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Statement for September 30, 2020 of the FACTO RY MUTUAL 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 5,725,644,193 |....ocvovrrrrerreerreriinnins | e, 5,725,644,193 | ............ 5,110,279,401
2. Stocks:
2.1 Preferred SIOCKS. ..o | st | e | e (U RN
2.2 COMMON SEOCKS.....oouverereiscrernirieesseriesesse s sess s sss s seneensssssnssness | eveseesnns 10,081,176,194 | ..ooovvvrirrevcecrrsceiscnns | eevereeeens 10,081,176,194 | ............ 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 ($.....557,870,916), cash equivalents ($.....691,142,143)
and short-term investments (3.....2,089,820)............uueruumerereeemnerisneeesnesssseeessseesssneees | erssesessnns 1,251,102,879 | .oovvovererireceinerinecinens | eeeernenens 1,251,102,879 | ccoovvvverncs 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 iNVESIEA @SSELS..........cvuiiiieiiee e ssienes | soeiiesi 2,973,088,578 | ....ovveririrerierireineiiens | e 2,973,088,578 | ............ 2,383,948 477
9. ReCeivables fOr SECUMHES..........c.viuiiiiiciscsi s | coesiesiiesiens 52,442,055 |....covirivirneininiiiins | s 52,442,055 | ..o 550,403
10.  Securities lending reinvested collateral @sSets...........oeevrieieiirieiciesie e | e 38,015,760 | .vvovveerereerereeseeieie | e 38,015,760 | ..covvevrrerne 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 1,036,119,479 | .coeverirne 83,444,665 | ... 952,674,814 | .....coooac 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 ($.......... 0) ettt ettt saensssansanns | srsestensenssstenseesnssessnssenaes | stersieseessessessnsnssentensinsees | ertesseseessestn s eseensenes (01
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS............cvwerrrerreriremmeerienrieesesssssesssssessesessenes | eorressesssnns 192,719,274 | ..o | v 192,719,274 | .........cc...c. 154,684,721
16.2 Funds held by or deposited with reinsured COMPANIES............cccceevierereeeiereenieens | cevererieennnns 30,703,148 | ..ooveeeveceeecerieeeens | e 30,703,148 | .....cccoovvneee 16,216,446
16.3  Other amounts receivable Under reiNSUrANCE CONITACES...........c..cuvrrmreerrrirreiierisrisies | ceeeeesseesssesssesssssssenssns | sresssesssnessesssnessenssnnsens | eessesesesssssesssensssesssnnns (U
17.  Amounts receivable relating to UNINSUIEA PIANS...........cccvviviueiieieiiciscte et | crevesisse st sssssesesies | sessesessssesessssssssssesesssssess | sresiesessssssesessssssssssesenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon............c.coocevvevees | everviverennns 117,844,062 | ...coovvvereecevieeieeens | eveereienienns 117,844,062 | ................ 205,224,779
18.2 Net deferred taX @SSEL........ccciiiiic s | srinini s | s | (U O
19.  Guaranty funds receivable or 0N AEPOSIt...........ccccveveeiieveieere et eses s | eveseesessesesneaes 134,262 | ..o | e 134,262 | ..o 163,801
20. Electronic data processing equipment and SOftWare............cccccuieeiiieriveiereieee e seieiees | cvevveeresinnenns 72,373,545 | oo, 69,604,426 | .........cccone.. 2,769,119 | .o 3,478,065
21.  Furniture and equipment, including health care delivery assets ($.......... 0)erieereieeerieeereens | e 71,945,210 | oo T1,945210 | 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 21,964,221,510 | cocvvveeenes 317,367,915
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccvureree [ corrrrnrenrirrineinnineiininsineins | coneensieessssnsssessssesssssssses | sessessessesssssssssesssssnsseens [0 TR
28, Total (LINES 26 @NG 27)......ccoureerreereeereeeieeeseeeseeesssesesseessessssesssssessesssssessssssssessssssssassssnsees | seessseseen 21,964,221,510 | .oooovvvvennee 317,367,915 | coovovnve 21,646,853,595 | ........... 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 16,683,605 | .........co.c..... 16,683,605 | ....oocvovverererereeee 0 [
2502, CSV lifE INSUFANCE. ....vvvvevereerrrereesseeesseessesessesssssesseessssssssassssssssssssssssssssssssssssssssssssssssssssnnes | sessnsssssssens 122,340,103 | .oooooverreerrerernerirneeennee | cevereeesinnens 122,340,103 | ..ovvverenn. 116,136,715
2503. Prepaid BXPENSES........c.cvcveivrieierieteites ettt st s e sss st st sessesessensens | evsesssessesaens 24,949419 | ..o 24,949.419 | oo [0 TR
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoeveeuveeeverveeseereeenns | ceveereeeeieinns 70,701,700 | coovevrrrernne 14,434,084 | ... 56,267,616 | ......cceceee 356,652,164
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......euuerererrerersressersisersssesnessssnsssessess | snessessssssenss 234,674,827 | ..o 56,067,108 | ...oocovvennne 178,607,719 | oo 472,788,879




Statement for September 30, 2020 of the FACTO RY MUTUAL INSU RANCE COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,690,546,899)............ccccurrririririsiie sttt sttt st stnnes | esbeesseesseeeseenies 3,162,312,358 | .ovvererriennnne 2,688,931,721
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES..........owrrurirerrirnririrninesseeeeessseseesessessseeessessssessssssessesss | sesseesessessnsensssesnns 101,086,680 | ...voovererreerererrieinns 10,645,086
3. LOSS AUJUSIMENT EXPENSES. .....coiviririiiieiieiitstie ettt ettt s sttt s bbbt n s st en b s bntns | sebssessesnsensensenaes 145,428,442 148,663,184
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 639,725,310 [ coovverveeercrenn. 614,906,740
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cccvvevervierireiieiereeee et snsns | evreveesesasssesesssnaenens 14,974,582 [ oo 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. .........ccovirvrieee sttt sttt enssenste | enssenssensssnssnnssnnes 348,959,892 | oo, 408,342,232
8. Borrowed money §.......... 0 and interest thereon §.......... 0.ttt s sttt | Seests e s R sttt enns | Hieest ettt s
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....634,989,371 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 1,983,540,568 | .......ccoovvrrnnee 1,642,456,120
10, AGQVANCE PIEMIUM. ...ovvereuresrereieseseeseeseessssssesesssssssssessessessssssessessassssssessesssssessessassssssessessasssssessessasssnssessesssssessessasssnssessassasssnssessessns | iessesssssnssessassnssessassensnssessessans | essnssssssessassnssnssessanens 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 423,646,335 335,469,351
13.  Funds held by company under reiNSUrANCE trEALIES..........cc.cvveiiveiiciiieie ettt b st ssssensens | evsessssssssssesssssssesesas 5,020,531 | coorereeeienie 5,205,436
14, Amounts withheld or retained by company for acCOUNt Of OthETS............cciueveiiiicccsee et sessenes | crveveesesssssessssesenees 23,158,771 | 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............cccieecieieecceese s sssssens | evveiesessss e 199,539,004 | ...ocvovvererirriinnns 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, subsidiaries and affili@tes.............cccveuriririiiieicece ettt enae | eeresiestes e estnes T4.249,947 | oo
20, DEIIVALIVES. ...ceuocercesceseeseeeseees sttt e Rt | eeR ettt | Hbretb et
21, PaYaDIE fOr SBCUMTIES.........cvucveieieciiciiteie ettt bbb sttt se b s ae s st ss s s bensesetnss | bessessessessssessesinsas 161,473,153 | oo 21,001,456
22.  Payable for SECUMHES IENAING........ovviveerciceerce ettt sa st s st s st sae s ss st sse s bstes e sassesssssens | essessesssessesinsensenes 38,015,760 | wvvveererererererans 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 118,805,187 | oo 117,247,289
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........cooveiireeeiceeeceteeece e sssseseens | cveveesississesesnns 7,579,625,320 | woovvveverrrerrnn. 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 7,579,625,320 | ..ocovvvivciinnnne, 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 14,065,978,275 | .oovvvveervieene 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 14,067,228275 [ ..o 13,707,656,420
38, Totals (Page 2, LINE 28, €0l 3).....ccurieuirriieiieiieieeiieceeitseet ettt sttt sttt anen | iersiesinnenieniaa 21,646,853,595 | ....occovvrrriinnns 20,170,331,774
2501, MisCellaneous aCCOUNLS PAYADIE.........cc.vueviiirereiiieic ettt et bbbt bbb st bbb b bbb bbbt s et bbb s e 78,164,931 | ....... ....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 118,805,187 117,247,289
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

