORP . | 04/02/2020. | ABN AMRO. ....399,152 | ..........396,000 ....394,630 0 394,630 | .covvvrerenes [ e 4,522 04/01/2050. | 1FE.... .
69007T AD 6 |OUTFRONT MEDIA CAP .....ccoovvvverrerrenns | o 05/19/2020. | VARIOUS........coomirrrimneenerinninens | oveennerserinsenensinns | oeeiinens 351,875 | .......... 350,000 350,000 0 350,000 | ..ovorreeriens | o 1,875 06/15/2025. | 4FE............
69073T AR 4 |OWENS-BROCKWAY GLASS.... .. | 06/15/2020. [ VARIOUS.........coovvvrirmrieirinieiinnnns 280,000 298,550 297,348 | e | e (2,008) (2,008) 295,340 | oo | e (505) 08/15/2023. | 4FE....
69073T AT 0 |OWENS-BROCKWAY GLASS.... woo | . | 06/04/2020. | ZERO STAGE CAPITAL.....covvvirerer | verererrmeenenrsnirnenes | verenennn 157,668 | i, 147,000 | ..coooeee 147,000 0 147,000 | oo | e 10,658 05/13/2027. | 4FE............
69318F AK 4 |PBF HLDG COLLC/PB.....ccccovorrrriirirrire .. | 05/18/2020. | ZERO STAGE CAPITAL......ccoovvveres [ v 0 75,000 | .ooovvvirverns | e 3,938 05/15/2025. | 3FE............
69346V AA 7 |PFG ESCROW CORPORATION. .. | 05/18/2020. | ZERO STAGE CAPITAL... .508,013 (590) (590) 507,423 | ..coovvverrerns | s (32,423) 10/15/2027. | 4FE....
693522 AG 9 |PQCOEP .. | 06/22/2020. | ZERO STAGE CAPITAL... e o cevenn 449,275 434,493 (440) (440) 448,340 | .o | e 7,984 11/15/2022. | 4FE............
69370C AC 4 |PTCINC .. | 06/16/2020. | ZERO STAGE CAPITAL......oeverrvves | correrrrrirnerirerirenins | cerverennd 444788 | ......... 435,000 | .......... 435,000 0 435,000 | .coovveciiinn | e 9,788 02/15/2028. | 3FE............
702150 AD 5 |PARTY CITY HLDGS INC... .. | 05/29/2020. | ZERO STAGE CAPITAL......cocorvvers [ cornrrrnrrinneinniienirns | cereernen 99,656 | cooevncd 650,000 | .......... 521,375 | oo 433,476 | ........ 89,623 5,028 94,651 528,127 ....(428,470) 08/01/2026. | 6FE.....
713448 EU 8 |PEPSICOINC «. | .. | 03/25/2020. | ABN AMRO. 237,000 235,753 1 1 235,754 | ..o | s 30,892 03/19/2050. | 1FE............
71376L  AB 6 | PERFORMANCE FOOD GRO.........c.evvenn. .. 103/27/2020. | ABN AMRO......occorremrinrineinneins [ cerneinsenneisniinsins | crnerenn 153,965 | 1o 166,000 | .......... 166,000 .166,000 0 166,000 | ..oovvvrvriinnns | e (12,035) | ........ (12,035) 06/01/2024. | 4FE............
716768 AC 0 |PETSMARTINC .. | 06/22/2020. | VARIOUS ....924,000 T66,706 | oo | v 7,982 7,982 774,688 | ..o | v 161,348 | ....... 161,348 06/01/2025. | 4FE.....
727493 AB 4 |PLANTRONICS INC ... | .. | 06/05/2020. | ZERO STAGE CAPITAL ciennn350,000 | ..........352,438 | ............. 342,997 | ......... 9,198 (226) 8,972 351,969 05/31/2023. | 4FE............
737446 AM 6 |POST HLDGS INC......cccovtvirivrrririerirens .. | 04/30/2020. | ZERO STAGE CAPITAL......ccccrvvvs [ vorverrirnrrverrenirns | wereereenn 738,000 | covevnes 720,000 T40,626 | ..o | e (1,232) (1,232) 739,394 03/01/2027. | 4FE............
737446 AN 4 |PORT HOLDINGS INC .. | 04/27/2020. | ZERO STAGE CAPITAL... ....130,000 127,765 75 75 127,839 01/15/2028. | 4FE.....
74166M AB 2 |PRIME SEC SVCS BORROW. .. | 06/01/2020. | ZERO STAGE CAPITAL... <ever..850,000 867,281 | oo | e (1,337) (1,337) 665,944 04/15/2024. | 3FE............
74733V AC 4 |QEPRESOURCESINC ... . | 06/05/2020. | ZERO STAGE CAPITAL......cccrnvve | cornerrvrirnernerirnrins | evereerrnen88,500 | oo 120,000 0 88,670 05/01/2023. | 4FE............
74759B  AD 5 |QUALITYTECHLP/QTS .. | 05/15/2020. | ZERO STAGE CAPITAL .339,131 48 48 339,179 .2,521 11/15/2025. | 4FE....
74840L AA 0 | QUICKEN LNS INC <o | - | 04/02/2020. | ABN AMRO! . 442,855 | ..o | e (1,060) (1,060) 441,795 21,470) 05/01/2025. | 3FE............
74840L AB 8 |QUICKEN LNSINC......cccorviirirvrirrireririinns .. | 04/28/2020. [ VARIOUS.........coovviiierrnrireinrinninnns | veersnresinernssnseennns | veveernnns 370,800 | .......... 380,000 | .......... 379,981 .380,423 (24) (24) 380,399 | .ccovvvvrenns [ cereeenn(9,599) | e n(9,599) | ... 15,479 | 01/15/2028. | 3FE............
75281A BA 6 |RANGE RES CORP .. | 03/25/2020. | ABN AMRO. ...135,975 ....185,000 ....165,844 920 920 166,764 .4,933 | 03/15/2023. | 4FE....
75606D AC 5 |REALOGY GRP LLC/REAL. .. | 06/10/2020. | ZERO STAGE CAPITAL.....ccovvvvveres [ cerrrerrvrrnriiernniscres | vvvnriens 86,063 | ............ 85,000 | .coovvuen 84,575 84,710 65 65 84,775 ..2,355 | 12/01/2021. | 5FE....
761735 AT 6 |REYNOLDS GRP ISS/REYNOLD .. | 06/04/2020. | ZERO STAGE CAPITAL......cocovrene [ cormrrrmeerneniinisernes | vveens 1,044,088 | ....... 1,035,000 | ....... 1,033,209 | ........... 1,033,370 145 145 | e | s 1,033,514 | .ocovvvrveaes | 210,573 | .00 10,573 | e 42,850 |07/15/2023. | 4FE....
780153 AZ 5 |ROYAL CARIBBEAN CRUISES.. .. | 06/16/2020. | ZERO STAGE CAPITAI 26 26 126,126 ,017 | 06/01/2025. | 2FE
78388) AV 8 |SBA COMMUNICATIONS woer | - | 04/21/2020. | ZERO STAGE CAPITAL... .193,697 314 314 194,011 ..6,252 | 09/01/2024. | 4FE....
78454  AH 3 | SMENERGY CO.....ovvovirrrrierineirisiiineins .. | 06/17/2020. | EXCHANGE 482,210 2,648 2,061 4,709 486,919 | oo [ e (199) | i (199) | e 27,939 |01/15/2024. | 5FE....
78472C AA 6 |SOFI CONSUMER LOAN PROGRAM .. | 05/25/2020. | VARIOUS 167,311 0 167,311 2,232 | 02/25/2028. | 1FE
784726 AA 7 |SSLROBOTICS LLC........cccovviivericrires .. | 04/06/2020. | ABN AMRO, 32,348 (138) (138) 32,210 12/31/2023. | 4FE....
785592 AE 6 |SABINE PASS LIQUEFAC.. .. | 06/08/2020. | ISSUE CALLED at 101.964............ | .ovrermeerrerrirenerinns | rveens 1478473 | ... 1,450,000 | ....... 1,499,586 | ........... 1TA77,269 | oo | e (10,858) [ ..oveveerrrvees | ererneens (10,858) | ..vvveveernrienns | e 1,466,411 02/01/2021. | 2FE.....
78573N  AC 6 |SABRE GLBLINC... .. | 06/22/2020. | ZERO STAGE CAPITAL ....121,000 0 121,000 04/15/2025. | 4FE
81211K AY 6 |SEALED AIR CORP NEW... .. | 04/27/2020. | ZERO STAGE CAPITAL... 50,000 50,000 0 50,000 12/01/2027. | 3FE....
816851 BK 4 | SEMPRAENERGY .. | 06/17/2020. | ZERO STAGE CAPITAL 0 55,000 01/01/9999. | 3FE....
827048 AV 1 | SILGAN HOLDINGS INC. .. | 04/13/2020. | ABN AMRO, .325,000 16 16 504,116 02/01/2028. | 3FE
82967N  BG 2 |SIRIUS XM RADIO INC... .. | 06/08/2020. | ZERO STAGE CAPITAL R 0 300,000 07/01/2030. | 3FE....
83001A AB 8 |SIXFLAGS ENTMT CORP.. .. | 06/01/2020. | ZERO STAGE CAPITAL......cvvvvrer | cervrrrerrernrnseinnnns | cvrreennnnn 18,800 | 10000 20,000 | oo 16,000 116 116 16,116 ....2,684 07/31/2024. | 4FE....
83001W AC 8 |SIXFLAGS THEME PKS. .. | 05/29/2020. | ZERO STAGE CAPITAI 435,625 410,000 411,400 (24) (24) 411,376 ..24,249 07/01/2025. | 3FE
83405T AA 1 |SOFI CONSUMER LOAN PROGRAM....... .. | 05/25/2020. | VARIOUS.........coovvvirrmrieiinirnrinnnns e 7719 | TT19 | LT, T10 17,716 2 2 117,719 0 05/25/2028. | 1FE....
852061 AM 2 | SPRINT NEXTEL CORP. .. | 04/29/2020. | VARIOUS..........ocvmerierimeererinrines [ corerineernenissisennes | oveens 1,100,266 | .......... 983,000 | .......... 917,983 .947,934 5,156 5,156 953,089 | ..cvverieiiies | v 147177 | e 147,177 11/15/2021.
852061 AS 9 | SPRINT NEXTEL CORP .. | 04/29/2020. [ VARIOUS.........coovviiierieiireriniinins | vevvvermsieisnsnsinennns | coenes 1,418,963 | .......1,340,000 1,400,447 | ........... 1,391,776 | .......... 2,322 | o (5,536) (3,214) [ o | v 1,388,561 | ..cvovevicrecns | e 30,401 | ......... 30,401 11/15/2022.
85207U AF 2 | SPRINT CORPORATION......cocomevrrrereinne .. | 06/23/2020. | ZERO STAGE CAPITAL......ccoorvrerne [ cormrrrmeereniinineines | vveens 1,014,626 | .......... 891,000 861,524 864,746 2,877 2,877 867,622 | ..o | 147,004 | ....... 147,004 09/15/2023. | 3FE............
85207U AH 8 |SPRINT CORPORATION......ccovvurivrrirines .1 06/23/2020. | ZERO STAGE CAPITAL.....ccovvvvvne | rvverirircenrneiinens | vviienns 559,213 | ....cc.. 490,000 527,450 B24T45 | e | (3,388) (3,388) 521,358 | ..ovvvirinns | e 37,855 | ......... 37,855 06/15/2024. | 3FE............
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85207U AJ 4 |SPRINT CORPORATION.... .. | 06/12/2020. | ZERO STAGE CAPITAL ...613,075 ....530,000 557,165 553,703 | oo | e (1,657) (1,657) 552,046 | ...ocoovvririins | e 61,029 61,029 | ...... 32,047 |02/15/2025. | 3FE....
85207U AL 9 [SPRINT CORPORATION.... ... |.. | 04/01/2020. | ISSUE CALLED at 100.000.. ...590,000 | ..........590,000 | .......... 584,100 88 88 584,188 | ..ccovovirines | e 5812 | .......5812 | ... 6,892 | 02/01/2028. | 4FE.... .
85208N  AA 8 |SPRING SPECTRUM/SPEC I.......c.covvvenee . 1 06/20/2020. [ VARIOUS...........ovvvmrerreriirinernnnins | ceverinseinerinseeineenns | weenereenn02,500 | siioiinnc 62,500 27,592 | oo | e | s 4,907 4,907 32,499 | oo | e 30,001 | ..o 30,001 | ......... 3,052 | 09/20/2021. | 2FE............
853496 AB 3 | STANDARD INDS INC.... .. | 06/18/2020. | ISSUE CALLED at 101.375.. 261,000 269,483 265,524 | ..o | v 1,812 1,812 267,336 02/15/2023. | 3FE....
853496 AC 1 | STANDARD INDSINC.... ... | .. | 06/01/2020. | ZERO STAGE CAPITAL 830,000 825,946 41,890 32 32 825,982 02/15/2027. | 3FE............
85572N  AA 6 |STARS GRP HLDS/STARS GRP............... . 105/12/2020. | ZERO STAGE CAPITAL......cccovvvves | v | 823,715 | i 595,000 | .......... 595,000 .595,000 0 595,000 07/15/2026. | 3FE............
858119 AZ 3 |STEEL DYNAMICS INC .. | 04/21/2020. | ZERO STAGE CAPITAL... 208,000 210,002 .208,885 (738) (738) 208,147 . 04/15/2023. | 2FE.....
864486 AH 8 | SUBURBAN PROPANE PAR.. ... | .. | 06/04/2020. | ZERO STAGE CAPITAL... o [ | 0 146,088 | 145,000 | .......... 143,913 144,023 84 84 144,107 1,981 ] L vennn4,076 | 06/01/2024. | 4FE.... .
86614W AD 8 |SUMMIT MIDSTREAM HLD........cocvvernvcn. .. | 06/11/2020. | ZERO STAGE CAPITAL................. 325,000 328,750 249,165 | ........ 77,643 | oo (KZXC) 1 IS IR 77,300 326,465 (141,215) | ...... (141,215)] ....... 12,458 | 04/15/2025. | 6FE............
87264A AM 7 |T MOBILE USA INC. .. | 06/18/2020. | VARIOUS ...670,000 | .......... 687,673 | .covvrvrnc 683,454 | ......... 1,258 | o (2,013) (755) 682,699 32,100 |03/01/2023. | 3FE....
87264A AQ 8 |TMOBILE USAINC. v | - | 05/14/2020. | ZERO STAGE CAPITAL.....ccvvvveres [ rverirmrncrvirrneines | e 28,490 | e 28,000 29,026 28,881 31 31 28,912 04/15/2024. | 3FE............
87264A BA 2 |T-MOBILE USA INC.....coovvvrirrrneincrrens [ o 04/27/2020. | ZERO STAGE CAPITAL.....ccoovvvees [ onrinerieriierinciinns | v 171,809 | oovveee 163,000 | ..cooouco 162,963 0 162,963 04/15/2025. | 2FE............
87612B BB 7 |TARGA RES PARTNERS .. .. | 05/12/2020. | ZERO STAGE CAPITAL... 48,280 | ............ 50,000 | ..oovvrnes 47,375 47,740 142 142 47,882 02/01/2025. | 3FE.....
87612B BL 5 |TARGA RES PARTNERS .. ... |.. | 05/27/2020. | ZERO STAGE CAPITAL... ....339,390 324,000 324,000 .324,000 0 324,000 07/15/2027. | 3FE............
879010 AC 9 |TEGNAINC...cccoovviviririnricnnrerierieens . | 04/09/2020. [ ABN AMRO........coomrvmmrireriirinnins | e | e 175,988 | .......... 195,000 | ..coo.eco 196,827 196,817 (46) (46) 196,771 09/15/2029. | 3FE............
87927V AR 9 |TELECOM ITALIA CAP .. | 05/27/2020. | ZERO STAGE CAPITAL... ....240,450 | .......... 210,000 232,990 .231,989 (324) (324) 231,665 07/18/2036. | 3FE....
88023) AD 8 | TEMPO ACQUISITION LL... ... | .. | 06/22/2020. | ZERO STAGE CAPITAL... e ....239,103 230,000 230,000 0 230,000 06/01/2025. | 4FE............
88033G CE 8 | TENET HEALTHCARE CORP..........c.con.... .. | 06/01/2020. | ZERO STAGE CAPITAL......coccnvvrs | correrrrrinernerirerins | cervernnnd 686,230 | .......... 652,000 | .......... 671,341 668,859 | ... | e (2,961) (2,961) 665,897 04/01/2022. | 5FE...........
88033G CS 7 |TENET HEALTHCARE CORP.... .. | 06/04/2020. | ZERO STAGE CAPITAL... ....145,000 141,345 315 315 141,661 07/15/2024. | 4FE....
88033G DC 1 |TENET HEALTHCARE CORP.... ... | .. | 04/15/2020. | ZERO STAGE CAPITAL... rernnr.375,000 .375,000 0 375,000 . 09/01/2024. | 4FE.....
880349 AR 6 |TENNECO INC.....cccoevvvirvrmririiiniiierisnis . | 04/06/2020. | ABN AMRO.........ovrvrmrinrirnnnniierns [ vvvernnineirennnnnnns | connineeenn 4,550 | i 95,000 79,195 501 501 79,695 | .oovvvvicricns | e (35,145) 07/15/2026.
88047P AA 2 |TENN MERGER SUB INC .. | 06/22/2020. | ZERO STAGE CAPITAL......ccvovvene [ o ....286,800 469,200 | ..o 321,797 | ...... 150,633 | ..oovveenend (5101 PO IR 151,241 473,038 ....(186,238) 02/01/2025.
89177H AA 0 [TOWD POINT MORTGAGE TRUS v [+ 1 05/25/2020. | VARIOUS........ovvuiriieiniireienines | eriversnineienssieees | vevesiees 52,292 52,305 (13) (13) 52,292 12/25/2048.
89177X AA 5 |TOWD POINT MORTGAGE TRUST.......... . 105/25/2020. [ VARIOUS..........ovvvmiririeineriinnins | ceririseisnesiissinenns | cevseeens 46,806 46,811 (6) (6) 46,806 12/25/2048.
89236T DU 6 |TOYOTA MOTOR CREDIT CORP.. .. | 04/17/2020. | VARIOUS.........coovviirmririiiririricnns 500,000 500,000 499,977 23 23 500,000 04/17/2020.
893647 BL 0 | TRANSDIGM INC .. 1 03/31/2020. | ABN AMRO.........ccourrmerimrrneeineninns [ rorerineenenisninsines | eveeeienes 98,175 ....110,000 (80) (80) 112,120 11/15/2027.
90290M AC 5 |US FOODS INC .. | 05/18/2020. | ZERO STAGE CAPITAL.......ovvvvees | covemerrimeriiinniiiens | v 329,280 321,000 321,000 0 321,000 04/15/2025.
911308 AA 2 |UNITED PARCEL SERVICE .. | 04/01/2020. | MATURITY.. .2,500,000 .2,500,000 .3,116,675 2,515,806 | ..ooocvorcrieriens | e (15,806) ...(15,806) 2,500,000 04/01/2020.
911365 BG 8 |UNITED RENTALS INC .. | 04/14/2020. | ABN AMRO........coovrvvriinriiiriiniins [ | creenen56,925 | iii00.55,000 | oo 51,150 51,658 97 97 51,754 01/15/2028.
914906 AR 3 |UNIVISION COMMUNICATIONS .. | 06/15/2020. | VARIOUS..........oooommrirmrirrirnrineiiens | wveriierissesssiiensinns | e 1,646,967 | .......1,645,000 | ....... 1,539,878 810,473 3,179 5,814 8,993 | oo | e 1,547,443 | ..o 05/15/2023.
91739V  AA 6 |USIS MERGER SUB INC .. | 06/22/2020. | ZERO STAGE CAPITAL ...441,613 441,452 (282) (282) 441,170 19,578 | 05/01/2025.
91832V AA 2 |VOC ESCROW LTD .. | 04/16/2020. | ZERO STAGE CAPITAL... 300,000 .300,000 0 300,000 10,167 | 02/15/2028.
91911K  AK 8 | VALEANT PHARMACEUTICALS.... .. | 04/27/2020. | ZERO STAGE CAPITAL... ....149,000 .149,000 0 149,000 03/15/2024.
91911K AN 2 | VALEANT PHARMACEUTICALS .. | 06/04/2020. | ZERO STAGE CAPITAI ....543,311 541,992 (243) (243) 541,749 11/01/2025.
92343E AH 5 |VERISIGN INC .. | 06/10/2020. | ZERO STAGE CAPITAL... 212,000 .212,000 0 212,000 04/01/2025.
92564R AD 7 [VICIPPTYSINC .. | 05/19/2020. | ZERO STAGE CAPITAL......ovvvvres [ vervrrreermrversinnines | verrnnnn 140,430 | ..........151,000 | .......... 150,854 6 6 150,859 | .ooovvveviereins | v (10,429) | ........ (10,429) 02/15/2027.
92676X AD 9 |VIKING CRUISES LTD .. | 06/23/2020. | ZERO STAGE CAPITAI 251,913 .253,603 560 560 254,163 (79,263) .(79,263) 09/15/2027.
92769X AM 7 |VIRGIN MEDIA FINANCE PLC .. | 06/05/2020. | ZERO STAGE CAPITAL... 260,000 253,827 .254,201 316 316 254517 | oo | e 17,833 | ..o 17,833 08/15/2026.
928563 AF 2 |VMWARE INC .. | 04/09/2020. | ABN AMRO. ....269,000 268,040 2 2 268,042 05/15/2030.
928668 BE 1 | VOLKSWAGEN GROUP AME ... | .. | 06/10/2020. | ZERO STAGE CAPITAL 271,714 4 4 271,719 05/13/2025.
92933B AK 0 |WMG ACQUISITION CORP........cocorerernrens | o 06/04/2020. | ZERO STAGE CAPITAL......ccovvvvevns | covvrverinernerinrrnees | crvernennn59,738 | 159,000 | v 60,033 59,865 (98) (98) 59,766 08/01/2023. | 3FE............
92936Q AG 3 |WF-RBS COMM MORTGAGE TRUST..... .1 06/17/2020. | MORTGAGE PAYDOWN.........ccover [ v | v 194,684 | .......... 194,684 | .......... 196,623 194,733 (48) (48) 194,684 04/15/2045. | 1FM...........
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93369K AA 3 |WAND MERGER CORP.. .. | 04/29/2020. | VARIOUS..........oevemreerierineinseiins ....470,900 523,000 | .coovne 513,878 .272,956 (346) (346) 513,560 | ..oovvvverrrerrs | s (42,660) .(42,660) | ....... 22,353 | 07/15/2023. | 4FE....
94107 AA 1 |WASTE PRO USAINC.... .1 05/21/2020. | ZERO STAGE CAPITAL.....ccovvvevens [ covrerieieierinninninns ceennnn 266,063 | ..........275,000 273,110 273,432 87 87 273,519 7,456) | ....... 12,167 | 02/15/2026. | 5FE.... .
941130 AA 4 |WATCO COS LLC/WATCO FIN.....cccorvver. | - 06/11/2020. | ZERO STAGE CAPITAL......ccvvvvvns | coverereseinneriieniinnes | cevis 1,066,869 | ....... 1,055,000 | ....... 1,025,988 | ....vvuerrierieriens | veveerineenneeiens | ceeviseinns 1,100 1,900 | oo | e 1,027,088 | ..coovvverviries | 239,781 | ... 39,781 | e 13,264 | 04/01/2023. | 5FE............
96950G AA 0 |WILLIAMS SCOTSMAN IN.. .. | 06/09/2020. | ZERO STAGE CAPITAL......cvvvverer | verrvrrverernrnrrinnnns | vererenn 198,736 | i 191,000 | ..o 199,118 97316 [ | e (1,362) (1,362) 195,954 12/15/2022. | 4FE....
983133 AA 7 |WYNNRESORTSFIN LLC. .. | 05/05/2020. | ZERO STAGE CAPITAL... 665,000 665,000 .665,000 0 665,000 10/01/2029. | 4FE............
983133 AB 5 |WYNNRESORTS FINLLC........cccovvvumnnen. . | 05/14/2020. | ZERO STAGE CAPITAL......cccomvvves | v | ... 546,988 | ..........540,000 | .......... 540,000 0 540,000 04/15/2025. | 4FE............
984121 CQ 4 |XEROX CORP .. | 06/15/2020. | MORGAN STANLEY.... ....409,200 415,624 3,232 3,232 418,856 03/15/2023. | 3FE.....
G9420R AD 8 |ROWAN COMPANIES .. | 06/22/2020. | ZERO STAGE CAPITAL......ccvvvvrer | vervrrreererneirieinnnns | crreenn.58,500 | ..........450,000 | ..........262,188 | .......cc..... 219,794 | ....... 49,154 | ......... 1,049 50,203 269,997 (211,497) | ... (211,497) 12/01/2042. | 6FE.... .
07317Q AG 0 |BAYTEX ENERGY CORP........cccovvrmirires A | 06/22/2020. | ZERO STAGE CAPITAL......cvvvrever | verrerirmrenerivsnirnenes | v 308,700 | .........490,000 | .......... 458,250 | ....ocoovues 445855 | ... 14,374 | ........... 2,788 | oo [ 17,162 463,018 .(154,318) | ...... (154,318)| ....... 15,542 | 06/01/2024. | 4FE............
13638Z DB 8 | CANADIAN NATL RESOURCES ver [ [06/01/2020. | MATURITY ..o | sevvveriseinsessseinneens | 228,000,000 | .......8,000,000 | .......7,998,160 | ........... 7,999,738 262 262 8,000,000 06/01/2020. | 2FE.....
335934 AK 1 |FIRST QUANTUM MINERA .| A]05/13/2020. | ZERO STAGE CAPITAL.....cvvvererer | cerermremrencnirvnirnen | verreneeen, 513 | i 5,000 | coovrernes 5,125 (18) (18) 5,107 04/01/2023. | 5FE............
36168Q AF 1 | GFL ENVIRONMENTAL IN......cccccnsivrrrinnes A | 04/22/2020. | ZERO STAGE CAPITAL....ccoovvvverer | werrnrrnerirerirncinsens | vereeneeen 78,375 | i 75,000 | .ovrerneen 75,000 75,000 0 75,000 12/15/2026. | 3FE............
36252M BG 4 | GMF CANADA LEASING TRUST .. | 05/20/2020. | RBC DEXIA 453,987 0 453,987 03/22/2021. | 1FE....
448055 AM 5 |HUSKY ENERGY INC .. | 05/19/2020. | RBC DEXIA <ernnr.516,000 515,063 48 48 515,111 | oo [ s (31,980) | ........ (31,980) | ....... 12,672 | 03/12/2025. | 2FE............
563469 UE 3 |MANITOBA PROV.......ccooevmmrimmirrerierirnens . 105/12/2020. | RBC DEXIA.........ovvrrinirrerirerirnens | coverineinerivenenenns | 00e05,345,100 | oo 5,000,000 | ......5,106,000 | ...ccvorerermrerrierinins | v | e (6,379) (6,379) 5,099,621 | .ooovvvevrrvens | e 245479 | ... 245479 | ....... 55,041 | 06/02/2025. | 1FE............
575385 AD 1 |MASONITE INTL CORP N.. v | A 05/14/2020. | VARIOUS.........oovevvrrvneireriseirenis ....267,488 ....275,000 292,188 .290,977 712 (989) (277) 290,701 (23,214) | .......(23,214) | ....... 11,378 | 02/01/2028. | 3FE....
68245X AK 5 | 1011778 B C UNLTD . | A| 06/04/2020. | ZERO STAGE CAPITAL.....ccvvvurrens | corernerrerisniveiiienes | v 35228 | oo 33,000 33,000 0 33,000 2,228 2,228 322 | 04/15/2025. | 3FE............
683715 AB 2 |OPENTEXTCORP ..o A | 05/14/2020. | ZERO STAGE CAPITAL.....covvvierer | cerverermeereniseineins | vevreeens 522,500 | .......... 500,000 536,250 529,739 | oo | e (4,838) (4,838) 524,901 (2,401) | evvvees (2,401) | ....... 13,627 | 06/01/2026. | 3FE............
75585R  PY 5 |REAL ESTATE ASSET LIGQUID TRUST.. |.. | 06/12/2020. | RBC DEXIA..........cocorvrrrrerermrinrirenns | corirernnineiennnineees | oeerenines 23,228 | ............ 23,228 23,228 23,228 0 23,228 11/12/2052. | 1FE....
86721Z AM 1 |SUNCOR ENERGY INC......c.ccocrmerrrerirens .. 1 05/19/2020. | RBC DEXIA......ooeveriereerrrinernenes [ corerineernenissiseines | veeens 1,557,184 | ....... 1,600,000 | ....... 1,596,016 | ........... 1,597,329 110 L[V [N I 1,597,439 | ..o 09/14/2026. | 2FE............
87952V AP 1 |TELESAT CDA/TELESA.......cccovvvvirnrrnns A [03/13/2020. | ABN AMRO........cvermriernrinrisinnis [ o | coreeeesnnsenns (480) 0 06/01/2027. | 3FE............
891145 4A 9 |TDBANK .. | 04/02/2020. | MATURITY ...coovvrmrrrirenerierrnnens [ eorerrneernessssisennes | ooeeens 2,115,000 | ....... 2,115,000 | ....... 2,093,258 2,113,644 1,356 2,115,000 04/02/2020. | 1FE.....
91831A AC 5 |VRXESCROW CORP........ccovvvrirmririirnnnns A | 06/16/2020. | ZERO STAGE CAPITAL.....cccovvvvuves [ covernrveirveniverinnns | oo 1,652,545 | . 1,620,000 | ....... 1,672,938 | ........... 1,667,237 | oo 1,162 | .......... (5,507) (4,345) | oo | e 1,662,893 | ...cocvvriirine 04/15/2025. | 4FE....
03969A AL 4 |ARDAGH PACKAGING... ..| D| 06/11/2020. | CORPORATE REORG.........cccovvve. [ oomrvmrrrerrseresereans | 001,543,943 | oo, 1,481,000 | ....... 1,500,567 | ........... 1,498,320 | ..voovvecrreris | e (2,487) (2,487) [ oo | e 1,495,832 [ ..coovvrrininne 02/15/2025. | 4FE.....
03969A AR 1 |ARDAGH PACKAGING D | 05/26/2020. | ZERO STAGE CAPITAL 289,000 278,163 0 278,163 .1 08/15/2027. | 5FE
05567L T3 1 |BNP PARIBAS /BNP PA. .. | D|05/04/2020. | ZERO STAGE CAPITAL......ccccrvverne [ wormrvmerrerirveirnernns | 001,027,160 | ... 1,000,000 | ....... 1,034,590 | ........... 1,018,237 | vvevvvvcriveris | e (6,041) (G023} RIS IO 1,012,195 [ .o 01/15/2021. | 1FE....