Qo3




Statement for September 30, 2020 of the FACTO RY MUTUAL INSU RANCE COM PANY

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 §.....2,981,682,567).......couueeeerieeieeieeieesies s | seenriennes 2,759,605,650 | ........... 2,382,070,371 | ........... 3,255,914,309
1.2 Assumed......... (written § ..1,181,095,556 | ........... 1,118,171,055 | ...........1,507,727,726
1.3 Ceded............. (written $ 1,284,265,586 | ........... 1,158,258,656 | ........... 1,555,475,023
14 Net.cne (Written $.....2,997,520,088)...........oomverrrrmmrirerieiesssesssessssesssssssssessssssssssssssessssesssssssessssssssssnsses | sossseenees 2,656,435,620 | ........... 2,341,982,770 | ........... 3,208,167,012
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,077,164,503):
2.1 DIMBCL....veevvt ettt bbb bR ARttt ntents | bensienians 2,349,384,658 | ........... 1,134,810,461 | ........... 1,445,526,200
2.2 Assumed. . ..293,618,465 ...580,921,857 | ... 912,999,315
2.3 COABH. ..ottt bbb bbbt bbbt n st baens | ersrasseseeas 598,888,121 | ..............501,281,863 | .............. 680,243,858
2ANBL....oe ettt Rt bbb bbbt s st entntaenas | ebaesienes 2,044,115,002 | ...........1,214,450,455 | ........... 1,678,281,657
3. Loss adjustment expenses incurred.. ....15,860,357 |................. 73,423,405 | ..... ....52,266,752
4. Other underwriting expenses incurred........... 723,317,383 942,262 547
5. Aggregate write-ins for underwriting deAUCHONS...........cccvueiviveiieiee ettt sses s ssessns | stsssssesiessessssssesssssnsanes 0] i e, 0
6. Total underwriting deductions (Lines 2 through 5). 2,843,292,742 ..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 (186,857,122)] ..............396,530,741 | .............. 535,356,056
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM.........c.cuiiiriieieceie ettt 168,178,520 216,444,220 294,721,006
10. Net realized capital gains (losses) less capital gains tax of §.....107,418,000 . ..404,095,288 ....420,160,190 ..593,590,376
11. Netinvestment gain (10SS) (LINES 9 + 10)......c.cvueiurieieiieicieesete ettt sttt baen 572,273,808 636,604,410 888,311,382
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....318,443)
13. Finance and service charges not included in premiums
14. Aggregate write-ins for MiSCElIANEOUS INCOME...........ccevcviviieeieieesie et s s ssse s esses s sesasssssans | sressssssssssenas (9,007,094)] ..o (1,795,888){ ....c0cvecve (10,900,916)
15. Total other income (LINES 12 throUGN 14)........vvurerieirirrreieiissinsissss s ssssessssssssssssessessssssessessessssssessesssssnsses | ssssssssssssaseas (9,325,537)[ .ovvvvrinnns (2,217,146)] .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)......ciiiciseeereee ettt st sssse s sssessesesenens | seesessesnnas 376,091,149 | ........... 1,030,918,005 | ........... 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)......cvucviveieicireciciesete ettt st sassaen 376,091,149 1,030,918,005 1,412,136,740
19. Federal and foreign income taxes incurred........ I I (6,354,403)] .. .. 111,621,145 | ... 154,085,699
20. Netincome (Line 18 MinuS Lin€ 19) (10 LINE 22)........ccuvveerirrueinrinniriissssissisesesssssssssesssssessssssssssssesssssssssesssssssssessessesens 382,445,552 | .............. 919,296,860 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) ..382,445 552 ....919,296,860 ...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 $.....(47,707,000)........ccccevurrrmrrerierienns | eveesrirnenenns 91,396,813 | ...ocoocee. 807,039,783 | ........... 1,255,706,531
25. Change in net unrealized foreign exchange capital gain (loss) (14,112,574)] ... ....1,385,207 | ... (247,373)
26. Change in Net defErmed INCOME tX..........ceviviieereeieee ettt ettt s sasssesnsens | eevesaesensnsanns 11,675,340 |[.ooverrrrnen 8,805,271 | covevvvrrrenn (21,757,000)
27. Change in NONAAMITEEA @SSELS..........cevevivieeeeiese ettt b st saessssssbensesentansennsas | evesbesessenns 155,098,870 | ..o 113,314,375 | covvvren (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)...........cvevervieireiciseees ettt snee e
33.3 Transferred from capital
34. Net remittances from or (10) HOME OffiCE.........cccoiuiiirieiieieiciseee sttt
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... .(266,932,146)| .. )..... 57,624,108
38. Change in surplus as regards policyholders (Lines 22 through 37)........... . ..359,571,855 v 2,466,389,897
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38).........cveeurverererereerieircieeeiee e seseeeesessens | cerieines 14,067,228,275 | .........12,819,788,368 | ......... 13,707,656,420
0501, et E SRR AR R b st s st st n s ntanns | Sbiesiestest et nee
0502. ..
0503.

0598.

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above .0 ..

1401, MisCellaneous EXPENSE........cvrverrererrerereressssensens 138,667)| ..

1402. Balances (charged off) FECOVEIEA............cvcvruieeiceciseer ettt sttt s st senees

1403. LOSS ON fOrIGN EXCHANGE. ......cvuivvreeciecieiiesi sttt sttt

1498. Summary of remaining write-ins for Line 14 from overflow page... .

1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)......cciiiuiiiiieiiiiiiisi s | cvssessnieasiaas (9,007,094)| ...coooovvenneee (1,795,888)] ......occceenee (10,900,916)
3701. SSAP 102 and SSAP 92 amortization / actuarial (I0SSES) GAINS..........ccevevrvererereeiierersssssissessessessssesessessessssssessssses | evereesinsens (266,932,146)| ............. (271,319,651 | ...oovvevernnne 57,624,108
3702.

3703.