143658 BC 5 |CARNIVAL CORP ..| D] 05/21/2020. | ZERO STAGE CAPITAL ....360,000 ....356,400 96 96 356,496 04/01/2023. | 2FE....
225401 AP 3 | CREDIT SUISSE GROUP. D| 04/02/2020. | ABN AMRO. 400,000 0 400,000 04/01/2031. | 2FE
25382D AA 4 |DIGICEL GROUP ONELT.. .. | D| 04/06/2020. | ABN AMRO. ren918,000 | .. BTA13T | 514,365 | ........ 87,696 | ... 19,347 | oo | e 107,043 621,408 12/30/2022. | 5FE....
258258 AA 0 |DORIC NIMROD AIR... .. | C|06/01/2020. | MORTGAGE PAYDOWN.......cccconee | corrvrimrrnerirnrineens | cvvnereeennd8,087 | i 45,037 | oo 46,276 45,201 (164) (164) 45,037 11/30/2022. | 3FE....
28228P AA 9 |EG GLOBALFINPLC.. D| 06/22/2020. | VARIOUS 695,000 ....695,000 .695,000 0 695,000 (36,100) .(36,100) 02/07/2025. | 4FE
53944Y AL 7 |LLOYDS BKG GROUP PLC ... | D| 04/09/2020. | ABN AMRO. ....388,000 388,000 0 388,000 | ..oovvricrirens | e 11,151 | e 11,151 07/09/2025. | 2FE.....
7846EL AC 1 |SPCMSA.... D| 06/05/2020. | ZERO STAGE CAPITAL... 320,000 320,000 .320,000 0 320,000 09/15/2025. | 3FE.....
89686Q AA 4 | TRIVIUM PACKAGING FI D| 05/12/2020. | ZERO STAGE CAPITAL... 200,000 200,000 .200,000 0 200,000 08/15/2026. | 4FE
92769X AP 0 |VIRGIN MEDIA SECD FI . | D| 06/15/2020. | VARIOUS o 860,000 | ......... 913,462 | oo 911,305 | ....cco... 1,096 | .ooovenes (3,061) (1,965) 909,340 v 3,310 05/15/2029.
3899999. Total - Bonds - Industrial and Miscellaneous ..142,168,585 |....148,772,481 |...148,352,160 | ....... 116,047,550 |....1,995,669 | .......... (7,286) | ovovevvrrene 0 [ 1,988,383 | ..o 0 [ . 147,828,767 | .ooovverenn 0 | .(5,807,935)] ...(5,807,935) XXX
Bonds - SVO Identified Funds
464288 51 3 |ISHARES IBOXX HIGH YIELD CORP....... .. | 05/07/2020. | ZERO STAGE CAPITAL......cvrvrrres | verrvermrrrernnrseirennns | cerenes 4,000,447 | .ocoeriiieiins | e 4,363,162 | ........... 4,432,704 | ....... (1T 7. USRS IVIORIR IR (GRS T2 | RO IO 4,363,162 | ..oovvvinne ...(362,715) | ...... (362,715) | ....... 83,334 | .o b
464350 85 3 |ISHARES BROAD USD HY BOND ETF..... | .. | 05/07/2020. | ZERO STAGE CAPITAL.......ccoconuns [ covmnnminnisniiinninnns 2,276,431 0 2,276,431 (211,460) | ...... (211,460)| ....... 36,267 | .o b,
8099999. Total - Bonds - SVO Identified FUNGS......c.cociiiiiiiiiiisies v | onnee0,000,418 | 1000 56,302 | e, 6,639,593 | ........... 4,432,704 | ....... (69,542) | ..ovovveirnninnd (V] (U (69,542) [ ..ccvvrrrinennd 0 [ 6,639,593 | ..o 0 |..(574,175)| ...... (574,175)| ..... 119,601 XXX XXX
Bonds - Unaffilited Bank Loans
BL2287 17 7 |TEAMHEALTH s [ 10410612020, [ VARIOUS.....o | o | o 211,365 | oo 340,375 | oo 339,524 274,533 | .......65,300 | 35 \ 65,344 | 339,877 (128512)] ... (128512) ] ......4.924 | 02/06/2024. [ 4FE..........
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BL2387 53 0 |BWAY..cooiiierreciens .. 1 03/27/2020. | OAKTREE..........vveirverierineenennns [ corneenenisseinsennenies | eevneennnenn 3,946 | o, 3,946 | oo 3,862 3,869 4 4 3,874 04/03/2024. | 4FE.....
BL2414 59 9 |MOHEGAN TRIBAL GAMING AUTH......... .. | 03/31/2020. | GOLDMAN SACHS 838 792 800 2 2 803 10/13/2023. | 4FE.... .
BL2518 13 4 | TRAVERSE MIDSTREAM........cccoomirumrrnnee .. | 03/31/2020. | OAKTREE..........cvvvrerrerirerircirniinns 576 569 523 46 46 570 09/27/2024. | 4FE............
BL2543 54 6 |NUMERICABLE U.S.LLC .. | 05/07/2020. | GOLDMAN SACHS 226,382 222,986 223,642 162 162 223,804 01/31/2026. | 4FE....
BL2562 96 7 |MITCHELL INTERNATIONAL . | 06/15/2020. | GOLDMAN SACHS coe | e | 433,650 | e 466,634 | .......... 450,302 452,699 | ..o | e 1,193 1,193 453,892 12/01/2024. | 4FE............
BL2629 47 7 |SCIENTIFIC GAMESCORP-A ..........| .. 03/31/2020. | OAKTREE...........ovvrivvirnrirernrneirens | vvveermrineinsnnsneninns | cvvvennneeny 17T | i 2477 | e 2,172 2,172 0 2,173 08/14/2024. | 4FE............
BL2636 58 9 | TRANSDIGM INC .. | 03/31/2020. | GOLDMAN SACHS........cooververrens | corvrrvserenerieniienies | cveenrnn 94,987 | oo 498,728 | .......... 494,987 1,237 1 1 494,988 08/22/2024. | 4FE.....
BL2636 86 0 |CHARTERNEXUS INC .. | 05/07/2020. | GOLDMAN SACHS. 283,151 280,673 .280,814 187 187 281,001 05/17/2024. | 4FE............
BL2651 41 4 |TITANACQUISITIONLTD ..o .1 05/01/2020. | GOLDMAN SACHS.........cocrmvvmrvans [ cormrrrerirseinerneninns | evvrvernenene 3,977 | i, 3,977 | e 3,967 3,906 64 64 3,970 03/16/2025. | 3FE............
BL2684 93 6 |HUB INTERNATIONAL .. | 03/31/2020. | GOLDMAN SACHS. 886 855 856 1 1 858 04/25/2025. | 5FE.....
BL2689 09 1 |ALLIANT TECHSYSTEMS INC . .. | 03/31/2020. | GOLDMAN SACHS 823 798 799 1 1 800 05/10/2025. | 4FE............
BL2704 46 0 | ORTHO-CLINICAL DIAGNOSTICS ........ . 103/27/2020. | OAKTREE..........vvenrverieriseirnniinns [ eoreeineenseiseinnnns | cvernrennenenn 2,581 | i, 2,561 | oo, 2,548 0 2,549 06/30/2025. | 4FE............
BL2704 56 9 |VERTAFOREINC ... . | 06/15/2020. | GOLDMAN SACHS..........ccomvvmrrnns | corvervirrnnrveriniiins | vereeren 582,020 | ovecoecd 618,750 | .......... 605,688 607,359 840 840 608,200 | ...ovvverrens | e (26,180) | ........ (26,180) | ....... 14,007 | 07/02/2025. | 4FE....
BL2768 42 4 | CENTRALSQUARE TECH(TRITECH) ... |..|05/08/2020. | GOLDMAN SACHS 226,375 222,979 214,814 8,609 184 8,793 223,607 | .o | e (27,045) | ........ (27,045) | ......... 4,206 | 08/29/2025. | 4FE............
BL2935 86 6 |TRAVELPORTLLC .. . | 03/31/2020. | GOLDMAN SACHS 1,689 123 123 1,813 0. 65 | 01/24/2026. | 5FE............
BL2937 51 6 |PANTHER BF AGGREGATOR2LP ... . | 04/06/2020. | VARIOUS 196,126 156 156 196,282 04/30/2026. | 4FE.....
BL2959 40 3 |STAPLESINC .o . | 06/09/2020. | GOLDMAN SACHS ....876,460 877,219 | v | e 1,138 1,138 878,357 04/12/2026. | 4FE............
BL2974 20 4 |ADIENTUSLLOC ..o | 05/07/2020. | VARIOUS 268,896 .269,277 353 353 269,630 05/06/2024. | 3FE............
BL3112 45 7 |CEC ENTERTAINMENT INC......ccorvvvernnes .. | 03/31/2020. | GOLDMAN SACHS 813 813 777 777 1 1 778 08/30/2026. | 4FE....
BL3153 34 5 |PRIME SECURITY SERV BORROW LLC.|..|03/31/2020. | GOLDMAN SACHS 875 875 853 854 1 1 855 09/23/2026. | 3FE.....
BL3153 93 1 [CERENCE INC......cccisiniimiiiinniisiisinnis .. | 05/15/2020. | VARIOUS........coiiirriiinisnnsninninninnns | cersnnnniisrsnssesennns | avvesrnns 316,543 | .......... 325,000 | .......... 305,500 306,467 [ .o | e 1,430 307,897 , 10/01/2024. | 4FE............
8299999. Total - Bonds - Unaffiliated Bank LOANS.............c.orviiriiiieiiieiis coiivessieessesssssi s sssssssssssssssssssssssssnssenns | anvies 3,055,482 | ....... 4,373,294 | ....... 4,283,010 | ........... 3,720,432 | ........ 74151 | oo 5,689 | o0 | 79,840 [ i [V 4,296,578 ..(341,093) | ...... (341,093)] ....... 95,147 XXX XXX
8399997. Total - Bonds - Part 4 .1,073,767,254 |.1,009,694,308 |.1,081,939,990 | ....... 681,982,645 |....2,000,278 | ...(1,768,372)| .. ..(3,019,640) | ....1,059,871,189 .0 |.13,748,314 |...13,748,314 | 15,600,212 XXX XXX
8399999. Total - BONGS. ..o .1,073,767,254 |.1,009,694,308 |.1,081,939,990 | ....... 681,982,645 |....2,000,278 | ...(1,768,372) ..(3,019,640) | ....1,059,871,189 | ..ccovvvvs 0 .13,748,314 |...13,748,314 | 15,600,212 XXX XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
001055 10 2 |AFLAC INC.....oveoirrererrrerireniseirerieniens .. | 04/23/2020. | ZERO STAGE CAPITAL......ocorvveree | verrreens 4,112.000 | .......... 144,810 XXX | 222,143 | .ii217,525 | e 4,619 4,619 222,143 | oo | e (77,334) | ........ (77,334) | ......... 1,151 XXX [
00130H 10 5 |AES CORP .. | 04/23/2020. | ZERO STAGE CAPITAL......ccccovvvees | crvranee 13,767.000 | .......... 175,649 XXX | 227,844 | ...........273,963 | ...... (46,119) | ..ocvvrerrerineins | e | e (46,119) 227,844 | ..o | e (52,195) | ........ (52,195) | ......... 1,973 XXX
00206R 10 2 |AT&TINC .. | 06/04/2020. | VARIOUS.. .972,905.000 | .....28,886,175 XXX .....18,189,804 (19,829,939) ....(19,829,939) .18,189,804 .10,696,371 |...10,696,371 XXX
002824 10 0 |ABBOTTLABS......cccooomiiieiiiieiiscicii .. | 06/04/2020. | VARIOUS..........ccooovvvvivivniinrisciins | v 56,248.000 | ....... 4,941,300 XXX ] 1,315,949 (3,569,752) | ..o [ [ (3,569,752) | . ...1,315,949 ..3,625,350 |..... 3,625,350 | ....... 31,499 XXX
00287Y 10 9 |ABBVIEINC .. | 05/11/2020. | VARIOUS.........ocevrrvmrrmrrrcrrnrrnee | cvvvrerrnni242.220 | o, 17,829 XXX | e 16,990 | ovvvrreennn 21,427 | i (4,484) (4,484) 16,990 839 | . 839 286 XXX
00724F 10 1 |ADOBE SYSINC..... .. | 06/09/2020. | VARIOUS.. .....17,682,867 XXX ] 3,817,683 (11,551,463) ....(11,551,463) 3,817,683 .13,865,184 |...13,865,184 XXX
00751Y 10 6 |ADVANCE AUTO PARTS .. | 06/04/2020. | ZERO STAGE CAPITAL......cccoevree | vervirerren241.000 | oo 34,141 XXX 39,364 765 765 39,364 | ..o | s (5,222) XXX
00846U 10 1 |AGILENT TECHNOLOGIES INC. .. | 06/05/2020. 1,468,132 XXX | 994,606 | ...........1,364,960 | ... (370,354) | oo [ v | e (370,354) 994,606 | ...coovveeriies | e 473,526 XXX
00971T 10 1 |AKAMAI TECHNOLOGIES.. .. | 06/04/2020. | ZERO STAGE CAPITAI 115,612 XXX ..(7,819) (7,819) 89,359 26,253 XXX
011659 10 9 |ALASKA AIR GROUP INC... .. | 04/23/2020. | ZERO STAGE CAPITAL... .1,044.000 | ...cooooeee 29,846 XXX 0 31,899 (2,053) XXX
015351 10 9 | ALEXION PHARMACEUTICALS | .. | 05/20/2020. | COWEN.... 3,400.000 | .......... 354,457 XXX [ 361,909 | .. 367,710 | e (5,801) (5,801) 361,909 | ..o | e (7,452) XXX
016255 10 1 |ALIGN TECHNOLOGY INC. .. | 06/10/2020. | VARIOUS.. 2,284.000 | .....14,112,871 XXX . .9,340,355 (4,258174) | s [ s [ (4,258,174) 9,340,355 4,772,516 XXX
018802 10 8 |ALLIANT ENERGY CORP... .. | 05/27/2020. | VARIOUS.. 4,510.000 | .......... 203,536 XXX | 194,378 | ............246,787 | ....... (52,409) | ... ) 194,378 | oo | e 9,158 XXX
02079K 10 7 |ALPHABETINC... .. | 05/20/2020. | COWEN 2,300.000 3,232,498 XXX | 1,699,378 ..(1,375,768) | ... ). ...1,699,378 ..1,633,119 XXX
02079K 30 5 |ALPHABETINC... .. | 06/04/2020. | VARIOUS.........coovvuirmrreiieirereinns | coveerenes 9,000.000 | .....11,784,398 XXX | 1,841,825 (10,212,685) 1B ...1,841,825 9,942,573 |..... 9,942,573 XXX
022098 10 3 |ALTRIA GROUP INC.......ocvvrrererrririranes .. 1 05/20/2020. | COWEN........ccoomvvmerrrrererierineinens | cervas 10,300.000 | .......... 384,929 XXX | 155,118 | .............514,073 | ... (358,955) ) 155,118 | oo | e 229,811 | ....... 229,811 XXX [
023135 10 6 |AMAZON COMINC......covvmrvirririrerinnins .. | 06/10/2020. | VARIOUS.........ccoovuririmrreriirrerernns | coveerenns 9,797.000 | .....24,685,229 XXX | 6,655,402 (11,475,585) | cvovvvrevvrivcirens | v QR CR1:15) 1 RO I 6,655,402 |.......cccoeeee 118,029,827 |...18,029,827 |.....cccccviuvnnee XXX |
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024835 10 0 |AMERICAN CAMPUS COMMUNITIES...... .. | 05/06/2020. | ZERO STAGE CAPITAL......cccomvverne | verrreens 2,380.000 ....73,053 XXX | 111,863 111,931 (69) 111,863 | oo | v (38,810) | ........ (38,810) | ..