3798. Summary of remaining write-ins for Ling 37 from oVErlow PAGE..........ccueveiveiiriicieiessee st sessssssssessenes | svnsssessesiessssss s (01 R (O RN 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiN€ 37 @DOVE)........cuuiuuiueiiriirsciescieciesnesnesnesnesnesnesnessssnsssnessnessnessness | sosessssseeas (266,932,146)| ............. (271,319,651) [ ..o 57,624,108
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Statement for September 30, 2020 of the FACTORY MUTUAL 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............cceievieeieicisce et ssbesaenes | seesissasans 2,936,369,725 | ............ 2,531,135,959 | ............ 3,281,658,120
2. NetiNVESIMENTINCOME. ....c.uiiuiiiiiieii ittt bbb ens | sbesbseienines 191,871,931 | oo 221,810,848 | ............... 258,923,275
3. Miscellaneous income ..(9,325,537)| ... ..(2,217,146) | . ..(11,530,698)
4. Total (LINES 1 thTOUGN 3).....ceuierieeiiiiieieieisee ettt enins | biniseniens 3,118,916,119 | ..ccoeveuee 2,750,729,661 | ............ 3,529,050,697
5. Benefit and 10SS related PAYMENLS...........c.ccuieeiecieie ettt seens | eventenaenes 1,507,820,980 | ............ 2,075,203,721 | ............ 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 dedUCtioNS.............ccovuevevcveieieieese e eetsienens | cvverenaesienas 783,932,798 | ...ccvevee 566,160,773 | 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 $.....95,726,582 tax on capital gains (I0SS€S).........ccovrvvvres | corrrrvrsrirnees 13,682,880 | ..ooovenne 181,008,058 | ......cocevnes 260,505,530
10.  Total (Lines 5 through 9) ..2,305,436,658 .2,822,372,552 | ............4,033,754,156
11, Net cash from operations (Ling 4 MINUS LINE 10)........ccriurrriminrrrieininsiessiesissisesesssssssssessssssssssssssesssssssssessssssssnes | sssessssssnssns 813,479,461 | ..oevvvnvne. (71,642,891) | .....on.n... (504,703,459)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONAS...coeieiei ettt | eeseninnias 2,739,744703 | ............ 1,749,035,161 | ............ 2,620,191,184
12,2 SEOCKS. . vvuerieecirte ettt ARttt est st ens | ersenteneans 1,512,146,330 | ...ccoovvn. 1,761,090,935 | ............ 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........vuieiiciiriiirieiii ettt bbbttt esies | stbssinssaneaa 113,723,396 | ...ocoovvenee. 188,860,493 | .......ccouc... 214,491,134
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS.............cccvvveereereiereseieeeenes | ceevieieeresessesenens (389N [ v 138,912 | o 124,030
12.7  MISCEIIANEOUS PrOCEEUS.......covvvicveiiiiiiciiie ettt ettt s bbb ss bbb s bt n s ssnsensenns | ersssessesnsas 140,471,697 | .oovereas 59,541,967 | ..covvvreen. 10,687,083
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cuevercueieieeeeee et ssessssessesenses | seesissesans 4,506,082,435 | ............ 3,758,667,468 | ............ 5,750,243,253
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... § .1,928,553,998 ...2,867,024,205
13.2 SHOCKS. vttt bbbttt sttt ensnsentenenentenins | seeeeenenes 1,200,464,388 | i 1,762,492,040 | ............ 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........vvcirieiieierie ettt s st nt st nssensensns | sssessssssnssn 644,083,430 | ...ccovrrene. 170,810,003 | ............... 601,070,650
13.6  MiSCEllaneouS APPlICALIONS..........c.cuiveieeieiiteie ittt bbb s s snsns | ssessssassesaneas 51,891,652 | ..coocvernnne. 30,897,768 |....covvereeeieeas
13.7 Total investments acquired (LINES 13.110 13.8)......c.cvvirrierririsieieseresce e sess s ssessssssesesessessenes | ssessssenees 5,344,197,030 | ............ 3,892,753,809 | ............ 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).........ccveviviieeiiiiieiccicteee et enaes | ersssessesinnas 370,567,373 | ..o (54,858,172) | .............. (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).......... | c.cccoevvncea. 370,567,373 | ................ (54,858,172 | .............. (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).........ccocvvevene | werneereureenas 345,932,239 | .............. (260,587,404)| .............. (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 1,251,102,879 | c.cvvvvinne 857,918,621 | ..ccevvvenee. 905,170,640

Note: Supplemental disclosures of cash flow information for non-cash transactions:
L [oooeoressceresssssreeessse [ oo eeseessesees |
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Statement for September 30, 2020 of the FACTO RY MUTUAL 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 |$ 382,445,552 |$ 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 |$ 382,445,552 |$ 1,258,051,041
SURPLUS
(5) The Company state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$§  14,067,228,275|$  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 |$  14,067,228,275|$  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 September 30, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M 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 $ 91,269
2. 12 Months or Longer $ 11,740
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 9,592,450
2. 12 Months or Longer $ 3,261,758

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) $ 38,015,760

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 September 30, 2020 of the FACTO RY MUTUAL INSU RANCE COMPANY

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.

No significant changes.

No significant changes.

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

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

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

YES

b. Tri-Party (YESINO

NO

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

29,900,000

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

29,900,000

>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)

Not applicable.

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

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

-

29,900,000

(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

49,400,000

12,100,000

29,900,000

2. Securities (FV)

XXX

9| N

XXX

9| N

XXX

3. Securities (BACV)

XXX

XXX

XXX XXX

4. Nonadmitted Subset (BACV)

XXX

XXX

XXX XXX

b. Ending Balance

1. Cash

7,700,000

. Securities (FV)

>

7,700,000

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

P |en|n|n

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

49,400,000

12,100,000

29,900,000

2. Securities (FV)

First Quarter

4 |eP

Second Quarter

| er

B. Ending Balance

1. Cash

>

2. Securities (FV)

7,700,000

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

49,400,000

12,100,000

k22

29,900,000

k2l

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

First Quarter

Second Quarter

b. Ending Balance

1. Repo Securities Sold/Acquired with
Cash Collateral

7,700,000

2. Repo Securities Sold/Acquired with

Securities Collateral (FV)

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 September 30, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M 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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Statement for September 30, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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 $ 59,588,056 |$ 62,282,000 |$ 1,305,598 |$ 1,549,000 - 19
Interest cost 73,474,042 108,969,000 4,430,442 6,862,000 -
Expected return on plan
assets (134,443,602) (168,084,000) (7,271,368) (8,315,000) -
d.  Transition asset or
obligation (57,443) (108,000) - 1,311,000 -
e. Gains and losses 32,998,964 40,285,000 1,664,525 2,870,000 -
f. Prior service cost or
credit 103,607 139,000 (2,734,683) (3,034,000) -
g.  Gain or loss recognized
due to a settlement
curtailment 336,000 -
h.  Total net periodic
benefit cost $ 31663624 |$ 43,819,000 |$ (2,605,486) |$ 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 September 30, 2020 of the FACTO RY MUTUAL 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 $ - |$ 474,748,668 |$ - |8 - |$ 474,748,668
Common Stocks - Industrial & Miscellaneous $4,154,813,729 |$ -9 - 18 - |$ 4,154,813,729
Common Stocks - Mutual Funds $1,216,342,802 |$ -9 - 18 - |$ 1,216,342,802
Money Market Mutual Funds $ - 18 - |8 - |$ 480,970,503 |$ 480,970,503
Total $5,371,156,531 |§ 474,748,668 |$ - |$ 480,970,503 |$ 6,326,875,702
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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Statement for September 30, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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 $6,030,221,042 |$5,725,644,193 |$ - 1$5,725,644,193 |$ - 1% $ -
Common Stocks $5,371,156,531 |$5,371,156,531 |$5,371,156,531 |$ - 19 - 1% - 18 -
Cash and Cash Equivalents $1,251,102,879 ($1,251,102,879 |$ 770,132,376 |$ $ - |$ 480,970,503 |$ -
Securities Lending Reinvested
Collateral Assets $ 38015760 |$ 38,015760 |$ 38,015,760 |$ - |8 -8 - 1§ -
Total $12,690,496,212 |$12,385,919,363 |$6,179,304,667 |$5,725,644,193 |$ - |$ 480,970,503 |$ -
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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32
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34
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6.3
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6.5
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71
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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[ ] No[X]
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: $ 0
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] No[ ]

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 4,710,019,663

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 1,052,249,892 1,215,335,874

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 5,477,984,717 $ 5,925,355,537

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: $ 38,015,760
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 38,015,760
16.3 Total payable for securities lending reported on the liability page: $ 38,015,760
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] NoJ ]

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 September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
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 September 30, 2020 of the FACTO RY MUTUAL INSU RANCE COM PANY

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

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

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 September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 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
Unauthorized.... | .o | e

FIRST GENERAL INSURANCE COMPANY, INC......coovirirrierierirerierererieninerisessseniesssesssesssesseesses