026874 78 4 |AMERN INTL GROUP INC........cccovvvvirnene .. | 04/23/2020. | ZERO STAGE CAPITAL.....cccovevres | vorvrrernnes 285.000 | ..ccoveneee 6,643 XXX | 15,328 14,629 699 15,328 | oo | e (8,685) | ...cne.. (8,685)] ..

03027X 10 0 |AMERICAN TOWER CORP.... .. | 05/20/2020. | COWEN.......coouervrrrrerrericirseiiienns | ceveneens 3,200.000 735,746 XXX | s 93,824 | .o 735,424 | ..... (641,800 | .vvooernrverrrnes [ e | e (641,600) 93,824 | ..oovvreerrrers | e 641,922 | ...... 641,922 | ..

03064D 10 8 |AMERICOLD RLTY TR... .. | 06/17/2020. 15,990.000 551,161 XXX 557,105 .560,609 (3,504) 557,105 | .oveirecvien | e (5,945) | ..o (5,945) | ..

03073E 10 5 |AMERISOURCEBERGEN CORP.... .| .. | 04/21/2020. | PRIOR YEAR INCOME XXX 0 0

03076C 10 6 |AMERIPRISE FINANCIAL... .. | 04/23/2020. | ZERO STAGE CAPITAL XXX | 50,550 0 50,550 | cvovereriririiis | veer (19,453) | ........ (19,453)

036752 10 3 |ANTHEM INC .. | 06/04/2020. | ZERO STAGE CAPITAL ...316.000 | ............85,240 XXX 93,344 95,441 (2,098) 93,344 | oo | s (8,104) | ..eveveve (8,104)

037833 10 0 |APPLE COMPUTER.... .. | 06/04/2020. | VARIOUS. 19,250.000 | ....... 6,074,810 XXX | s 452911 | ..ccoooue 5,578,469 | ..(5,199,028) | ......ccoovvrvrvrins | v [ e (5,199,028) 452,911 ..5,621,900 |..... 5,621,900

03966V 10 7 |ARCONIC CORP.... .. | 04/27/2020. | VARIOUS.........ocoerermrrmerrerirnnirnne | vevirieens 1,881.250 XXX 39,153 0 39,153 | | e (22,381) | ....... (22,381)

053015 10 3 |AUTOMATIC DATA PROCESSING INC.... | .. | 04/07/2020. | PRIOR YEAR INCOME XXX 0 0

053332 10 2 |AUTOZONE INC .. | 04/23/2020. | VARIOUS 144,000 | .......... 144,994 XXX | 156,648 160,827 | oo (TAATE) | o | e | cevereeens (14,475) 156,648 | ....oovveevrivnns | v (11,654) | ........ (11,654)

053807 10 3 |AVNETINC .. | 05/08/2020. | ZERO STAGE CAPITAL......cccrmvvns | cervrnes 10,986.000 | .......... 310,088 XXX | s 485,899 ...466,246 OV 19,653 485,899 L (175,811) | ...... (175,811)

060505 10 4 |BANKAMERICA CORP NEW .. | 06/11/2020. | VARIOUS.........oeveerrmrrrrerirerenennns | cvv 241,415.000 | ....... 5,799,520 XXX 3,563,470 8,502,636 | ..(4,939,167) e (4,939,167) 3,563,470 ..2,236,051 |..... 2,236,051

084670 70 2 |BERKSHIRE HATHAWAY INC DE.. .. | 06/04/2020. | VARIOUS. 7,516.000 XXX | 1,065,061 ...1,690,596 | ..... (637,442) | .. (637,442) | ... 11,085,061 | .o | e 291,062 | ....... 291,062

09062X 10 3 |BIOGEN IDEC INC .. | 06/04/2020. | ZERO STAGE CAPITAL.. 135.000 XXX 36,198 40,059 (3,861) 36,198 3,955 | iovrrene 3,955

093671 10 5 |H&RBLOCK INC .. | 04/23/2020. | VARIOUS..........oeoereerimeenerrinninnee | cevvieens 4,054.000 XXX | s 90,989 0 90,989 | ..oorverriers [ s (30,289) | ........ (30,289) | ..

094235 10 8 |BLOOMIN BRANDS INC .. 1 03/25/2020. | ABN AMRO........ccovvrvmrrreriiriniins | cevi 21,661.000 | .... XXX | 360,753 | .....cco..... 478,058 | ..... (117,305) 360,753 ..(194,665) | ...... (194,665) | ..

097023 10 5 |BOEING CO .. | 05/20/2020. | VARIOUS...........ccomerrmrrmerieninninnee | eeveieens 3,738.000 | ...ovue 497,930 XXX | 273433 | oo 814,400 | ..... (714,413) 273,433 | oo | 224,497 | ... 224,497

09857L 10 8 |BOOKING HOLDINGS INC v |+ | 06/09/2020. [ VARIOUS.........ocovvivirmireiinieiiennns | covevrenns 6,300.000 | .....11,150,333 XXX | 8,637,986 | .........12,938,499 | ..(4,300,513) 8,637,986 2,512,347 |..... 2,512,347

101137 10 7 |BOSTON SCIENTIFIC CORP......c.ccccornrunne .. 1 05/20/2020. | VARIOUS..........ovvemrrmerrririneinerinns | ceris 16,862.000 | .......... 622,724 XXX | 626,991 | .............. 664,734 | ..... (116,671) 626,991 | ..o | e (4,267) | ..cvovecs (4,267)

110122 10 8 |BRISTOL MYERS SQUIBB CO .. | 06/05/2020. [ VARIOUS.........covvrmrrrrinirerernnirens | vveees 50,200.000 | ....... 3,076,166 XXX | 2,621,547 | ..........3,222,338 | ..... (600,791) 2,621,547 | oo | e 454,619 | ....... 454,619

11135F 10 1 |BROADCOM LTD .. | 05/20/2020. | VARIOUS...........ccorremrrmerrerirsninee | ceveieens 3,983.000 | ....... 1,063,416 XXX | 379,241 | ..........1,210,357 | ..... (871,403) 379,241 | oo | 684,175 | ....... 684,175

12503M 10 8 |CBOE GLOBAL MARKET. .. | 06/04/2020. | ZERO STAGE CAPITAL L2177 XXX 24,280 0 24,280

125269 10 0 |CF INDS HLDGS INC ... | . | 04/123/2020. | ZERO STAGE CAPITAL ...615. ceeeenenen 17,517 XXX 28,997 29,360 (363) 28,997

12541W 20 9 |C HROBINSON WLDWIDE..........cccocrmrvnee .. | 06/04/2020. | VARIOUS.........ccoovuirrmrrerieirerernns | coveerenes 3,618.000 | .......... 297,303 XXX | 304,563 | ....coooeee. 282,928 | ... 21,636 304,563

125523 10 0 |CIGNA CORP.. .. | 06/05/2020. | VARIOUS..........oovvmrrerririnerneriins | cevvs 52,000.000 | .....10,316,757 XXX | e 8,333,167 | .........10,633,480 | ..(2,300,313) IO I (2,300,313) 8,333,167

126408 10 3 |CSXCORP .. | 06/04/2020. | ZERO STAGE CAPITAL......ccccocvres | covvrns 4,478.000 | .......... 320,825 XXX | 342,388 | ..o 324,028 | ... B [ 18,360 342,388

126650 10 0 |CVSCORP .. | 05/20/2020. | VARIOUS..........oovvmrrmeriirenrineriins | cevvs 12,118.000 | .......... 763,559 XXX | 786,036 31,053 238 786,036

14040H 10 5 |CAPITAL ONE FINL CO.. .. | .. | 05/20/2020. | ZERO STAGE CAPITAL.. [V 1,739.000 | .......... 108,259 XXX ] 96,120 0 96,120

14149Y 10 8 | CARDINAL HEALTH INC.....c.cccvvrvrvrirrnens .. 1 03/27/2020. | ABN AMRO........ccovvrvmrrreriiriniins | vvrirneii 114.000 | .ovvvrerenns 5,073 XXX | s 5,020 5,766 (746) 5,020

15135B 10 1 | CENTENE CORP DEL. .. | 05/20/2020. | VARIOUS 2,038.000 | ..cooonee 127,598 XXX | 167,769 0 167,769

15189T 10 7 |CENTERPOINT ENERGY... .. | 05/20/2020. | VARIOUS.........ccomirirmrrmrrrerirerirnns | cevirinens 9,272,000 | ..ooouee 157,558 XXX | 240,005 | .....ccooonce 252,847 | ....... (12,843) | ..o | e | i (12,843) 240,005

156700 10 6 |CENTURYLINK INC .|+ 103/27/2020. | ABN AMRO........cocomriirireincinnnis | oriieens 1,458.000 ....13,079 XXX ] 16,986 19,260 (2,274) 16,986

156727 10 9 |CERENCE INC wo | [ 05/19/2020. | ZERO STAGE CAPITAL....coovvrvvure | v 9,619.000 ..255,841 XXX | 170,260 | ...coooerenee 217,678 | ....... (A7,418) | oo | e | i (47,418) 170,260

156782 10 4 |CERNER CORP.......cccoimirrmmrirnirrerierireens .. | 06/04/2020. | ZERO STAGE CAPITAL......ccovvveree | verrrnens 2,758.000 XXX | 187,105 | ..ovvverenee 202,410 | ....... (15,305) [ .vvvevecererrreens | eeerneernninenns | eevneins (15,305) 187,105 ,

16119P 10 8 | CHARTER COMMUNICATIO.. .. | 06/04/2020. | VARIOUS.........ccoovmmrrnrierinirenninne | cervrreinnns 749.000 XXX | e 293,999 ..363,325 | ....... (69,326) [ ..vvvvrerriririies | ceererrveriniines [ v (69,326) 293,999 83,375 83,375

166764 10 0 |CHEVRONTEXACO CORP. .. | 05/20/2020. | VARIOUS..........oevvmrvmeirrnrineineeinns | cvvvs 23,538.000 XXX | 2,109,332 2,836,564 | ..... (727,233) | ovooveeeneines [ v | e (727,233) 2,109,332 | oo | e 18,815 | oovenee 18,815

171340 10 2 |CHURCH & DWIGHT INC... .. | 05/20/12020. | VARIOUS.........ccovvuvrmrrernnieinrnne | crveerenns 1,704.000 XXX | 118294 | 119,859 | ......... (1,565) (1,565) 118,294 | oo | e 1,338 | v 1,338

172062 10 1 |CINCINNATIFINL CORP.... .. | 04/23/2020. | ZERO STAGE CAPITAL.. XXX 0 6,714 303 303

17275R 10 2 |CISCO SYSTEMS INC .. | 05/20/2020. [ VARIOUS.........covvmirirnrirererniirens | vrveeen 20,809.000 XXX | 351,374 ) 998,000 | (646,626) | ... [ v | e (646,626) 351,374 | .o | 595171 | ... 595,171

172908 10 5 |CINTAS CORP .. | 06/04/2020. | ZERO STAGE CAPITAL.. 1,869.000 ..385,595 XXX 506,339 . ..(11,767) 506,339 ..(120,745) | ...... (120,745) | ..

172967 42 4 |CITIGROUP INC. . | 05/20/2020. | VARIOUS 13,082.000 595,693 XXX 916,148 | ...........1,045,121 | ..... (128,973) e (128,973) 916,148 ..(320,455) | ...... (320,455)
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174610 10 5 |CITIZENS FINANCIAL.... .. | 05/20/2020. | ZERO STAGE CAPITAL.. B [ 2,616.000 ....56,051 XXX | s 94471 | s 54,702 | ......... (9,212) (9,212) 44T | o [ s (38,420) | ........ (38,420) | ..

189054 10 9 |CLOROX CO DEL .. | 03/27/2020. | ABN AMRO.......c.ovoiiernrireenrireinns | coveerenes 1,597.000 | ..........276,563 XXX 242,704 .245,203 (2,500) (2,500) 242,704 | oo | e 33,860 | ......... 33,860

191216 10 0 |COCA COLA CO. .. | 06/04/2020. | VARIOUS..........oevemrverririneirneiinns | cvvv 26,250.000 | ...... 1,204,303 XXX | 620,072 ..1,367,145 | ... (839,925) [V I (839,925) 620,072 | .ocvoevrecries | v 584,231 | ....... 584,231

192446 10 2 |COGNIZANT TECHNOLOGY SOL.. .. | 05/20/2020. | VARIOUS. 258,700.000 | .....15,138,330 XXX ..16,044,574 | ..(1,511,631) B (1,511,631) | ... 14,532,943 | ..o | 605,387 | ....... 605,387

194162 10 3 |COLGATE PALMOLIVE CO .. | 05/20/2020. | COWEN.......ooervrrrrerirenicirneriienns | cervreens 4,900.000 | .......... 344,907 XXX | 42,599 | 337,316 | ..... (294,717) (294,717) 42,599 | .o | 302,308 | ...... 302,308

20030N 10 1 |COMCAST CORP CL A .. [ 05/20/2020. | COWEN.......coooevviriirinriveiiinninens | e 21,500.000 | .......... 833,644 XXX e (530,136) 436,719 | oo | e 396,925 | ...... 396,925

204166 10 2 |COMMVAULT SYSTEMS.... .. | 06/23/2020. | ZERO STAGE CAPITAL......ccccorvveree | verrrnens 4,182.000 | .......... 165,733 XXX . 1550 | oo | e | s 70,550 257,234 | oo | e (91,501) | ..oovve (91,501)

20825C 10 4 |CONOCOPHILLIPS .. | 06/04/2020. | ZERO STAGE CAPITAL.. 758.000 XXX 49 293 (2,843) (2,843) 46,450 | ....cooooviiens | e (12,565) | ........ (12,565)

21676P 10 3 |COOPER-STANDARD HLDS.. .. | 05/04/2020. | VARIOUS. ..14,724.000 . XXX 488,248 488,248 0 488,248 ..(329,930) | ...... (329,930)

22052L 10 4 |CORTEVA INC .. | 05/20/2020. | VARIOUS. . 20,300.000 | .......... 510,172 XXX 600,068 .600,068 0 600,068 | ....ovverevears | e (89,89) | ........ (89,896)

22160K 10 5 |COSTCO WHSL CORP NEW. .. 1 03/27/2020. | ABN AMRO........ccooverivmmmererineins | v 885.000 ..253,411 XXX | 269,043 ...102,872 4,061 269,043 | .o | e (15,632) | ........ (15,632) | ..

222070 20 3 |COTYINC .. | 03/27/2020. | ABN AMRO, 2,064.000 | ............12,794 XXX | 18,387 ....23,220 (4,833) 18,387 | oo | e (5,592) )

222795 50 2 |COUSINS PPTYSINC .. | 06/18/2020. | ZERO STAGE CAPITAL B - 7,540.000 | .......... 227,159 XXX | 285,356 | ..c.ccovvrne 310,648 | .......(25,292) | cooooveririnns [ | s (25,292) 285,356 [ ..oveereeriens | e (58,197) )

229663 10 9 |CUBESMART.. .. | 06/12/2020. | ZERO STAGE CAPITAL.. 8,950.000 XXX 289,949 .281,746 8,203 289,949 | ..o | e (35,360) | . )

231021 10 6 |CUMMINSINC.... .. | .. | 06/04/2020. | ZERO STAGE CAPITAL v | e 527.000 XXX 91,371 13,422 (803) 91,371 | o | s (7,470) )

232806 10 9 |CYPRESS SEMICONDUCTOR CORP...... .. | 04/17/2020. | SPINOFF B 35,617.000 XXX | 300,934 | oo 830,945 | .....(530,011) | cooouvveiiiriinns | e | e (530,011) 300,934 | oo | e 548,532

23331A° 10 9 |DRHORTON INC.....coevorririerierirnriinns .. | 06/04/2020. | ZERO STAGE CAPITAL.. 464.000 XXX 25,565 0 25,565 | ooooviverienis [ e 601

233331 10 7 |DTE ENERGY CO... .. | 06/04/2020. | ZERO STAGE CAPITAL v | e 242.000 XXX 23,334 0 23,334 | s | s 3,760

235851 10 2 |DANAHER CORP.... ... | .. | 06/04/2020. | ZERO STAGE CAPITAL [ 1,280.000 XXX 207,800 0 207,800 | ..ovvrrirrinie | e (1191) | v (1,191)

237194 10 5 |DARDEN TESTAURANTS INC........cccconc.. .. | 05/20/2020. | VARIOUS..........ccoerrmrrmererinninnee | veverieens 3,062.000 XXX | 372,186 .333,789 38,397 38,397 372,186 .(196,324) | ...... (196,324)

247361 70 2 |DELTA AIRLINES .. | 06/04/2020. | ZERO STAGE CAPITAL.....covvvvres | worerrs 1,094.000 XXX | 62,180 | e 83,977 | (1,797) (1,797) 62,180 | .coovvvrerereee [ e (30,820) | ........ (30,820)

25179M 10 3 |DEVON ENERGY CORP NEW. .. | 04/02/2020. | COWEN........coovrvrrereriririrserieriinnes | cvves 135,000.000 XXX ] .....2,614,327 | ...........3,505,950 | ..... (891,623) | .evoevneveeries [ e | e (891,623) 2,614,327 .(1,575,836) | ...(1,575,836)

254687 10 6 |DISNEY WALT CO .. | 05/20/2020. | VARIOUS.........ccoovuirmrrerieirereinns | coveerenes 7,437.000 XXX | ..........608,432 | ..........1,013,278 | ..... (448,636) | ..vovvvcverrrrirers [ v | v (448,636) 608,432 | ..o | e 261,324 | ... 261,324 | ..

254709 10 8 |DISCOVER FINANCIAL SERVICES, . | 06/04/2020. | ZERO STAGE CAPITAL.. 859.000 XXX ,860 | ..o (6,202) (6,202) 66,658 | ...coovverreiins | e (16,984) | ........ (16,984) | ..