27-0974075..........
. 122-3410482.......... PRINCETON EXCESS & SURPLUS LINES INSURANCE COMPANY.. . | Authorized
All Other Insurers
AA-1560300......... ECONOMICAL MUTUAL INSURANCE COMPANY .......cviuriirirmirnnereiseeseesseessesssssssssssssssssssssees CAN.......... Unauthorized.... | oo [ e
AA-3191289......... FIDELIS INSURANCE BERMUDA LIMITED.......c.ccueinrirrireerernseeerssssssnsessesssssssssssssssssessssssesssssnsans BMU.......... AUhONZEM........ [ oo [ e
..................... 98-0227129.......... [THERMO RE, LTD......ccocevrurierirniinrinieneiseinseseisessnessnssssssssssssesssssssssssssssessensssesssssssnsssnssensnnsonnses | BMUuciiccoe [UNQUENOMZEM. .. [ covooieicicicies [ e
..................... 98-1404041.......... | THERMO FISHER SCIENTIFIC RE.........c.cccovrmrrrrimrnrrrrnncnnrnersnnnnnesnesnnsnnessessesenssnssessesnsssnenes | BMUeocorce [UNQUENOAZEA.... | v v,
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Statement for September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
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 39,974,340 | ..o 35,249,486 | ...cooovvrrrnne 2,859,405 | ....covverrens 4,398,706 4,891,454
2. Alaska......oocoevnenerenne A AK L | 9,312,703 ...8,232,909 .1,098,067 | ... ...1,118,648 ..694,509
3. Arizona 24,437,895 32,742,674 5,612,627 | .ooovvrrrerens 3,420,069 | ....ccccooeeee.2,421,755 | oo 12,226,491
4. Arkansas.........conininns 25,399,737 | v 20,112,211 14,465,085 | ......cccconeuenee 7,580,938 | ..ccooiernnn.9,847,492 | . 47,941,879
5. California.. .3563,576,590 ...301,353,817 ...28,955,518 84,580,853 357,346,411 | ... ...207,243,254
6. Colorado.......cocoverrrrrnineenenesCO [l | i 19,961,957 | .o 18,433,553 20,977,522 14,828,340 | ....cccovenee. 22,534,119 | oo 21,166,517
7. Connecticut......c..coeovvnrrrereeee CT [l | e 28,753,953 | ..o 25,378,398 | ..covven 3,144,840 | ..o 5,045,851 | .coovvrieernnnd 85,344,572 | .oovvvveen 23,451,368
8. Delaware...... 3,737,798 ...2,670,639 ..479,593 | ... 909,722 2,723,915 ..136,336
9.  District of Columbia...............DC | ool | o, 10,598,000 8,238,682 7572297 | oo 39,307,357 | oo 57,915,594
10, Florida.......ocoevveneereereenenecne FL [l [ e 137,529,718 | c.oovveeneen. 117,062,737 | oo 86,324,279 | ......cc...... 191,513,284 | ....cceoenee 76,790,701
11, Georgia.....ccomnrrrrerrnreneenne GA vl [ v, 83,118,056 | ...cccoevrene. 70,462,939 | ..o 45,360,154 | ..o 35,666,761 | ..covevrnnne 131,343,250 | .ovovvvenne 31,737,965
12, Hawaii.....ocooevereeeneenncneenn H L [ 10,288,139 | .o 8,494,854 | ..o, 68,108 | ..o | e 28,150 | coooerreiens 204,745
13, 1daho.....coevcvvrevncncinnennd D [ L | 12,966,239 | ....ooovrvvnne. 9,311,995 | oo 44256 | ..oovvvvenen 2,367,001 | oo 9,946 | .o
14, MNOIS......coeerrerrerrerreeisrnenen L il [ 76,088,854 | .......c.oce.e. 71,792,679 | coovvnee 55,384,949 | .....cccvevenee 14,179,482 | ...cocvunne 145,463,704 | ......cccoene. 50,340,046
15, Indiana.....cccccoovevvervevcnneneend N e L | s 49,763,727 | .coveerene. 47,962,841 | ..ooovvien 3,881,613 | oo 9,695,414 | ..o 11,361,488 | ...ocovvnvee. 11,634,628
16, 1OWa...cercerneneneeneend A [l [ 28,598,442 | ...covvenee 25,442,028 | .....cccneenee. 17,833,143 | oo 15,982,641 | ..coovvveennen 61,695,897 | ...ccvvrrienee 20,155,710
17, Kansas......cooevevvveevreneenend KS [ Lt | v 17,653,983 | ..ooovvreine 16,451,292 | ..o 63,514,939 | .o 11,684,668 | ......ccovvnvnes 4745794 | .....coeeev 22,550,118
18, Kentucky......oocveeeevernenenecen KY il [ e 62,430,634 | ..covvrne 50,967,967 | ....ccvcureenee 15,501,683 | ..coovvveenee. 34,786,636 | ...ccoovvrrene 31,325,575 | oo 20,154,980
19, Louisiana.........cccoeveeerrenecneene LA | oo Lt | v 55,468,959 | ....ccovrnnn 65,580,805 | ...cccvvnvne 21,600,844 | ............... 10,812,593 | oo 127,408,849 | ....coovvnve 48,462,551
20.  Maine.....ocoovneererenenerreerneeneeee ME | i L | e 15,515,472 | oo 13,470,642 | ......cocene.. 30,842,059 | ...coovrirnnne 3,135,908 | ....ccoevnee 206,756,468 | ......covreerernn 880,700
21.  Maryland.. ; ...29,428,127 27,368,208 ...10,288,694 .15,686,561 ...41,926,820 23,836,118
22.  Massachusetts.........ccccueeneen. 54,273,705 51,181,491 | .o 8,045,896 27,363,528 29,286,562 28,651,952
23, Michigan........cccoerevninirrcrnnnns 47,934,679 41,448,333 | ..o 7,049,116 10,391,350 | ..ovovrrinne 78,139,551 24,603,799
24.  Minnesota.... ..41,238,511 34,722,060 ...53,730,695 | ... .33,694,485 ...19,605,308 | ... 45,040,404
25, MiSSISSIPPI.....overerrcrrerrriiirnne 29,011,706 23,810,026 | ...coovvrernnne 3,021,040 | .ooovvrrinen 9,557,138 | .ovvvereine 1,573,991 | oo 2,880,187
26. MiSSOUN....ccoveereerrreneerereneeee MO | il | e 51,140,384 | ................ 42,005,070 | .ovvvvrerne 11,534,306 | ..covvvvverrnn 8,154,744 | ............. 100,824,071 | .coovvvrrenee 36,662,116
27.  Montana... » 2,185,908 ..2,961,445 |.. ..191,961 2,934,257 ..835,790
28.  Nebraska.......cccoeeveenenennend NE | oLt | e 10,417,589 10,399,312 | ................15,848,005 | .....cevrrrrrinneen. 798,342 | oo 31,087,354 19,689,175
29. Nevada........cocovvevecveincneene NV | L | s 30,676,282 | ...ocvvenvn 26,085,659 | ...ccoevnnne. 16,405,226 | ......cccovnnee. 1,012,420 | ..covvenee. 15,841,035 | oo 3,183,035
30. New Hampshire........ccccovunnenee NH|....... L | e 6,419,293 | ..oovrviniis 4,266,584 | ......cooovenne 1,952,318 | oo 1,040,770 | oo 5,057,063 | ..ocoovrririenes 2,796,203
31, New Jersey....ocvvvrnneens NJ|....... IS R 45,706,998 | .....ccoeene. 44,813,049 | .....cc... 175,540,140 | .ooveeneene 108,918,467 | ..coevvvrnvne 47,397,097 | .cvvvernnne 240,532,827
32, New Mexico.......ccoeereurenrennc. NM | ....... Lo | e 3,487,931 | i 3,313,444 | .o 22,858 | ..o 7,649,110 | oo 158,663 | ...eooveeeeireerneireieeeeies
33. 121,630,828 | ......cc...... 100,109,526 | .....ccveevnee 23,401,642 | ..ovvvvrne 28,550,483 | .............. 263,863,370 | ..coovvvnnee 310,958,086
34. North Carolina.........ccoceeeeneeeeNC | oLt | v 69,968,954 | ................ 64,428,107 | ..ccvovvenee 20,336,836 | ...ovevernnn 39,394,707 | ..ovveeen 31,913,772 | o 56,353,326
35. North Dakota........cccreverenes ND | oL | i 10,454,238 | ....ccoovvvennee 9,896,964 | .......ccc...... 14,169,358 | ....cocvvvnee. 17,074,030 | .oovcreerercnnes 298,500 | ..coovvvrennn. 28,030,977
36.  Ohi0..covereereeeeneeneeeeseneene OH | L | 84,678,408 | ................ 65,699,500 | ..cvovvennn 16,522,897 | ..coovvveenee. 70,243,178 | ...cooveeen 33,866,289 | ...coovvvnenee 34,905,033
37, Oklahoma........cccovvverrerrnneec. OK | i L | v 25,080,370 | ..cveerenee 24,332,601 | .o 14,608,435 | ................ 12,736,740 | ..ocovvvcrrenee 8,897,689 | ...coovvvrene 38,738,566
38, 0regon......ccoeeveneenenenennn OR | i Lt | e 29,656,873 | ..oovveeene 22,860,961 | ..ovoererrienns 9,790,267 | .eovovevrerineinne 133,072 | oo 20,111,916 | coovveenee 21,091,656
39.  Pennsylvania.........cocoveeeee. PA | i Lt | v 92,781,523 | ..o 81,146,984 | .....cccco.ee. 72,933,440 | c.vvvvnen 55,882,083 | ......ccrvveuee 75,445,964 | .............. 126,473,340
40. Rhode Island........c.ccocovenenc RI el | e 10,031,666 | ...cccovvenvne 6,185,089 | ...oovvverennn 2,046,922 | ....ovvveennn 3,932,698 | ..coovivrenee 7,726,076 | ..ocevvrenee 7,336,279
41.  South Carolina........c.ccoceeeeenSC | vl | i 53,732,622 | .....cevuuvn 45,855,292 | .....ccovennee 21,801,923 | ..o 24,528,313 | oo 20,998,542 | .....cccoovnenee 33,022,746
42, South Dakota........ccoeevevreeeenSD oL | i 6,960,596 | .....coovreenes 5,385,532 | .coovrerrennens 11,707,434 | ..o 2,290,601 | oo 8,183,879 | oo 35,881,421
43. ..04,184,492 | .............. 54,189,971 113,563,671 | ... 12,113,824 184,761,994 | .....ccoeeeee 12,107,720
44, 220,012,208 185,958,575 158,840,840 | ...ccovvnvene 98,081,368 | .............. 299,882,562 286,458,758
45, Utah..ooocnncnccnceenn UT [l | 19,153,586 | ...ocovveneen. 15,598,580 | ..covvvvvvrcrnee 3,821,135 2,857,307 | .cocverreenne 16,796,797 1,444,507
46. Vermont... 4,577,095 ...4,284.271 ..(1,520,871) | ... 2 1,929281 | e 3,353,409 ...1,041,104
47, Virginia....c.oocveveeecneineineeenin 48,822,860 41,403,576 11,407,079 9,521,599 | ..covvrrvinne. 25,810,856 17,712,528
48.  Washington........c.ccocoviriunnenee WA]....... Lo | e 51,903,501 | .ooovvrrrnnes 47,751,258 | .o 2,743,218 | oo 7,129,310 | oo 16,386,870 | ..oceoverenee 10,230,368
49, West Virginia........ocooerveeeees WV [l | i 8,561,758 | .o 6,424,648 | .....oovvrerne 2,150 | oo 7,004,019 | oo 49,750 | oo 350
50.  Wisconsin........coeereeeeenmemeeeeee WH oLt | e 46,747 847 | oo 34,219,964 | ......cooevenee. 6,555,967 | ..coovvrrirernn 7,230,273 | v 19,300,570 | covvvvereenee 18,009,217
51, Wyoming.....c.ooeveerereeneneeed WY | L | e 9,117,430 | oo 8,665,823 | ... | e | s 3,080,419 | oo 5,223,167
52.  American Samoa.............co..... AS ... Neoo | e 234 | s 189 | et | sttt | freeesteni sttt enients | sriesteee ettt
53, GUAM..ccivicrcreenia GU |...... Lo | s 74,080 | oo 89,288 | ... | e | e | e
54.  Puerto RiCO......ccovirrrrrriene PR]...... Lo | e 20,061,746 | ..coovvrnenes 15,475,398 | ..ooovvevverennn 1,311,705 | oo 217,898,659 | ...covvrereenes 2,861,070 | ..ccovveenee 111,215,398
55.  US Virgin Islands..........c.ccoc..... VI ... Luve | e 328,249 | .o 297,234 | oooereeenines | ereeineinennins 0,226,321 | oot | e
56. Northern Mariana Islands......MP]|....... SO 8,322 | oo BL967 | .oeeeeeeeeeeeeeereeterens | e eresietesennies | cerereerere s enerenens | ereresersa st es s
57. Canada.......cccooenervvrniininnes CAN |....... L | e 288,743,260 | .............. 248,614,482 | ... 96,002,750 | .....ccenee. 142,325,713 | ...ccveenee. 274,505,077 | .coovvrrenee 282,954,866
58. Aggregate Other Alien............ OT [ XXXt [ v 217,313,712 | oo 218,986,596 | ...covovreirenns 97,112,628 | ............. 191,025,967 | ..oooveneve. 249,591,736 | .cooovivnenes 176,768,157
59. Totals L XXX... 2,981,682,567 2,569,557,205 1,426,118,701 1,676,583,291 3,283,910,201 2,764,903,311
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN............... 1. 0,0 O IR 48,939 | ..o TA2T3 | oeoeeeeeereeerineneinins | rrenssnsessessssesssssnssessnnes | eenssnssnsesssssssssnssessnstens | sessessnssessessessssessssessesens
58002. ALB ALBANIA ... XXX e 5,788 | ..o B85 [ errereerereieeierrnnineiniens | rerresrenins et estentes | sessestnensestens e ssessanes | srsestense s st enteneans
58003. DZA ALGERIA ... XXX e 53,403 | .o 8,083 | 1oreeiereeeeeeeneineieiens | vttt | sreesestene st sssessanes | sesestese st est st estenes
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... [ ccocovvvienee 277,205,582 | ............. 218,903,575 | .ovvvirnenas 97,112,628 | .............. 191,025,967 | ......ccc..... 249,591,736 | ..covvrenee 176,768,157
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 217,313,712 | oo 218,986,596 | ...cooovrerrenns 97,112,628 | .............. 191,025,967 | ..coovennve. 249,591,736 | .coovvnenes 176,768,157
(@)  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 September 30, 2020 of the FACTORY MUTUAL |NSURANCE COMPANY