25470F 30 2 |DISCOVERY COMINICATIONS  .......]|.. 04/23/2020. | ZERO STAGE CAPITAL.....coovvvvres | covevres 3,770.000 XXX | e 103,524 | ... 114,947 | ....... (11,423) [ v e [ v (11,423) 103,524 | ..o | v (32,811) | ..o (32,811)

256746 10 8 |DOLLAR TREE INC......cocovvermverrerrrinerie .. | 03/27/2020. | ABN AMRO. I I 1,315.000 . XXX | 142,748 | ..o 123,676 | 19,072 | oo | e | s 19,072 142,748 | oo | v (41,765) | ........ (41,765)

260557 10 3 |DOWINC .. | 06/04/2020. | ZERO STAGE CAPITAL.. [V 2,199.000 | ............78,663 XXX | 113,731 (6,621) M3731 | | e (35,068) | ........ (35,068)

26614N 10 2 |DUPONT DE NEMOURS INC. .. | 05/20/2020. | ZERO STAGE CAPITAL.. B [ 2,369.000 | ..oooue 115,616 XXX | 151,234 113,955 5,759 5,759 151,234 | oo | o (35,618) | ........ (35,618)

27616P 10 3 |EASTERLY GOVERNMEN .. |.. | 06/18/2020. | VARIOUS N 38,115.000 | .......... 932,504 XXX | 700,833 | ....ccovuue 904,469 | ..... (203,636) (203,636) ([VR-KX 0 [ I 231,671 | ... 231,671

278642 10 3 |EBAYINC....ccosiiirrrrerrerirerisceiseisniis .. | 06/04/2020. | ZERO STAGE CAPITAL......ccccorvveree | vevrrnens 5,552.000 | .......... 223,578 XXX | 222,085 | ..cocovrrrne 164,842 | ........ 14,562 | ..o [ v [ v 14,562 222,085 | ..o | e 1,493 | oo 1,493

278865 10 0 |ECOLABINC .. | 05/20/2020. | VARIOUS..........veeeremremernerrinninnee | eeverieens 3,133.000 ..643,312 XXX | 203,711 | oo 366,681 | ..... (356,668) | ....ooernrirrines [ e | e (356,668) 203,711 | oo | o 439,601 | ....... 439,601

28176E 10 8 |EDWARDS LIFESCIENCES CORP.............. .. | 04/23/2020. | ZERO STAGE CAPITAL.. 344.000 | ............75,587 XXX 81,697 0 81,697 | .ooverrerrec | s (6,110) | ..ccvvv (6,110)

285512 10 9 |ELECTRONIC ARTS INC.....c.ccvvvvrrinrirs .. | 03/27/2020. | ABN AMRO. 2,052.000 | ..cooonee 198,174 XXX | 204,133 | ..ccceer220,611 | e (16,477) 204,133 | oo | e (5,960)

292104 10 6 |EMPIRE STATE REALTY TRUST ........ .. | 04/29/2020. | VARIOUS.........ocvvmrrmiriirinrinerinns | cevv 46,400.000 | .......... 397,315 XXX | 747,844 LB4TT44 | ... 100,100 747,844 ...(350,529)

30034W 10 6 [EVERGY INC...ocosvvvereerineirerineineiienienes .. | 06/04/2020. | ZERO STAGE CAPITAL......cccoovvveree | verrreens 3,968.000 | .......... 237,864 XXX 257,671 .258,277 (606) 257,671 | .ooeeveerncnes | e (19,807)

30063P 10 5 |EXACT SCIENCES CORP .. | 05/20/2020. | COWEN.........covoivernrieirnrincirinnne | crveerenns 3,900.000 XXX | 330,082 | ...ccconee 360,672 | ....... (30,590) 330,082 | .o | e 158

302130 10 9 |EXPEDITORS INTL WASH INC.. .. | 03/27/2020. | ABN AMRO.. . 1,411.000 XXX | 103,667 103,667 | .cooovvvrvrirnens | e (12,224)

30225T 10 2 |EXTRA SPACE STORAGE .. | 06/04/2020. | ZERO STAGE CAPITAL.. B P 337.000 XXX 39,065 35,594 3,471 39,065 | ..ovovevreiine | e (4,865)

30231G 10 2 | EXXON MOBIL CORPORATION. .. | 06/16/2020. | VARIOUS..........ocvoerrmrrneriririrneinns | crvne 156,431.000 XXX | 3,782,549 | ........ 10,915,755 | ..(7,133,206) | ....vvuvvrericnes | cervrrirveriienes | e (7,133,206) 3,782,549 ..3,541,380

30303M 10 2 |FACEBOOK INC .. | 06/23/2020. [ VARIOUS.........covvmiriririrererniirens | vreend 64,000.000 | .....13,692,430 XXX | 7,483,250 | ......... 13,136,000 | ..(5,652,750) | ...vvvverererivires [ ererrreriviinines | v (5,652,750) | .vvovverererierns | e 7,483,250 |...cocovvvinnee ..6,209,180

31620M 10 6 |FIDELITY NATL INFO . | 05/22/2020. | PERSHING DLJ... 1,134.000 | .......... 156,458 XXX 138,313 0 138,313 | covvevvcrvens | e 18,145
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316773 10 0 |FIFTH THIRD BANCORP.... .. | 03/27/2020. | ABN AMRO. I I 8,146.000 . XXX | 223,883 | e 250,408 | ....... (VLR 7) | IR NSRRI O (26,525) XK1 X R (85,365)| ........ (85,365) | .. XXX
31847R 10 2 |FIRST AMERICAN CORP... .. | 06/17/2020. | ZERO STAGE CAPITAL.. [ 1,590.000 | ............80,979 XXX 0 93,212 | e | e (12,233) | ........ (12,233) | .. XXX
339041 10 5 |FLEETCOR TECHNOLOG.. .. | 06/04/2020. | ZERO STAGE CAPITAL.. B - 1,067.000 | .......... 245,341 XXX RO I 10,868 317,865 | .ooverveeiciies | e (72,525) | ........ (72,525) XXX
34950E 10 9 [FORTINETINC... .. | 03/27/2020. | ABN AMRO.. 1,942.000 ..189,884 XXX B [T (58,260) 149,068 40,816 | . XXX
35137L 20 4 |FOX CORPORATION.. .. | 03/27/2020. | VARIOUS 256.000 | ..coovrvrne 5,789 XXX . (164) 9,155 | oo [ s (3,366) XXX
354613 10 1 | FRANKLIN RES INC .. | 03/27/2020. | ABN AMRO, [ 7,471.000 | .......... 126,512 XXX | 224,190 37,887 224,190 | .o | e (97,678) XXX
369550 10 8 | GENERAL DYNAMICS.... .. | 05/20/2020. | ZERO STAGE CAPITAL.. [0 [ 2,828.000 | ...cooue 388,130 XXX | 528,322 | ..covvirrns 29,604 528,322 ...(140,191) XXX
369604 10 3 | GENERAL ELEC CO... .. [ 03/27/2020. | VARIOUS.........cccoovvimiviirinrinniins | v 17,879.000 | .......... 136,298 XXX 193,733 .199,530 (5,797) (5,797) 193,733 | oo | v (57,435) XXX
370334 10 4 | GENERAL MILLS INC. .. | 03/27/2020. | ABN AMRO, 2,270.000 | ..........116,753 XXX 123,329 ..121,581 | . . 1,747 123,329 vererene(6,576) | oo (6,576, XXX
375558 10 3 | GILEAD SCIENCES .. | 06/05/2020. | VARIOUS..........oooorrvmrrmerrnnrirneians | cevs 200,000.000 | .....16,050,548 XXX 3,076,968 | .........12,996,000 | ..(9,919,032) | ..ooervrerernirnnee [ rerereririrniinns | eeenne (9,919,032) 3,076,968 12,973,581 |...12,973,581 XXX
37940X 10 2 |GLOBAL PAYMENTS INC .. | 06/04/2020. | ZERO STAGE CAPITAL.. 153.000 XXX 27,512 27,932 (420) (420) 27,512 | oo | s 1,123 | e 1,123 XXX
38141G 10 4 | GOLDMAN SACHS GROUP INC. .. 1 05/29/2020. | VARIOUS..........ovvvmrimrirnrinneineinns | cvvis 29,400.000 XXX (V1 TR R 6,884,501 | ...cccooerinnnn. (1,177,611) | ...(1,177,611) | ....... 36,750 XXX
405217 10 0 |HAIN CELESTIAL GROUP.. .. | 05/04/2020. | VARIOUS.........ccomeremrrmerreriraninnee | vevirinens 9,840.000 XXX | 229,735 | e 154,822 | ....... (23,689) | ..ooverrerrririin | e | e (23,689) 229,735
410345 10 2 |HANESBRANDS INC.. .. | 06/04/2020. | ZERO STAGE CAPITAL.. 3,410.000 XXX 50,639 3,636 3,636 54,275
416515 10 4 |HARTFORD FINANCIAL SVCS GRP......... .. | 04/23/2020. | ZERO STAGE CAPITAL [0 [ 3,243.000 XXX | e 193475 | 197,077 | ......... (3,602) (3,602) 193,475
423452 10 1 |HELMERICH & PAYNE .. | 06/04/2020. | ZERO STAGE CAPITAL OO [ 2,981.000 XXX | e 127,744 | 135427 | ........ (7,682) (7,682) 127,744
42809H 10 7 |HESS CORPORATION .. | 05/20/2020. | ZERO STAGE CAPITAL [0 [ 1,151.000 XXX 0 48,032
43300A 20 3 [HILTON WRLDWDE HLDGS.. .. | 06/04/2020. | ZERO STAGE CAPITAL I [ 1,326.000 XXX 147,067 | ... (19,055) SOV I (19,055) 128,012
436440 10 1 |HOLOGIC INC ... | .. | 05/20/2020. | ZERO STAGE CAPITAL [ [ 3,179.000 XXX | 151,702 | ... ..165,976 | ....... (14,274) JETR I (14,274) 151,702 .
437076 10 2 |HOME DEPOT INC.....oovrvvrvrirrrireircrinns .. | 06/09/2020. | VARIOUS..........ovvemrrmerririneerneiiins | cerv 28,680.000 XXX | 2,260,314 | ..ccoovuc 6,263,138 | ..(4,002,825) | .....ovvvrererneins | e [ e (4,002,825) 2,260,314 4,965,134 |..... 4,965,134 | ....... 76,020 XXX [
438516 10 6 |HONEYWELL INTL INC .. | 05/20/2020. [ VARIOUS.........ccovvevrmrrernnieininne | crveerenes 5,700.000 XXX | 614,069 0 614,069 | ...oovvireiris | e 160,685 | ....... 160,685 | ......... 5,130 XXX
44107P 10 4 |HOST HOTELS & RESRTS. .. | 05/20/2020. | VARIOUS..........ovvverrmerrririneineriins | cvvis 39,101.000 | ..coovvee 445,772 XXX | 704,600 | .....cocovnee 725324 | ....... (20,724) | ..o | e | e (20,724) 704,600 ...(258,828) | ...... (258,828)] ....... 13,800 XXX
443201 10 8 |ARCONIC CORPORATION .. | 04/01/2020. | RETURN OF CAPITAL . ....39,153 XXX | 39,153 39,153 0 39,153
443320 10 6 |HUB GROUP INC v | ] 06/03/2020. | VARIOUS.........ocooevrmrererrnrinninens | cereees 16,403.000 | ..........731,513 XXX | 745,038 | ..coovvvnne 746,782 | ....... (98,487) | ..vvevcererivnins | eeerneerisninein | eevnnins (98,487) 745,038
45168D 10 4 |[IDEXXLABS CORP......cccovvvvvermrrcrrrrireries .. | 05/20/2020. | ZERO STAGE CAPITAL.....coovvvres | worevres 1,015.000 | ........... 299,195 XXX 285,424 55,621 | ........ (1,692) (1,692) 285,424
45337C 10 2 |INCYTE PHARMACEUTICALS INC .. | 05/20/2020. | ZERO STAGE CAPITAL.. B - 3,268.000 | .......... 323,201 XXX 264,012 0 264,012
458140 10 0 |INTEL CORP .. | 05/20/2020. | VARIOUS | e 8,196.000 | .......... 509,464 XXX | 64,246 | .............. 490,531 | ..... (426,284) | ... [ e | e (426,284) 64,246
461202 10 3 |INTUIT, INC .. | 06/04/2020. | VARIOUS.........ocvovrrmirieriririrnriinns 3,122,000 | ..ovovnee 840,935 XXX | 806,912 ...809,626 | ....... (12,148) [ oo | e | e (12,148) 806,912
46625H 10 0 |JP MORGAN CHASE & CO.... v | ] 06/11/2020. | VARIOUS.........coooiviinriiciinniiens | v 67,400.000 | ...... 6,505,388 XXX ] 3,367,715 6,468,160 | ..(4,945,705) RO I (4,945,705) 3,367,715 3,137,673 |.... 3,137,673 | ..... 102,420 XXX
469814 10 7 |JACOBS ENGR GROUP.........cccccovurrerirnns .. | 03/27/2020. | ABN AMRO. 2,769.000 | .......... 208,800 XXX | 235,466 | ............248739 | ....... (G| IR ISR DO (13,273) 235,466 | ..o | e (26,666) | ........ (26,666) | ............ 526 XXX [
478160 10 4 |JOHNSON & JOHNSON .. | 05/20/2020. | VARIOUS..........ovvemrvmerrnrineinerinns | cervs 17,467.000 | ....... 2,585,880 XXX ] .....2,469,720 | .........2, 547,911 | ...... (78,192) | .ovververvrrneins | eeeneerinriineins | eeverrin (78,192) 2,469,720 | oo | e 116,160 | ....... 116,160 | ....... 16,594 XXX
487836 10 8 |KELLOGG CO. v |1 03/27/2020. | ABN AMRO........coovvremrveniririirinens | e 1,508.000 | ....ccvveee 88,843 XXX | e 81,147 | 104,203 (23,146) (23,146) 81,147 | v | e 7,696 | ..o 7,696 | ...ccooons 860 XXX
488401 10 0 |KEMPER CORPORATION........cccosivmrrunnen .. | 06/23/2020. | VARIOUS o 14,310.000 | .......... 985,021 XXX ] 1,044,431 | 1,012,150 (59,683) | ..vvvvverererirrins | eeerneernrinein | e (59,683) | ..vvvvecerrrirees | e 1,044,431 | .o
49338L 10 3 |KEYSIGHT TECHNOLOGIES INC ... .. | 06/04/2020. | ZERO STAGE CAPITAL.. [0 [ 1,564.000 | .......... 157,266 XXX cevnennnn. 160,513 | L (1,001) (1,001) 159,512 | oo | s (2,246)
494368 10 3 |KIMBERLY CLARK CORP........cccooerrerinnes .. | 06/04/2020. | ZERO STAGE CAPITAL......cccoovvveree | verrreens 1,604.000 | .......... 225,882 XXX | 214,884 | .....ccooouce 213,065 | ......... (5,607) (5,607) 214,884 | ..o | e 10,999
49456B 10 1 |KINDER MORGAN INC .. | 05/20/2020. | ZERO STAGE CAPITAL.....covvvvres | worerrns 5,266.000 | ............ 82,472 XXX | 74,573 0 T4573 | i | e 7,898
499049 10 4 |KNIGHT-SWIFT TRANSPORATION .. | 03/27/2020. | PRIOR YEAR INCOME XXX 0
500255 10 4 |KOHLS CORP .. | 04/23/2020. | ZERO STAGE CAPITAL B 1,767.000 XXX 30,993 0 30,993 (2,546)
501242 10 1 |KULICKE & SOFFA INDS... .. | 06/04/2020. | ZERO STAGE CAPITAL XXX | s 83,149 | .iiiienn94,928 | (11779 [ | e [ (11,779) 83,149 (2,989)
512807 10 8 |LAM RESEARCH CORP .. | 06/04/2020. | ZERO STAGE CAPITAL.. XXX | 169,111 (2,548) 169,111 | oo | v (7,550)
518439 10 4 |ESTEE LAUDER CO .. | 03/27/2020. | ABN AMRO.. XXX . .97,783 (1,975) 97,783 19,608) | .
526057 10 4 |LENNAR CORP. . | 04/20/2020. | VARIOUS XXX | 579,368 | ..........1,104,363 | .....(524,995) | .....cccovirerriins | vrrrerninienes | e (524,995) 579,368 | ...cooverrinns | e 243,513
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539830 10 9 |LOCKHEED MARTIN CORP .. | 06/04/2020. | ZERO STAGE CAPITAL......coccrmvvres | ovrerrerinns 103.000 XXX | s 38,471 0 38,471 | o | e, 2,907

548661 10 7 |LOWES COS INC v |+ 105/20/2020. | COWEN.........ovvuriririeinrieiernnins | vrerennnd 6,500.000 XXX | 731,480 | ..ccoceevee 778,440 | ....... (46,960) [ ...vvvvrevvererires | ceererirerinireees [ v (46,960) 731,480 22,999

552953 10 1 |MGM MIRAGE........cccoommrmremirrnrisererins .. | 04/23/2020. | ZERO STAGE CAPITAL.. XXX ....5,460 0 5,460 653

55354G 10 0 |MSCIINC .. | 03/27/2020. | ABN AMRO.. XXX 221,488 B [T (12,277) 221,488 23,011

565849 10 6 | MARATHON OIL CORP.......cooccmirrriririnns .. | 04/23/2020. | ZERO STAGE CAPITAL.. XXX 29,220 (4,445) 29,220 | ..ovvvverevrns | o (17,353)

56585A 10 2 |MARATHON PETROLEUM. .. | 06/04/2020. | ZERO STAGE CAPITAL.. N . 1,106.000 XXX 4,506 TUA43 | i | e (28,941)

57060D 10 8 |MARKETAXESS HLDGS .. | 06/04/2020. | VARIOUS . 619.000 XXX 0 230,867 | ..vverrerrens | s 61,935

573284 10 6 |MARTIN MARIETTA MATERIALS .. | 06/04/2020. | ZERO STAGE CAPITAL.. N . 1,194.000 XXX | ........318,280 | ..............333,890 | ....... (15,810) [ evvrvververneires | ceererirerivnnees [ v (15,610) 318,280 | ..ooovvvirires | v (82,547)

574599 10 6 |MASCO CORP.... .. | 03/27/2020. | ABN AMRO.. 1,236.000 XXX 0 60,021 [ .o | e (17,359) | .