Organizational Chart
September 30, 2020

Policyholders

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

EM Insurance ] i Factory Mutual Insurance
FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. FMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
Cf;:z:';y Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 000-00 MEX Escritorio de Representagio No
NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AllN 1D AA-2730043 Brasil LTDA
NAIC 00000 AlIN ID AA-1370041 NAIC 00000 BRA
| I |
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
O |
= | | | | ' ! |
M Two 95 95 95 95 FS':S'I‘C’::' FM do Brasi FMcEnginIete_ering New
Engineering Ledgemont LLC || Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombia Servicos de sh ons;]u . |r(1:g Ltd Providence
Egypt LLC NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de ( NZ'I‘g o?;())o: t Mutual
NAIC 0000 EGY Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. o Limited
Fed ID 46-0655775 Fed ID 46-0644539 oL NAIC 00000 N NAIC 00000
BRA BMU
| | I | | | | |
Hobbs 601 275 175 Johnston 101 FMEC 3460 1301 Hobbs Solar Hobbs Hobbs Hobbs M
Brook Hobbs Brook Edgewater Wyman Wyman Building Edgewater Legacy 265 Winter Preston Atwood LLC 1LC Solar 4 Solar 5 Solar 6 Asia
Manage Limited Lc ' Lc LLC Le LLc LLC Ridge LLC NAIC 00000 NAIC 00000 L LLe te Holdi
ment LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC DE DE NAIC NAIC NAIC ngs
NAIC GBR DE DE DE DE DE DE DE 00000 Fed ID 46- Fed ID 30- 00000 00000 00000 Pte.
00000 Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- DE 1737956 0871090 DE DE DE Ltd.
DE 3516901 3516936 8836334 1439940 2766487 1440057 2775533 Fed ID 46- Fed ID Fed ID 38- Fed ID NAIC
1609795 | 35- 4085564 85- 00000
I ] 2566166 3705167
-
923 Building 404 610 Lincoln Park Rldge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 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 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
1169682 1595571 1439297
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Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 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 Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0065 | Factory Mutual Insurance Company & its Affiliates........ 21482... [05-0316605.. | ....ccceev | verrenes Factory Mutual Insurance Company........c.ccceecee |Rlivoiueieeees [REiiiiiiiieies [t ssssesessessesssns | svesssssssesissessesissens | sressesississesns | sossessesissessesissssssssesssssssesssssssessessssessesssssssessessnssnes | sesees N 1.
0065 | Factory Mutual Insurance Company & its Affiliates........ | 10014... |05-0254496.. | ........... | .ccev.e.. . | Affiliated FM Insurance Company. FMIC Holdings, Inc. ... |Ownership. ...100.000 |Factory Mutual Insurance Company... o o
0065 | Factory Mutual Insurance Company & its Affiliates........ 10316... | 05-0284861.. | ...cccovves | cerreene Appalachian Insurance Company FMIC Holdings, INC.......ovevrrrrerrirrirnrenen. Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | cveee. |\ 1.
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |AA-1120610. | .ccovvereer | crerren [ ererrererieieiienns FM Insurance Company Limited...........c..cc........ Factory Mutual Insurance Company...... Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | co.... | U P
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |98-0131767.. | ceeevovrrer | ververees [ ereererrernereirennns Risk Engineering Insurance Company Limited.. |BMU.......... (DS T FMIC Holdings, INC.......ovevrrrrerrirrirrrenen. Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | cveee. |\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |AA-1370041. | ooverees | e e FM Insurance Europe S.A.......ccccoevirverernnnnn. LUX........... [D1S TR Factory Mutual Insurance Company...... Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | ceuue. ) U P
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |AA-2730043. | .ceovovveee | cerrerees [ errererrereeeireens FM Global de Mexico S.A. de C.V.......cccocovrurenne MEX.......... (DS T Factory Mutual Insurance Company...... Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccc.c. | ceeeee ) U P
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |20-2740839.. | ..ccovrver | crverrens [ ererrererrereriennns Watch Hill Insurance Company...........ccccceuenne AV P [D1S TR FMIC Holdings, INC.......cc.ccvvuvrvereirirennnn. Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | oovee Nevoooor oo
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... [05-0453751... | .ovevree [ cevereers [ eorerrrereernnernens Corporate Insurance Services, Inc..........c.......... [ I [DXS T FMIC Holdings, INC.....cooverrrierrirrirrienen. Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cce. | cveees |\ IS I
Risk Engineering Insurance Company
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |eeorerremrenrereers [ errerrerne [ reereens [ eovrereereesnnennens New Providence Mutual Limited...........c..ccoueene. BMU.......... [DS T Limited Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cce. | ceeeee |\ IS I
Factory Mutual Insurance Company - Escritorio
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |eeerereerrnrereins [ errmrreerne [ reereens [ eereereeeeienenees de Representagdo No Brasil LTDA. BRA.......... [DS T Factory Mutual Insurance Company...... Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | ceveee | G
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |05-0520189.. [ ...cccervee [ rervrrers [ eererrrererieerenns FM Approvals LLC..........cccccvuvererereeeniiereeenenes Rl DS..oovvieis Factory Mutual Insurance Company...... Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ...... Nevoora e
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |eeereeeereneereins [ ermereerne [ reereens [ eereereeeeirneneens FM Engineering International Limited................. GBR.......... [DS T FM Insurance Company Limited............ Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeeee Nuooo e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |ceererrrererrees | eerereiees | evrerees [evereereseseiienns FM Engineering Consulting (Shanghai) Co. Ltd. | CHN.......... [D1S T FM Global Services LLC.........cccooevnene. Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ... Nevoooor oo
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |cvoererrererrerrees | eerereiees | e e FM Approvals Limited...........cccccoveereirerrirerennen. GBR.......... [D1S TR FM Approvals LLC.........ccccoevereirierennns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ... Nevoooor |
FM Approvals Assessoria E Representagéo
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |cvoerrrrrrerrerrees | eererienies | erreries [ erervereneneiiens LTDA. FM Approvals LLC........cccocoererririerennns Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | .oeeee Nevroor oo
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1439297.. | ccevvvvee | cereenene FMRE Holdings LLC........cccovvrerrrrrrireiniinnenninns Factory Mutual Insurance Company...... Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | ceveee |\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates........ |00000... |58-2190659.. | .......... | cveveee. . | TSB Loss Control Consultants, Inc... Factory Mutual Insurance Company...... Ownership. ...100.000 |Factory Mutual Insurance Company................ | ... | U
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |05-6009005.. | ...ocoveree | cereenen FMIC Holdings, INC.....cvuvvureererrireieieneireieeeeenes Factory Mutual Insurance Company...... Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccc.e. | ceveee ) U P
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |coerrrrrrerrernies | eererrenies | erreies [ ererrereseneiienns FM Global Servicios, S.de R.L.de C.V.............. MEX.......... [D1S TR FMIC Holdings, INC.......c.covvvrveieiriiernnn. Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cc.. | oovee Nevroor oo
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |27-0433536.. | .covevrrer | verrerees [ ereererrereerenrennns FM Global Services LLC..........ccoovvverrrnrennirninne [ I [DS T FMIC Holdings, INC.....covvvrrrerrirrirnrenen. Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | cevees |\ IS I
FM do Brasil Servicos de Prevencao de Perdas
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |eeoreeemrrerereins [ ermereerne | erereens [ eereereeeesneennes LTDA. FM Global Services LLC.........cccccovenrunee Ownership......... ....100.000 |Factory Mutual Insurance Company.........cccce. | coeeNeceies | e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516902.. [ ...ccceovv [ rervrves [ eererrerererieerenns 610 LiINCOIN LLC......cvveiveeecceceecee s FMRE Holdings LLC.........ccccoevverriernnnns Ownership......... ....100.000 | Factory Mutual Insurance Company..........c.c... | coeee.Nucicii [ e
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... [04-3516903.. | ..ccoveree | rrereers [ eormreereerneereens 404 Wyman LLC FMRE Holdings LLC..........coccovrrinininnees Ownership......... ....100.000 |Factory Mutual Insurance Company.........cccce. | ceeeNeciires | e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516936.. [ ....ccccve [ rervrrers [ eererrrrererrierenns 275 Wyman LLC FMRE Holdings LLC.........ccccoevevrviernnnns Ownership......... ....100.000 | Factory Mutual Insurance Company..........c.c... | coeee.Nucecii [ e
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... [20-8836334.. | ...ocovree | erereers [ eererreereerneennens 175 Wyman LLC... FMRE Holdings LLC..........coccvvrrininrenees Ownership......... ....100.000 |Factory Mutual Insurance Company.........cccce. | coeeNeceies | e
0000 | Factory Mutual Insurance Company & its Affiliates 00000... |04-3516937.. | ..oevevvees | cvreree. Park Ridge Building LLC........cc.ccoveveererrierennns DE........... [D1S T FMRE Holdings LLC........ccccoevvverrrnnnns Ownership......... ....100.000 |Factory Mutual Insurance Company.........c..c... [ ceeeeNeveiies | e
0000 | Factory Mutual Insurance Company & its Affiliates........ |00000... |04-3516935.. |........... | ceeveee. . {93 Building LLC FMRE Holdings LLC... ....| Ownership. ...100.000 |Factory Mutual Insurance Company............... | .oocNeoeoit [ oo
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |20-2775533.. | .ccevvvevee | cereennne 265 Winter LLC FMRE Holdings LLC.......cc.coocvvrrrnrnrenns Ownership......... ....100.000 |Factory Mutual Insurance Company.......c..ccce. | coeeNuviiss | .
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1169682.. | ..cvveveer | crerrens [ ererrererrererrenns 245 Winter LLC........ovveveveereeeie e DE......... [D1S TR 265 Winter LLC.......coocvveveveicreeceiee Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.c... [ ceeeiNeviiis | e
0000 | Factory Mutual Insurance Company & its Affiliates........ |00000... |27-1440057.. | ..ccccccves | covrrenne | e . |FMEC Legacy LLC.... FMRE Holdings LLC... ....| Ownership. ...100.000 |Factory Mutual Insurance Company........c..cco. | ceeeeNeciiis [ o
0000 | Factory Mutual Insurance Company & its Affiliates 00000... |04-3516938.. | ....cccoves | cvrrrnne Neponset River LLC........ccoovvivvereieeeiis FMEC Legacy LLC........ccoverviererirrinnns Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccccc. | ceeeiNeviiies | e
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Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 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 Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1439297.. | ceevvereer | crerrens [ e West Glocester LLC........ccoceevieverereieieiie [ P [D1S TR FMEC Legacy LLC........ccoovevverererirrinns Ownership......... ....100.000 |Factory Mutual Insurance Company............c... | .oe.. Nevoroor e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516901.. | ..evvvvees | erereen [ eeerrerereierienns 601 Edgewater LLC.........cccceveeveerereeereeeieeinns DE............. [D1S T FMRE Holdings LLC........ccccooevvverrrnnnns Ownership......... ....100.000 |Factory Mutual Insurance Company.........c..c... [ ceeeeiNeveiies | e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1595571.. | covevevees | cvereen [ e 285 Central Avenue, LLC..........cccoeveveveirercrnnn [ P DS FMRE Holdings LLC........cccccooeeverirnnen Ownership......... ....100.000 |Factory Mutual Insurance Company.........c..c... [ ceeeiNeviiis | e
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516897.. | .ceovovrrer | ververees [ ereererrernireirenns Hobbs Brook Management LLC...........ccccccoevenee DE....ccoeen (DS T FMRE Holdings LLC........c.coocvrrrrnrrnrenns Ownership......... ....100.000 |Factory Mutual Insurance Company.......c..ccce. | cereeNuveies | .
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |coererrrrerrerrres | eeereries | ereiies [ erervereseieiienns Hobbs Brook Limited............ccccouererieieieiennn. GBR.......... [D1S TR FMRE Holdings LLC........cccccooevierrirrnnan Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.c... [ ceeeiNeviiies | e

0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |45-2766487..
0000 | Factory Mutual Insurance Company & its Affiliates........ |00000... [27-1169682.. |....
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1439940..

101 Edgewater LLC
. |401 Edgewater LLC..
Johnston Building LLC

FMRE Holdings LLC........cccooevvverrrnen Ownership......... ....100.000 |Factory Mutual Insurance Company.
FMRE Holdings LLC... ..| Ownership. ...100.000 |Factory Mutual Insurance Company...
FMRE Holdings LLC.......cc.cocorvrrrnrnrenns Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | cveeee |\ IS I

0000 | Factory Mutual Insurance Company & its Affiliates 00000... |.oerrrrrrrreirnens FM Global Services Colombia S.AS.................. COL.......... [D1S TR FM Global Services LLC..........ccovurenee Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.ce.. | veeee \JSUO I
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.........c.cc... | ceee. N
0000 | Factory Mutual Insurance Company & its Affiliates 00000... |46-0627887.. 95 Hayden LLC.......cccovviereeeeceeseeeeins FMRE Holdings LLC........ccccocovvierrvirnnns Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.cc.. | oeeee

N
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... [46-0639741... | ..cocovoee | cevreens [ eorerreereerneereen 95 Hayden Lender LLC.........cocovrevnieneeneininen. DE............ FMRE Holdings LLC..........cocovvrrininienees Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.cce. | cveeue Neoor [
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |46-0655775.. [ ...cccevvr [ rervrrers | ererrrererieerenns 95 Hayden Mezz Owner LLC.........c..cccocevvievenee DE............ FMRE Holdings LLC.........cccccovvverriernnes Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ...... Nevoooi | e
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... [46-0644539.. | ....ccocoee | cevrrens [ corerreereerneeneenns 95 Hayden Mezz Lender LLC.........cccooeovieriencnnnee DE............. FMRE Holdings LLC..........coccoeurrirninennee Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccccce. | ceeees Neoor [
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |46-1609795.. [ ...ccceovr [ ervrrers [ ererrrrererieerenns 3460 Preston Ridge, LLC........ccccevveevivcvereiinnas DE............ FMRE Holdings LLC.........ccccoeverrviernnnns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ...... N e
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... [46-1737956.. | ..ccevree | cerereers [ corerreereerreernen 1301 AfWOOd LLC......ooveeeeeiereeeeeneeis DE............. FMRE Holdings LLC..........coccverrinininnes Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeeee Neoor e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |38-3942900.. | ..ceevreer | crvererns [ ererrererrererrens 81TWYMaN LLC......vcveerceeeee e DE............ FMRE Holdings LLC........ccccoevvvverrrnnnn Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Nevoooor e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |30-0871090.. | ..cvovreer | crrrrens [ ererrerrniererens Hobbs Solar 1 LLC........cccoevvereieieccieeeeaes DE....... FMRE Holdings LLC........cccccooveverirnnen Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ... Nevoooor |
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |38-3982389.. | ..ovovrrer | verrerees [ ereererrernereirennns Hobbs Solar 2 LLC.......c.cocevrmeneenrereininsisrieenns DE....ccooeen. FMRE Holdings LLC.......cc.cocovrrrrninrenns Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | cveeee |\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |32-0486346.. | ....ccooer | crverrens [ ererrererrererienns Hobbs Solar 3LLC........cccccovveveivieiereieieieaes DE.......... FMRE Holdings LLC........cccccooevierrirrnnan Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | .ove. Nevoooor e
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... | ceeereererreeernne | verveneree | eerrerees [ ereereerereeeineenns FM Asia Holdings Pte. Ltd........ccccoevervirininnnee SGP FMRE Holdings LLC........c.cooovvrrrnirnrenes Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | cveee. |\ IS I
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |30-0939299.. | ..ccovver | crrrrees [ ererrererrereirenns Green Street Plaza LLC.........ccoovveeievieiennes (D] SR FMRE Holdings LLC........cccccoevvierriirnnas Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | voee. Nevoroor oo
0000 |Factory Mutual Insurance Company & its Affiliates 00000... | 35-2566166.. Hobbs Solar 4 LLC.........cocceermvnrenrereenensinnireenns DE....ccooeene FMRE Holdings LLC.......cc.covrvirrrnrrnrenns Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | cvvees N

=

.100000... | .ovvreririninns
00000... |30-0965702..
00000... | .ovrrerirrnenns

. |FM Engineering Egypt LLC... EGY. . FM Engineering International Limted..... Ownership. ...100.000 |Factory Mutual Insurance Company...
343 Winter Bldg LLC......ccoverreereerereiecnees D] S FMRE Holdings LLC........c.coccrvrrinrrnrennes Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeees |\ IS I
FM Approvals Europe Limited..........c..cccoeeveeens | IRLucccccne. FM Approvals LLC.........cccocvrerririernnnns Ownership......... ....100.000 |Factory Mutual Insurance Company.

0000 | Factory Mutual Insurance Company & its Affiliates...
0000 |Factory Mutual Insurance Company & its Affiliates
0000 | Factory Mutual Insurance Company & its Affiliates

0000 |Factory Mutual Insurance Company & its Affiliates........ |00000... | 38-4085564.. | .... . |Hobbs Solar 5 LLC.... . FMRE Holdings LLC... ... |Ownership. ...100.000 |Factory Mutual Insurance Company...
0000 | Factory Mutual Insurance Company & its Affiliates. 00000... | 84-4295769.. 99 Hayden LLC.........cooeveeeeeviceeecereceeinne FMRE Holdings LLC.........cccccoeverevriernnes Ownership......... ....100.000 | Factory Mutual Insurance Company.
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... [85-3705167.. | .oveeveree | erereers [ eorerreereenreernens Hobbs Solar 6 LLC.........oceerrereeneereieenceneireenns FMRE Holdings LLC.........ccoccovrrininrnnees Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.cce. | ceeeee |\ IS IO

Aster Explanation

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




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

Current Year to Date

1

N
SO UTA WN

1.1

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....
Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake........cccovvvninncrrecs
. Group accident and health.........................
. Credit accident and health....
. Other accident and health
. Workers' compensation.........c..ccceeeeeinines
Other liability-occurrence............ccvveveene.

. 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

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
...................... 487,614,309 | ......................548,162,389

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......

1,032,097,786

30,490,240

...................... 526,637,489

..1,343,244
..131,123,326

.......................... 2,090,058
.(52,904)| ..

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 195,288,241 | oo BABATE,TTN | oo 435,573,594
2. Allied lines.... ...374,263,346 1,125,896,278 | ..... ...947,050,701
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 marine (23,062) | o T2TAT | 89,060
9. Inland marine........ L A58,112,977 | eveeie.652,798,273 | ... ...121,960,962
10. FiN@NCIal QUAIANTY........ccviiiciicieeieee ettt as
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made..

. International..
L Warranty.......cceceeceeeeee s
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business
L TOtAIS e

. 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

115,569,495 | .

158,049,971 |.