575385 10 9 |MASONITE CORP.. .. | 06/18/2020. | VARIOUS 404.000 XXX 0 25,120 | oo | s 3,480

57636Q 10 4 |MASTERCARD INC .. | 06/05/2020. | VARIOUS..........cooomrvmerrrirenrinerions | cerves 38,129.000 XXX (10,575,444) | ....vvoernves | o ....(10,575,444) 814,651 ..9,212,010

57772K 10 1 |MAXIM INTEGRATED PRODS... .. | 06/04/2020. | ZERO STAGE CAPITAL.. . 792.000 XXX 0 50,246 (2,328)

57776 10 0 |MAXLINEARINC .. | 06/22/2020. | ZERO STAGE CAPITAL......cccrmvves | vevvrnee 14,980.000 XXX ] 307,951 | 221,749 | (9,091) 307,951 | oo | e (29,695)

580135 10 1 |MCDONALD'S CORP.. .. | 05/20/2020. | COWEN... 4,400.000 XXX 119,240 .....(750,244) 119,240 | oo | e 687,642 | .

58933y 10 5 |MERCK&CO INC .. | 06/04/2020. | VARIOUS..........cccoovmrrmirirmrinrinerinns | cerinns 14,570.000 XXX 1,208,816 | .............597,542 | ....... (46,604) | ....oooeverernries | crverrnrinnnes [ e (46,604 | oo | e 1,208,816 [ ...coovvevrrans | e (58,551)

592688 10 5 |METTLER TOLEDO INTL .. | 06/04/2020. | ZERO STAGE CAPITAL.. 265.000 | .......... 221,298 XXX | 176,490 | ..oooverenee 210,219 | ....... (33,729) 176,490 | oo | s 44,808

594918 10 4 |MICROSOFT .. | 06/23/2020. | VARIOUS P 163,500.000 | .....30,409,224 XXX ] 65,730 ..25,783,950 | (25,718,220) 65,730 .30,343,493 |...30,343,493

60855R 10 0 |MOLINA HEALTHCARE INC... .. | 04/14/2020. | ABN AMRO. 2,870.000 | ..oovne 409,312 XXX | 199,012 | ..............389,430 | ..... (190,418) 199,012 | oo | e 210,300 | ...... 210,300

609207 10 5 |MONDELEXINTL INC NPV A. v |+ 1 05/20/2020. [ VARIOUS........oovvrvrieineieirnnniiiens | vvvees 51,000.000 | ....... 2,544,587 XXX | e 2,013,557 | ...........2,809,080 | ..... (795,523) 2,013,557 | oo | e 531,030 | ....... 531,030

617446 44 8 | MORGAN STANLEY DEAN WITTER&CO. | .. | 05/20/2020. | COWEN........cocorererivenerrerinrineenns | cerverenns 9,300.000 XXX | s 482,655 0 482,655 o (101,119) | ... (101,119)

629377 50 8 |NRGENERGY INC.....ccocvvrvrvririrriiiririnnns .. | 04/23/2020. | ZERO STAGE CAPITAL [ 1,393.000 XXX 54,861 55,372 (511) (511) 54,861 | oo | e (11,454) | ........ (11,454) | ..

64110L 10 6 |NETFLIXINC .. | 05/20/2020. | ZERO STAGE CAPITAL B [P 365.000 XXX | 157,905 0 157,905 | ovooverevrinnns | v 7134 | o 7,134

64115T 10 4 |NETSCOUT SYSTEMS INC.... .. | 06/23/2020. | VARIOUS.........cccooovvvmivivirinrivniins | v 12,409.000 XXX 349,271 50,586 349,271

651229 10 6 |NEWELL RUBBERMAID INC.. ...| .. | 04/23/2020. | ZERO STAGE CAPITAL.. 543.000 XXX . . (1,687) 8,750

65339F 10 1 |NEXTERAENERGY INC.....cccoevvvrrrirnrinn. .. | 06/04/2020. | ZERO STAGE CAPITAL.....ccovvvevrns | vorvrrrins 555.000 XXX | e 134,499 0 134,499

654106 10 3 |NIKEINC-CLB .. | 05/20/2020. | VARIOUS I I 4,801.000 . XXX | s 32,262 | ..............486,389 | ..... (454,127) | covooererinernes [ v | v (454,127) 32,262 .

655044 10 5 |NOBLE ENERGY INC. .. | 06/04/2020. | ZERO STAGE CAPITAL.. [V 2,532.000 | ............25,460 XXX ] 51,796 | ..............62,895 | ....... (11,099) SOV IO (11,099) 51,796 | oo [ s (26,336) | ........ (26,336) | ..

666807 10 2 |NORTHROP GRUMMAN CORP .. | 05/20/2020. | COWEN 2,500.000 | ..ooonee 812,215 XXX | 109,279 | ..............859,925 | ..... (750,646) I I (750,646) 109,279 | oo | e 702,936 | ...... 702,936

67020Y 10 0 |NUANCE COMMUNICATIONS INC........... | .. | 06/23/2020. | ZERO STAGE CAPITAL.......cccovuver | woruene 41,260.000 | .......... 871,108 XXX | 602,605 | .............735,666 | ..... (133,061) RO I (133,061) 602,605 | .....cccovvrians | e 268,503 | ...... 268,503

670346 10 5 |NUCOR CORP.......cccomivirirrirrrierierrinens .. | 06/04/2020. | ZERO STAGE CAPITAL......ccccorvveree | vevrrnens 1,053.000 | ..ooovveees 46,430 XXX | s 57473 | oo 59,263 | ......... (1,790) (1,790) 5TAT3 | o [ e (11,042) | ........ (11,042)

67103H 10 7 |O'REILLY AUTOMOTIVE .. | 06/04/2020. | VARIOUS. 544.000 | .......... 219,244 XXX 240,153 0 240,153 | .o | e (20,909) | ........ (20,909)

678026 10 5 |OILSTSINTLINC .. | 05/05/2020. | VARIOUS. o 41,650.000 | .......... 126,211 XXX | 667,341 | .coccvvvnne 679,312 | ....... (T1,971) [ e | e [ e (11,971) 667,341 ...(541,130) | ...... (541,130)

681919 10 6 | OMNICOM GROUP INC.. .. | 06/04/2020. | ZERO STAGE CAPITAL.. B [ 2,971.000 | .cooonee 169,354 XXX 240,681 .240,710 (30) (30) 240,681 | .o | e (71,327) | ........ (71,327)

68389X 10 5 |ORACLE SYSTEMS .. | .. | 05/20/2020. | VARIOUS o 33,669.000 | ....... 1,729,424 XXX | 984,938 | ........... 1,783,784 | ..... (798,846) | ....oovvvnvenrrines [ evreivnireiines | v (798,846) 984,938 | ..o | v 744,486 | ... 744,486

693475 10 5 | PNC FINANCIAL SERVICES GROUP....... .. | 06/11/2020. | CITIGROUP........ccoorerrrremrirncrrrnnes | e 45,000.000 | ...... 4,933,524 XXX ] 2,584,490 | ........... 7,183,350 | ..(4,598,861) | ...vvuvrvrereneins [ crrverieriineins [ e (4,598,861) 2,584,490 ..2,349,035 |..... 2,349,035

693506 10 7 |PPGINDSINC .| .. | 06/04/2020. | ZERO STAGE CAPITAL.. N . 1,809.000 | ........... 200,366 XXX 217,102 0 217,102 | oo | e (16,736) | ........ (16,736) | ..

698813 10 2 |PAPA JOHNS INTLINC.. .. | 06/04/2020. | VARIOUS..........ccomerrmremrrrenrnninnee | cerrieens 3,680.000 | .......... 263,565 XXX | 168,483 | ..oooverenae 232,392 | ... (63,909) [ ..ovvrcererineins | e [ e (63,909) 168,483 | .ooovvveevrieens | s 95,082 | ......... 95,082

701094 10 4 |PARKER HANNIFIN CORP .. | 05/20/12020. | VARIOUS.........coovrmrrriernnireiinninne | cervriennd 631.000 | .......... 107,057 XXX | 106,298 | ....ccoveeeee 129,872 | ....... (23,574) (23,574) 106,298 | ..oovvverereins | v 759 | v 759 | ..

703481 10 1 | PATTERSON-UTI ENERGY INC .. | 05/22/2020. | ZERO STAGE CAPITAL.. [ [ 59,585.000 | .......... 201,259 XXX 625,643 625,643 0 625,643 ...(424,383) | ...... (424,383) | ..

70450Y 10 3 |PAYPALINC .. | 06/23/2020. | VARIOUS. ] e 40,300.000 | ....... 6,832,191 XXX | 4,418,834 0 [ o | v 4,418,834 | ..o .2,413,356 |..... 2,413,356

713448 10 8 |PEPSICO INC MTN. .. | 05/20/2020. | VARIOUS. . 111,600.000 | .....14,586,920 XXX r.6,111,657 215,252,372 | ..(9,140,715) | ..coovvrrrerrerins [ e [ e (9,140,715) 6,111,657 8,475,263 |..... 8,475,263 | ..... 213,156 XXX

718172 10 9 | PHILIP MORRIS INT'L .| 05/20/2020. | COWEN 8,400.000 | .......... 587,268 XXX | 365,484 | ... 714,756 | ..... (349,272) N (349,272) 365,484 | ..o | e 221,784 | ... 221,784 | ....... 19,656 XXX
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718546 10 4 |PHILLIPS 66 .. | 06/04/2020. | ZERO STAGE CAPITAL......occrmvvrs | ovrererinns 560.000 XXX ....62,390 1,043 63,433 | oo | e (17,129)

741447 10 8 |T ROWE PRICE GRP. .. | 04/123/2020. | ZERO STAGE CAPITAL.....coovvvres | worerres 1,254.000 | ..........125,082 XXX ..162,787 (1,893) 150,894 | ..o | v (25,813)

742718 10 9 |PROCTER & GAMBLE CO .. [ 05/20/2020. | COWEN........ccoovvrerrrrererierineinens | cevvis 13,900.000 | ....... 1,578,129 XXX ] 736,230 | e 1,736,110 | .....(999,880) | c.veuvvvrererirnees | rerrerirerirnens | cevreens (999,880) 736,230 | .ocvverirciies | e 841,900

744573 10 6 |PUBLIC SVC ENTERPRISE GR .. | 06/04/2020. | ZERO STAGE CAPITAL.. 1,027.000 XXX 0 50,617

745867 10 1 |PULTE HOMES INC woo | - | 06/04/2020. | ZERO STAGE CAPITAL....ccocvvrvcrer | wovrrrnns 4,410.000 XXX 171,108 6,112 6,112 177,220

74733V 10 0 |QEP RESOURCESINC.......c.cocucmriiriranes .. 1 03/31/2020. | ABN AMRO........ccoocrimriririniinnins | e 46,496.000 XXX 209,232 .209,232 0 209,232 ...(192,795)

749660 10 6 |RPCINC .. | 04/07/2020. | ABN AMRO........ccoovvrvmerreniirineins | cevvs 55,650.000 | ......... XXX 291,606 .291,606 0 291,606 ...(178,513)

751212 10 1 |RALPH LAUREN CORP.. .. | 06/04/2020. | ZERO STAGE CAPITAL.. 932.000 | ..ooornee. 78,104 XXX | 66,485 0 66,485 | ..o | e 11,619

755111 50 7 |RAYTHEON CO...... .. | 04/03/2020. | SPINOFF. ..42,466.000 | .......4,326,889 XXX 4,326,889 1(4,933,236) | ..o [ [ e (4,933,236) | ... ....4,326,889

75513E 10 1 |RAYTHEON TECHNOLOGIES CORP .. | 06/04/2020. | VARIOUS..........oovvmrvmrirnrinneineiins | crvies 10,233.000 | ....... 8,929,999 XXX 9,007,756 (396,663) | ....oovevnrrrrirns [ e | e (396,663) 9,007,756 | .ooovvvncrieris [ s (77,757)

7591EP 10 0 |REGIONS FINL CORP .| .. | 05/20/2020. | ZERO STAGE CAPITAL......cccovvves | vervene 15,242.000 | .......... 151,182 XXX 251,880 0 251,880 ....(100,698)

759351 60 4 |REINSURANCE GROUP AMER ... .. | 06/03/2020. | ZERO STAGE CAPITAL......cccovvvree | verrreens 1,260.000 | .......... 109,670 XXX | 127,685 | ..oooovcrenne 126,045 (A7,810) [ .oocvorreenis | e | e (47,410) 127,685 | oo | e (18,015)

776696 10 6 |ROPER INDUSTRIES INC .. 1 03/27/2020. | ABN AMRO........cccovervmrrmrrnerrirnne | overrenennes 18,000 | oo 4,546 XXX 0 5,881 | oo | s (1,335)

778296 10 3 |ROSS STORESINC... .. | 06/04/2020. | ZERO STAGE CAPITAL.. ..153,443 XXX (9,697) 174,468 (21,025 |

79466L 30 2 | SALESFORCE COM INC o | 04121/2020. | ..o | 0000.50,000.000 | ... 7,463,235 XXX , ,000 | .(5,472,273) | ..o [ v [ (5,472,273) 2,659,727 ..4,803,508

806407 10 2 |HENRY SCHEIN INC .. | 06/04/2020. | ZERO STAGE CAPITAL......ccooevree | vererera,243.000 | ..o 67,642 XXX | s 85,966 82,933 3,033 3,033 85,966 | ...covvverrerrs | s (18,324)

806857 10 8 | SCHLUMBERGER LTD... .. | 06/05/2020. | ALEX BROWN 225,000.000 | ...... 4,905,499 XXX ] e 8,118,000 | ........... 9,045,000 (927,000) | +.vevovevnriennries [ e | e (927,000) 8,118,000 .(3,212,501)

808513 10 5 | THE CHARLES SCHWAB... .. | 03/27/2020. | ABN AMRO.. 784.000 | ....oove.. 26,557 XXX | s 31,525 | i 37,287 | ........ (5,762) (5,762) 31,525 | e | s (4,968)

81369Y 80 3 |SELECT SECTOR SPDR.... ...| .. | 04/30/2020. | GOLDMAN... | e 55,000.000 | ....... 5,014,333 XXX | 4,455,693 0 [ o | e 4,455,693 | ..o | e 558,640

828806 10 9 |SIMON PROPERTY GROUP..........c........ .. | 04/23/2020. | ZERO STAGE CAPITAL......ccomvveree | verrreens 6,856.000 | .......... 371,094 XXX | 1,093,870 | ...........1,021,270 | ........ 72,600 | covoovererereeriens | rerereeerinniines | e 72,600 | ..o 1,093,870 | ..oooovvrrrrenne ...(722,776)

85254 10 2 |STAGINDL INC .. | 05/05/2020. | VARIOUS.........ccoovrirmrrernnieinnnne | crveerenes 5,760.000 | .......... 146,379 XXX | e 163,444 (18,400) [ ..vvvvrevveririres | cevrerrverivnrines [ rvriirenns (18,400) 163,444 | ..o | (17,065)

855244 10 9 | STARBUCKS CORP... .. | 05/20/2020. | VARIOUS...........ccooirmmrrmenneriarinee | eevrrieens 4,185.000 | .......... 320,984 XXX | 349,740 QL I0L<) | I ISR O (18,205) 349,740 | .o | e (28,756)

866674 10 4 | SUN COMMUNITIES INC... .. | 06/16/2020. | ZERO STAGE CAPITAL.......cocvvres | worevrns 7,717.000 | ....... 1,070,989 XXX | 671,902 (486,420) | ..o [ v | e (486,420) 671,902 | .o | e 399,087

871829 10 7 |SYSCO CORP ... | .. | 06/04/2020. | VARIOUS I I 4,911.000 | .......... 244,390 XXX | 313414 | .............279,545 (49,314) | .o | e | e (49,314) 313,414 | s | e (69,024)

872540 10 9 |TIX COMPANIES INC......covvrrivvrrrirerrns .. | 06/09/2020. [ VARIOUS.........covvvivernirernrneirins | vevene 109,053.000 | ....... 6,084,417 XXX | 6,002,054 | ........... 6,570,056 (653,229) | .o [ | e (653,229) | ..ovvrvirrines 6,002,054 | ......ccoocoevvis | o 82,362

872590 10 4 |T-MOBILE US INC .. | 06/04/2020. | VARIOUS..........ccomervmrrmerirerinniriee | veveieens 9,896.000 XXX 894,963 78,106 2,146 2,146 894,963

874054 10 9 | TAKE-TWO INTERACTIVE SOFT... .. | 03/27/2020. | ABN AMRO.. 611.000 XXX | 77,598 0 77,598

87612E 10 6 |TARGET CORP .. | 06/04/2020. | ZERO STAGE CAPITAL.......cccrvvves | rvrerrrinns 265.000 XXX 30,845 0 30,845

87724P 10 6 | TAYLOR MORRISON JP,E CORP.. ... | .. | 05/21/2020. | ZERO STAGE CAPITAL O I 21,170.000 | .......... XXX | s 487,081 | ........... 462,776 | ........ 24,305 24,305 487,081

879369 10 6 | TELEFLEXINC...ccoooovivvirrerinerreniininne .. | 05/20/2020. | ZERO STAGE CAPITAL.......cccrvvves | wovrerrrinns 542.000 | .......... 189,123 XXX | 174,613 (29,418) | ..o | e | e (29,418) 174,613

880779 10 3 |TEREX CORP .. | 04/03/2020. | ABN AMRO........cocomervmrirnerrrrirneins | cevis 25,280.000 . XXX | 793,404 | ............ 752,838 | ........ 40,566 | ..oovvoncerrrinnins | ceerrrinninnen | e 40,566 793,404 ....(447,289)

88224Q 10 7 | TEXAS CAPITAL BANCSHARES.... .. | 03/27/2020. | ABN AMRO, 2,950.000 | ............68,536 XXX | 264,324 | ... 167,472 | ........ 96,853 96,853 264,324 ...(195,789)

882508 10 4 | TEXASINSTRSINC .. | 05/20/2020. | VARIOUS..........ooonerimremrineenneinnee | eevrieens 4,821.000 | .......... 561,512 XXX | 259,904 (358,582) JROTRN IO (358,582) 259,904 | ..coovvvreiraes | 301,609

883556 10 2 | THERMO ELECTRON CORP v | .1 05/20/2020. | VARIOUS.........oooorvrrririrsrinriinns 2,671.000 | .......... 915,750 XXX | s 407,152 | ..ovvvernes (474,018) JROTRN I (474,018) 407,152 | oo | e 508,598

901109 10 8 | TUTOR PERINI CORP.......cosvvevrrrrrrrnns .. | 05/07/2020. | VARIOUS..........ovvemrrmeiririneinnrinns | ceve 46,348.000 | .......... 318,619 XXX | 748,905 | ....cccovvne 391,330 174,973 | oo [ | e 174,973 748,905 ....(430,286)

90184L 10 2 |TWITTER INC .. | 06/04/2020. | ZERO STAGE CAPITAL.....covvevres | worerrns 1,177.000 XXX | 33,307 0 33,307 | oo | e 6,996

902494 10 3 | TYSON FOODS INC... .. | 06/04/2020. | ZERO STAGE CAPITAL......ccccvvveres | orvirrrrins 126.000 XXX | 10,140 0 10,140 (2,140)

907818 10 8 | UNION PAC CORP .. | 05/20/2020. | COWEN.........covriverririeirnnineirienne | creerenns 4,000.000 XXX | 462,996 0 462,996 | ..o | e 198,893

910047 10 9 |UNITED CONTL HLDGS INC.. .. | 03/27/2020. | ABN AMRO.. I I 1,616.000 XXX | 145,509 142,353 3,155 3,155 145,509 | .ooovvvvviennns | v (91,789)

912008 10 9 |US FOODS HOLDING CORP .. | 05/26/2020. | ZERO STAGE CAPITAL.......cocvvres | worevrns 9,960.000 XXX 384,480 | ............ 417,224 (32,745) [ ..oovvvervnines e [ v (32,745) 384,480 ....(199,176)

91324P 10 2 |UNITEDHEALTH GROUP INC .. | 05/20/2020. | COWEN 2,500.000 XXX . 706,095 0 706,095 | ..o | e 13,935

913903 10 0 |UNIVERSAL HLTH SVCSINC.... . | 04/23/2020. | ZERO STAGE CAPITAL.....ccovvveverns | vorrrrernan 413.000 XXX | 55,377 59,249 (3,872) (3,872) 55,377 | oo | v (13,564)
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91913Y 10 0 |VALERO ENERGY CORP .. | 06/04/2020. | ZERO STAGE CAPITAL ...165.000 | .ovvvrnees 11,540 XXX | 16,569 15,452 | ..ccovenee 1,117 1,117 16,569 | oo | cerien (5,029) 5,029) ...
92343V 10 4 |VERIZON COMMUNICATIONS.. ... | .. | 05/20/2020. | VARIOUS | 8,881.000 | .......1,559,339 XXX 1,488,994 | 4773293 | ... (284,300) (284,300) | v.ooverrerervirens | i 1,488,994 | ..o | e 70,345 | ........70,345
92343X 10 0 |VERINT SYSTEMSINC ..o .. | 06/01/2020. | ZERO STAGE CAPITAL......cccovvveree | verrreens 7,290.000 | ..coovnee 326,896 XXX | 299,143 | oo 403,574 | ..... (104,432) | cvooverirrines [ e | v (104,432) 299,143 | oo | e 27,754 | ......... 27,754
92345Y 10 6 |VERISK ANALYTICS INC.....covvvvrrrirerines .. | 06/04/2020. | VARIOUS.. XXX 0 146,748 | ..o | e (12,875) | ........ (12,875) | ...
92826C 83 9 |VISAINC .. | 06/04/2020. | VARIOUS.. . XXX ] .880,942 | e 1,891,965 | ..(1,011,023) | ..oovvriiniini | i | (1,011,023) 880,942 ..1,069,368 |..... 1,069,368
929740 10 8 |WABTECCORP ..o .. | 04/23/2020. | ZERO STAGE CAPITAL.....ccovvvevrns | worvrrrrrs 176.000 XXX 0 8,388 920 | . 920
931142 10 3 |WAL-MART STORES INC... .. | 05/20/2020. | VARIOUS.. 7,084.000 XXX ...841,863 | ... (131,635) | ... I I (131,635) 710,228 | ..o | v 154,834 | ....... 154,834
949746 10 1 |WELLS FARGO & CO NEW. ... | .| 05/20/2020. | VARIOUS.. 25,700.000 | ..........629,333 XXX v 1,382,660 | ... (727,953) | ... . e (727,953) 654,708 | ...coovvvevrians | e (25,375) | ........ (25,375)
95040Q 10 4 |WELLTOWERINC......cccovvvevrinirirerirerircens .. | 05/20/2020. | VARIOUS..........ccoomeremrrmerrerirnririee | verirnens 6,800.000 | .......... 307,951 XXX | e 448,257 | e 556,104 | ..... (107,847) | eveoverveinrrnes [ v | v (107,847) 448,257 ..(140,306) | ...... (140,306)
969904 10 1 |WILLIAMS-SONOMA INC... .. | 06/18/2020. | VARIOUS..........ocomeremremrineerrnrinnee | eevreeens 3,960.000 | ... 340,955 XXX 0 300,088 | ..vevrrerrins | crree 40,868 | ........ 40,868
98956P 10 2 |ZIMMER HOLDINGS INC.... ... | .. | 06/05/2020. | VARIOUS.. I 306,141.000 | .....37,304,188 XXX .....34,354,502 | ......... 42,299,568 | (10,624,153) | ....ovvvonvverrrnes [ v 1(10,624,153) | .o | i 34,354,502 | ...coovrerirnen ..2,949,686 |..... 2,949,686
GB095L 10 9 [APTIVPLC ..o .. | 06/04/2020. | ZERO STAGE CAPITAL......ccovvvree | verrreens 2,774.000 | .......... 226,227 XXX | 141,870 0 141,870 | oo | s 84,357 | ......... 84,357
74167P 10 8 |COTT CORP.... .... | A 06/08/2020. | ZERO STAGE CAPITAL ...170,252 XXX ] 209,226 | e 184,954 | ........ 24,272 24,272 209,226 | ..o | e (38,974) | ........ (38,974)| ...
G0177J 10 8 |ALLERGAN PLC.. .... | C| 05/11/2020. | SPINOFF v | e reeennn 175,729 XXX 0 106,797 | oveovvevriiens | s 68,932 | ......... 68,932
G1151C 10 1 |ACCENTURE LTD BERMUDA.................. C| 05/20/2020. | COWEN 2,100.000 | ...ooouee 407,589 XXX 442,197 (393,193) (393,193) 49,004
G29183 10 3 |EATON CORP. ... | D[ 05/20/2020. | VARIOUS .7,200.000 ....561,467 XXX 0 516,077
G3922B 10 7 |GENPACTLTD.... .... | C| 05/26/2020. | ZERO STAGE CAPITAI v | veeen..4,980.000 | ..........168,623 XXX | 131,085 | e 121,450 | ....... (53,204) | .oververrriinis | e [ e (53,204) 131,065
G4705A 10 0 |ICON PUBLTD CO SPONSOR  .......... C| 05/08/2020. | VARIOUS.........ccomeerrirerrerenninnens 2,330.000 | .ovevnee 355,104 XXX 401,296 (252,338) (252,338) 148,958
G51502 10 5 [JOHNSON CONTROLS INT. ... | D] 06/04/2020. | ZERO STAGE CAPITAL......occrvrrvre | orvrer 10,949.000 | .......... 322,614 XXX ...379,621 | ........ AT,740 | o e [ e 17,740 463,913 (141,299) | ...... (141,299)
G5494) 10 3 |LINDEPLC ... | D| 05/20/2020. | VARIOUS IO I 12,100.000 | ....... 2,369,108 XXX . rernennn 2,576,090 | ..(2,147,302) | ... JESTRI I (2,147,302) 428,788 ..1,940,320 |..... 1,940,320
G5960L 10 3 [MEDTRONIC INC.....cccovoverriririirnierinnins D | 06/05/2020. | VARIOUS..........oocovirrvemrinririnnniinns | corees 321,200.000 | .....31,721,219 XXX 24271594 | ... 36,440,140 | (12,168,546) [ .....ccrvrrvrrvrres [ orrrrireriiernns (12,168,546) | ... | v 24271594 | ..o 1,449,625 |..... 7,449,625
G6564A 10 5 |NOMAD FOODS LTD C| 04/30/2020. | VARIOUS.. 16,200.000 XXX ....304,649 ...362,394 | ... (57,745) | ... ) 304,649 | ..o | e 11,800 | .ocvenee 11,800 | ...
G66721 10 4 |[NORWEGIAN CRUISE L. ... | D| 04/23/2020. | VARIOUS.. XXX ceennn250,028 | ... ...280,426 | ....... (30,398) | ... . R IR ) 250,028 ...(190,353) | ...... (190,353)| ...
G81276 10 0 |SIGNET JEWELERS LIMITED .| C| 04/07/2020. | VARIOUS XXX 631,782 470,454 0 631,782 ...(429,067) | ...... (429,067)| ...
G87110 10 5 |TECHNIPFMC PLC..... D | 06/04/2020. | ZERO STAGE CAPITA XXX 0 5,864 1,254
N53745 10 0 |LYONDELLBASELL INDUS. ... | D| 06/04/2020. | ZERO STAGE CAPITAL... XXX 49,413 (2,312) (2,312) 47,101 9,895) | ...
Y2573F 10 2 |FLEXTRONICS INTL LTD...cccovvinrirnrirnnens D 04/02/2020. | COWEN XXX | 181 248 | oo 893,49 | ... (712,248) | ... e (712,248) 181,248 | .o | 376,014 | o 376,014
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.. ....460,948,582 XXX ....282,669,234 | ....... 468,751,242 |(221,395,517) | ... .(221,395,517) | o0 | i 282,669,234 178,279,345 | 178,279,345
Common Stocks - Mutual Funds
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX |.. | 05/05/2020. | GOLDMAN.........occorvermrrrerimrrnenes | evens 200,000.000 | ...... 7,172,861 XXX | 8,309,180 .8,974,000 8,309,180 .(1,136,319) | ...(1,136,319)
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY .. | 05/07/2020. | VARIOUS.. 4,445,000 | .......1,305,134 XXX wer1,396,936 .1,458,945 ...1,396,936 (91,802) .(91,802)
46432F 37 0 |ISHARES EDGE MSCI USA SIZE............. .. | 06/05/2020. | VARIOUS.. 7,726.000 | .......... 709,454 XXX | 725,956 ....752,590 725,956 | ..covvvevinns | e (16,501) | ........ (16,501)
46432F 38 8 |ISHARES EDGE MSCI USA VALUE.......... .. | 06/10/2020. | ZERO STAGE CAPITAL......coccrmvves | cervrs 19,049.000 | ....... 1,500,882 XXX | 1,661,118 11,709,267 v | e 1,661,118 ..(160,236) | ...... (160,236)
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT...... .. | 05/07/2020. | VARIOUS..........ccccruvumurmmrimerrenns | evene 119,002.000 | .....13,931,138 XXX .....15,547,164 ....562,885 N - 15,547,164 . 1.(1,616,026) | ...(1,616,026)
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT..... .. | 05/07/2020. | VARIOUS..........oeverrvmrinerinnirneinns | cev 259,980.000 | ...... 7,248,400 XXX | 8,239,413 8,239,413 .(991,014) | ...... (991,014)
46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY...... .. | 05/07/2020. | ZERO STAGE CAPITAL......cvcrurvnr | rrvrnn 24,545,000 XXX (31,631) ... 760,927 | oo | e (96,609) | ........ (96,609)
464356 40 9 |ISHARES EDGE MSCI INTL VALUE.. .. | 06/10/2020. | ZERO STAGE CAPITAI 7,446.000 XXX .(15,503) . 897,056 ..(117,998) 117,998)
46435G 50 8 |ISHARES EDGE MSCI INTL SIZE............. .. | 06/05/2020. [ VARIOUS.........covvrmirvrnnrrerernrirens | vvvees 14,763.000 | . XXX . . 414268 | L (9,795) (9,795) 404,472 | oo | v (33,276) | ........ (33,276) | ..
78462F 10 3 |SPDR S&P 500 TRUST ETF........ccocvrrrennee .. | 04/28/2020. | VARIOUS..........ocverrrmrrrncriirineinns | crva 425,000.000 |....115,854,663 XXX ....126,139,996 (V1N PN SN 126,139,996 | ....ccoverernees (10,285,333) | .(10,285,333) | .....592,624 XXX
78464A 69 8 |SPDR S&P REGIONAL BANKING ETF..... .. | 05/04/2020. | COWEN.... O 164,500.000 | ....... 5,509,529 XXX | 3,093,088 | ........... 9,582,125 | ..(6,489,037) | ...cvvvvvvvirervins v | e (6,489,037) 3,093,088 .2,416,441 | ... 2,416,441 | ..... 115,461 XXX
78464A 78 9 |SPDR S&P INSURANCE ETF........ccccoonee. .. [ 05/20/2020. | COWEN.......cooumrvrrerrrireirnericrinnes | cevan 405,900.000 | .....10,698,502 XXX ...13,515,293 | ......... 14,381,037 | ..... (865,744) | ..o [ rveerseineiies | e (865,744) | cvoovereerrirns | v 13,515,293 | .cooovvvvverrns .(2,816,791) | ...(2,816,791) | ..... 134,825 XXX [
81369Y 60 5 |FINANCIAL SELECT SECTOR SPDR....... .. | 04/16/2020. | GOLDMAN.......covvrriiiirinrciinines | erens 466,000.000 | ....... 9,847,947 XXX | 9,910,329 0 9,910,329 | .o | e (62,382) | ........ (62,382) | ..o XXX [




Statement for June 30, 2020 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
1 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
81369Y 88 6 |SELECT SECTOR SPDR......c.ccooommirrerinns .. [ 05/20/2020. | COWEN........cooomvvrmerrrrernerinrineinens | cervn 27,100.000 | ...... 1,532,398 XXX | 1,738,015 (V1 PR 1,738,015 [ .vvecirieinne .(205,617) | ...... (205,617)| ....... 12,844 XXX
922042 77 5 |VANGUARD FTSE ALL WORLD EX-U...... .. | 06/04/2020. | GOLDMAN... N I 600,000.000 | .....28,909,101 XXX .....26,450,650 | ......... 32,250,000 | ..(5,799,350) [ ..eovvvrrrvirnrires | cerrerierniiees [ e (5,799,350) 26,450,650 ..2,458,451 |.... 2,458,451 | ..... 419,460 XXX
922042 87 4 |VANGUARD EUROPEAN ETF.......ccconeee. .. | 05/26/2020. | GOLDMAN....ccooivvrirennrinirnnninininns | covans 475,000.000 | .....22,683,789 XXX .....19,794,485 | ........ 27,835,000 | ..(8,040,516) | e (8,040,516) | ...vvveververines | s 19,794,485 .2,889,304 |.... 2,889,304 | ..... 274,123 XXX [
9499999. Total - Common Stocks - Mutual Funds...........ccccovniiininericnnns ....228,718,370 XXX ....238,584,078 | .........99,625,234 | (22,069,452) 0 ....(22,069,452) | ...oovvivieren0 | i 238,584,078 .(9,865,708) | ...(9,865,708) | ..1,624,945 XXX XXX
9799997. Total - Common Stocks - Part 4...........cccooveneeen. ....689,666,952 XXX ...521,253,312 | ....... 568,376,476 |(243,464,969) | .. 0 ..(243,464,969) | ...ovoovveeen0 | s 521,253,312 168,413,637 |.168,413,637 | ..5,634,966 XXX XXX
9799999. Total - COMMON StOCKS..........vvuuiiiiiiiriiiiiisisi e ....689,666,952 XXX ..521,253,312 | ....... 568,376,476 |(243,464,969) 0 ..(243,464,969) R 521,253,312 168,413,637 |.168,413,637 | ..5,634,966 XXX XXX
9899999. Total - Preferred and Common Stocks ....689,666,952 XXX ...521,253,312 | ....... 568,376,476 |(243,464,969) 0. .0 |..(243,464,969) | ... O 521,253,312 | . ...0 |168,413,637 |.168,413,637 | ..5,634,966 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks...........c.cccouniiinns 1,763,434,206 XXX .1,603,193,302 | ....1,250,359,121 |(241,464,691)| ...(1,768,372) | ............... 0 |..(243,233,063) | ..(3,019,640) | ....1,581,124,501 | ............... 0 182,161,951 |.182,161,951 | 21,235,178 XXX XXX

92’6030




Statement for June 30, 2020 of the FACTO RY M UTUAL INSU RAN CE COM PANY

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

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

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

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

Sch.DB -Pt. E
NONE

QE06, QE07, QE08, QE09, QE10



Statement for June 30, 2020 of the FACTORY M UTUAL INSU RANCE COM PANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
and not included on Schedules A, B, BA, D, DB and E.)

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
Cash Equi (Schedule E Part 2 Type)
000000 00 0 |BANK OF AMERICAN.A 2,000,000 .2,000,000 |06/24/2020.......
000000 00 O |BNP PARIBAS PARIS.......cocoommrirmrmrerimirimerieisinesienssesesssenns 5,000,000 .5,000,000 |08/27/2020.......
000000 00 0 |BOFA SECURITIES, INC.....ccoeviiiririiiririreisissiesisissssesssissssssessss s ssesssesessssssssssssenes 9,455,395 .9,455,395 | 06/24/2020.......
000000 00 0 |CANTOR FITZGERAL & CO. 3,000,000 | ... .3,000,000 |06/24/2020.......
000000 00 0 |CF SECURED LLC.......ccoviiiiiiiiieiiieissiseiesisisessie st ssssssene 3,000,000 | ..oovvrvrerirnnns 3,000,000 | 06/24/2020.......
000000 00 0 |CITIGROUP GLOBAL MARKETS INC........cccvvuirmriiireriirneineireriesiseesesessesssssesaesinnenes 2,000,000 .2,000,000 |06/24/2020.......
000000 00 0 |HSBC SECURITIES,INC....ccotuiriiiririireiniieiresisisisesise s sssssssssssssssesssenes 2,000,000 .2,000,000 |06/24/2020.......
000000 00 0 |MITUFJ TRINY oot sssssssssesssnssssessssssssenssessessesssesons | Gurvreresinnes | worersnsssneessessonsss | coveersessessenes 1,000,000 .1,000,000 |07/13/2020.......
000000 00 0 |MIZUHO SECURITIES USA INC......cooiiriririrriiierisisienisesssssiessssesse s ssnssenes 2,000,000 | ... .2,000,000 |06/24/2020.......
000000 00 O |NATIXIS FINANCIAL PRODUCTS LLC.......cvieiireriniireriniirieniersssssireriesissesesssssssssssessesssensessssssessesssssessenssssnnee | Guernerveninnes [ worersesssseessnsnoness | coveersessessenes 1,000,000 | ..oooeverirrine 1,000,000 |07/28/2020.......
000000 00 O |NATIXIS NEW YORK BRANCH.........coomiiririiirirriernnscie s sssssessssnes 2,000,000 06/24/2020.......
000000 00 0 |NATL BANK CANADAL.......ccoimiitieiiniirintierseieserissi s .250,000 06/30/2020.......
000000 00 0 |NOMURA SECURITIES.......cccocvremrrmernirniiernninninns 2,000,000 06/24/2020.......
000000 00 0 |PERSHING LLC.......iiiiiiiiiiiierineiiieissieeiesicesesie s sssssssssessssiessesssessensessessesssenessnsssessennens. | Gurvneresinnes | worersesssnesessnssoness | coveersessessenes 3,000,000 | ... . 06/24/2020.......
000000 00 O |SOCIETE GENERALE NY BRANCH......c.ceiitiiiiiiiiiieisniesssississiessssssssssesssssesssssssssesssssssssssesssnsesesssssssnsenss | Guerneriessnnes | woveressssesessossonsns | sovseerssssessenes 4,000,000 | ..ooovrrrrrrrnnnn 4,000,000 |06/24/2020.......
000000 00 0 JUNITED OF OMAHA LIFE INSURANCE........ccoiiiiimiiniiiisninersnsssisenississeenssssssnssnssenssnsssssensssssenssnsssessnsenssensenssnssens | Gurenernnsnnes | corerssnsssessssnsones | coneerssnecesenes 1,500,000 1,500,000 |07/23/2020.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).......u.eriuieieriiiiirisiisrsssesessssssses st ensssessssesssessssssesssssssssasssssssssssssesssssssssassans sssseres 43,205,395 ...43,205,395 XXX
9999999, TORAIS. ... wooverveieiereieiietie iR arireres 43,205,395 | ................. 43,205,395 XXX
General Interrogatories:
1. The activity for the year.  Fair Value $.....9,924,714  Book/Adjusted Carrying Value $.....9,924,714
2. Average balance for the year:  Fair Value $.....54,020,721  Book/Adjusted Carrying Value $.....54,020,721
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....43,205,395 NAIC 2: §.......... ONAIC3: §........ 0 NAIC4: §......... ONAICS: §........

QE11




Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
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)
3 5

1 2 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement for June 30, 2020 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

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

Open Depositories
ANZ BANKING GROUP LIMITED.........ccouvveneer SINGAPORE [SSSUURRURTRRONEN DVRORRPIRIO ISR 0.250 | v 5,400 | oo | e 15,092,096 | ......... 15,184,008 | ......... 15,278,683
BANK OF AMERICA (OPERATING)........ccccvvvnee HARTFORD, CT....ouvirriiriiieiierinsissisissssniens | vernrinssnsiees | sevesiernsinenns | oeenssnesssnssesnnns | consseresseeesssonens | oo 6,960,564 | ........... 7,374,978 | ..o 5,487,781
BANK OF AMERICA (LOSS PAYMENT). . HARTFORD, CT....oovtviuirmeriereieeiininsessssnenins | oerssnessensnnees | ceeesnessnsenees | sevssssssssssssnsssnessns | snenessesssssnssnensens | cveeees (10,306,824) | ........ (10,933,279) | ........ (14,314,362)
BANK OF AMERICA (CDR AP)... HARTFORD, CT.. .(1,490,941) | . (957,965) | . (898,568)
BANK OF AMERICA - SINGAPORE + WILMINGTON, DE.....ovveieeeeeeeeeseesseesiessies | oeveeseessiennes | coveresseessesnss | eoveessessssesseessssssees | eveseesssesssessssessesens | coeneiens 15,012,788 15,012,788 15,012,788
HSBC BANK OF AUSTRALIA LIMITED USD
ACCOUNT AUSTRALIA. ....ccooierieiieeieeiseeisssnessenisesens | seevssesssssnenes | sevsessnsssnenss | seveessesssssssesssssns | sosesseessessesssnessanees | ooeveees 19,305,361 | ..cevene 11,165,553 | ......... 17,421,927
HSBC-HK&SHANGHAI BANKING CORP LTD.. HONG KONG 22,359,417 | ......... 21,776,239 | ......... 33,205,566
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT HONG KONG 9,650,073 9,473,452 | .....c..... 9,595,901
HSBC-HK&SHANGHAI BANKING CORP LTD.. INDIA.......ccouirirrererinireemerissessenssesissessssssnens | sneesesesssssnes | snesssssessessnss | sovessesssssnsssessnsens | soneesssssonsssnsssessnes | sonsenns 13,222,300 | ..ocovene 13,221,600 | ......... 13,237,100
HSBC-HK&SHANGHAI BANKING CORP LTD.. SINGAPORE 9,142,999 ..6,743,162 ..6,904,984
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT SINGAPORE rervrernsennsins | v | e | e | s | e 6,443,069 | .......... 6,964,911 | ....ccoo.e. 7,229,459
HSBC-BANK MALAYSIA BERHAD.................... MALAYSIA 25,496,269 23,670,234 25,168,093
HSBC-BANK MALAYSIA BERHAD USD ACCT. MALAYSIA 293,260 290,247 287,229
HSBC-HK&SHANGHAI BANKING CORP LTD.
usb NEW ZEALAND.......coovvveinririnninisisneiensssinsens | rernsinssnnines | aeressennsinenns | ovenmsnssiensnsesenns | e | oo 4,674,026 | ........... 1,370,100 | ....c...... 1,370,100
HSBC-HK&SHANGHAI BANKING CORP LTD.
NzD NEW ZEALAND.......covviiiniinniniiernnseenssinnens | onrineinnninniiens | aeveeennninnns | e | s | ans 13,384,935 | ......... 13,778,028 | ......... 14,469,042
HSBC-HK&SHANGHAI BANKING CORP LTD.
AUD NEW ZEALAND........ccovvvverinrrirenes 888,018 893,930 | .o 996,538
JP MORGAN CHASE...........ooevervmirririseirnniis COLUMBUS,OH........ooomrrrrieerrrinerineriesennens | evveiseriesiines | ceneens 0.280 | .oovvrnerrrnns 40,294 | ..o | e 119,254,381 | ......... 48,957,711 | ....... 141,927,002
JP MORGAN PRIV EQ-M.STANLEY.......ccc....... COLUMBUS,OH.....oovvmririeiernriseerenisisenseines | onriveinnneiiens | oevenees 0.280 [ .oovrveerreres L0 RO 1,905,819 | ...ccoove. 2,010,981 | ..ooonn 4,659,242
JP MORGAN CHASE SINGAPORE BRANCH... COLUMBUS, OH 0.280 | .covvrerirnns 21,224 | oo | s 15,012,788 | ......... 15,018,682 | ......... 15,022,138
JP MORGAN CHASE AUSTRALIA BRANCH.... LONDON.......cccstvurriirierirririnisnierienienesenes | veviensinenienes | onveend 0.280 | ..veerererieririienes [ e | e 4,763,887 | ........... 5,932,841 | .......... 6,246,767
NORTHERN TRUST DDA .. ... CHICAGO, IL.. . 6,010,796 5,689,905 ..5,366,741
ROYAL BANK (RES ACCT). TORONTO, ON, CAN (2,750) (292,259) (351,128)| . (893,271)
ROYAL BANK (USD ACCT) .. TORONTO, ON, CAN.....cccormurrmremmrrmmnrnerinenirnee | wevneenseersenes | 1ee0ei0.008 | i 50,576 | v 11,000 | ......... 29,662,239 | ......... 31,070,574 45,122,583
ROYAL BANK (LOSS PAY)......couvurerimriririanes TORONTO, ON, CAN ceevirerennennnnns | e | | e | e | s 42,990,072 | ......... 39,019,651 | ......... 56,226,241
RBC INVESTOR SERVICES........cccoconmvvnrirennns TORONTO, ON, CAN ceevrereneennnees | s | s 0.005 | ..vvverrrrerins 195 | oo | s 1,781,788 | .veveienn 813,306 | ......... 20,632,922
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories. ..........ccvererrreeirriarininnnns XXX XXX i | e 95 | oo 90,781 | oo 91,899 | i 33,512
0199999. Total Open Depositories......... e XXX XXX [ 180,454 | oo 8,345 | ....... 371,307,700 | ....... 283,282,407 | ....... 444,796,137
0399999. Total Cash on Deposit................. XXX XXX [ s 180,454 | cooovviinins 8,345 | ....... 371,307,700 | ....... 283,282,407 | ....... 444,796,137
0499999. Cash in Company's Office..... [ XXX XXX XXX XXX | e 12,525 | oo 12,525 [ oo 12,525
0599999, TOAl CASN........vvrereriieieiieieee ettt XXX XXX | s 180,454 | oo 8,345 | ....... 371,320,226 | ...... 283,294,932 | ....... 444,808,663

QE13




7130

Statement for June 30, 2020 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Sweep Accounts
HSBC TERM DEPOSIT AUSTRALIAN........coouituetueiuaeisseseseeeseessse s s ssse s eesss s ss b1 848888488t 12/31/2014.......
HSBC BRAZIL 01/30/1990.......
HBSC TERM DEPOSIT USD 12/31/2014.......
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT.......couciuiieireiiiirisesiessssssisesssssssisess st ss s sttt ensensns 07/01/2015.......
BANK OF AMERICA (USD) TERM DEPOSIT 07/01/2015.......
ANZ AUSTRALIAN TERM DEPOSIT.......coevuutiereriiaeiasissierssssssesesssissesessssssssess et ses b5 10886818 03/31/2015.......
8499999, TOAl = SWEED ACCOUNLS........coeveereeeeseeeeeseeseeeee s teseseseeseeeesesseseseeseese e e esees e e s s ee e a8 E a8 e 2822 e 48 e 28 e E e 42 s e b2 8 oA e s a8 E L8 e AR e e s e e e s st n st ansesneen
All Other Money Market Mutual Funds
09248U 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L 05/29/2020....... 0.250 | oo | 25,007,365 | covoeooeoeereeeeeeseeeeeees e | oo 51,568
38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L 06/01/2020...... 0.260 155,078,003
4812A0 36 7 | JPM PRIME MMKT-CAPITAL......ccccvvvrirrrns 06/23/2020....... 0.390 221,042,550
60934N 20 3 |FEDERATED INST PRME OBL-IS 06/01/2020....... 0.280 | oo | 100,289,467 | ovvvooeoeoeoeeeeoeoeeeeeeeeeeeeeeeee | oo 117,650
61747C 71 5 | MORGAN STANLEY INST'L LIQUIDITY MMF 06/01/2020....... 0.330 100,159,631
85749P 10 1 | STATE ST INST LIQ RES-PREM...... 05/29/2020....... 0.320 89,097,421
8699999. Total - All Other Money Market Mutual Funds. 891,574,436 | voooooooeeeeeeeeeeeeeeee 0l .. 499,522
8899999. Total - Cash Equivalents 872,402,867 | ..o 232,907 | 1,003,249
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