464,882,888

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
2 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
2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior 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 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 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 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 571114 | 909,161 | oo 96,984 | ..oovoverrerann [ I 97,845 | oo 279,231 | .oovoeeeerresrsrceresrenninns | everveerisnenrensen DA2,282 | oo, 821473 | .o, 38,168 |..ooevrrrrrrnnans [PL 0L KD P— 10,157
2. 2018.iens v DT8,072 | i 51,326 | coooriieeeeernnn029,398 | i 282,809 | oo 450 | s 283,259 | oo 268,576 | .o L0 N o 1 1Y A 329,743 | .o, (26,688) | ....overerrerirnes 10,291 |, (16,397)
3. Subtotals
2018 + Prior........ | covveereneneen916,119 | i, 622,440 | ..o 1,538,559 | v 379,793 | oo 1,311 | oo, 381,104 | oo 547,807 | oo 10 | coiiereeeerenn603,399 | oo 1,151,216 | oo 11481 | [(EA2)] (6,240)
4, 2019 | everrierienen 1,131,695 | i 167,341 | oo 1,299,036 | .o 824,940 | ovoovrerera LT 833,058 | oo 353,763 | ovvevrerrererreneas 33,637 | cooorirereeeeeen 78,578 | 465,978 | ..o 47,008 |....coovvereenes (47,008) | oo (0)
5. Subtotals
2019 + Prior........ | cooveeee... 2,047,814 | 789,781 | oo 2,837,595 | oo 1,204,733 | oo 9,429 | oo 1,214,162 | .o 901,570 | vveeeeea 33647 | oo 681977 | 1,617,194 | .o 58,488 |...cccooerrrrnnans (LR PZ:) ] — (6,240)
(TR0 720 S [UUD ¢, 0 S D ) ,0 Y (D ¢, S FO )0, S 435,668 | ...cooovrerennns 435668 |............ 0.0 S [ 1,583,660 | ...................106,887 | .................. 1,690,547 |............. 0.0 T P XXX oo e XXX
7. Totals...overeeeeees | oo 2,047,814 | 789,781 | oveiereee2,837,595 | oo 1,204,733 | oo 445,097 | .ooverrrnne 1,649,830 | cooovvrrere 901,570 | covverrerrnane 1,617,307 | cooovveveeeer... 788,864 | oo 3,307,741 | oo 58,488 |..cccoevererrennns (x| (6,240)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders
| DT 29% (2. e (82)% 3. e, (0.2)%

Col. 13, Line 7

Line 8

L (0.0%




Statement for September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
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:

AN 0 A0S0 AL AL o
* 21 48 22 0204900000 3 =«
AN 0 A0 DD O LA AL
* 2 1 4 8 2 2 02 04550000 3 =«
AELANBL 0 A0 CIAR O LA AL o
* 21 4 8 2 2 0203650000 3 =«
AR A0 COAR 000 LA
* 21 4 8 2 2 02 0505000 0 3 =«

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
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 COMPeNnSation PIAN..........cccvieveiiiriieieiieiesieie e ssssssse s sssssssessessnses | essessessessssesses 4,884,675 | ..oovverereeeereeneieies | e 4,884,675 | ...coovverrernes 4,815,643
2505. Miscellaneous receivable ...5,498,912 | . ...2,360,447 .3,138,465 | ... 5,909,450
2506. INtANGIDIE @SSEL.........ooeveiieiicici ettt | estensesiesaenias 12,073,637 | .cooverernnes 12,073,637 | oo (01 OO
2507. Cash ClIEArNG GCCOUNLS........ceuiuireieieisiieireeiss ettt sss st ss s sssensenss | ensessssssessens A8 244 476 |...oovveveeeeeeeeeieiens | s 48,244 476 | ... 345,927,071
2597. Summary of remaining Write-ins fOr LN 25..........cccieiiiieieisciscicss st siesissssssssssesssnsas | cvresssssssssesens 70,701,700 | .................. 14,434,084 | ... 56,267,616 | ...oovvere. 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 to Date
58004. AGO ANGOLA..........ccccooeunee. XXX [ 388,683 | 8,780 [ | et
58005. ATA  ANTARCTICA. XXX
58006. ATG ANTIGUA....... XXX
58007. ARG ARGENTINA XXX ] 324,603 | 0000092,060 [ e
58008. ARM ARMENIA XXX
58009. ABW ARUBA...... XXX 032,646 | e 1,832 | [ e
58010. AUS AUSTRALIA... XXX
58011. AUT AUSTRIA........ XXX 0000 223,800 | 316,946 |
58012. AZE AZERBAIJAN................... XXX e 142114 | 080,716 [ e
58013. BHS BAHAMAS...... XXX 594,329 |...
58014. BHR BAHRAIN....... XXX
58015. BGD BANGLADESH.. XXX
58016. BRB BARBADOS... XXX
58017. BLR BELARUS... o] XXX
58018. BEL BELGIUM.........cccceeuueee.. XXX
58019. BLZ BELIZE ... XXX
58020. BEN BENIN ... XXX
58021. BMU BERMUDA...................... XXX
58022. BOL BOLIVIA..........cooeereee XXX e 30,401 | e BB,642 [ e | e
58023. BRA BRAZIL........ccccoovuvrrrrnnnes XXX ..256,527
58024. BFA BURKINA FASO............... XXX e 1,287 | e B93 [ s | e
58025. BRN BRUNEI DARUSSALAM. | ..XXX...
58026. BGR BULGARIA ... XXX
58027. KHM CAMBODIA..........ccocuenee XXX
58028. CYM CAYMAN ISLANDS.........| ..XXX...
58029. TCD CHAD.......ccccovvmierrreirieneenes XXX
58030. CHL CHILE.......ccooovsirrirrine. XXX
58031. CHN CHINA............... XXX
58032. TWN CHINA - TAIWAN.. XXX
58033. COL COLOMBIA........ XXX
58034. CRI COSTARICA.......cccovvneenee XXX
58035. CUW CURACAO ... XXX
58036. CZE CZECHOSLOVAKIA......... XXX
58037. DNK DENMARK.........ccccrnvennce XXX
58038. DOM DOMINICAN REPUBLIC |...XXX...
58039. ECU ECUADOR.......ccccovovrurnenne XXX
58040. EGY EGYPT....... XXX
58041. SLV EL SALVAD XXX
58042. GNQ EQUATORIAL GUINEA.. | ..XXX...
58043. ETH ETHIOPIA XXX
58044. FJI FlIl........... XXX
58045. FIN  FINLAND..... XXX
58046. FRA  FRANCE..... XXX
58047. GEO oW XXX
58048. DEU o] WXXX
58049. GHA GHANA...... XXX
58050. GRC XXX
58051. GRD XXX
58052. GTM XXX
58053. GUY XXX
58054. HTI XXX
58055. HND HONDURAS.................... XXX
58056. HKG HONG KONG.................. XXX
58057. HUN HUNGARY oW XXX
58058. IND o] WXXX
58059. IDN XXX
58060. IRQ IRAQ......coomrrmrrrrirrrirnes XXX
58061. IRL  IRELAND.........ccoovrrvrrrennes XXX
58062. ISR ISRAEL oW XXX
58063. ITA ITALY ...ovrrrrrrenenne XXX
58064. CIV IVORY COAST e | XXX
58065. JAM  JAMAICA........coovvrrrrennen XXX
58066. JPN  JAPAN.........ccovvrrrrrinrnne. XXX
58067. JOR JORDAN........c.covrrerrrnen. XXX
58068. KAZ KAZAKHSTAN...........co.... XXX
58069. KEN KENYA.......cccooonirrirrnennns XXX
58070. KIR  KIRIBATI.......cooverrrerrrrnnn. XXX
58071. KWT  KUWAIT......cooovrrrrrrrenns XXX
58072. KGZ KYRGYZST o] XXX
58073. LAO LAOCS.............. oW XXX
58074. LBN LEBANON..........ccccruvrnne. XXX
58075. LBY LIBYA....cccoovrrrrrrerrnnn. XXX
58076. LTU LITHUANIA........... XXX
58077. LUX LUXEMBOURG.. XXX
58078. MAC MACAU............ XXX
58079. MYS MALAYSIA. oW XXX
58080. MUS MAURITIUS... o] XXX .
58081. MEX MEXICO.....ccoovvrrrrrnnnne L XXX... ..22,822,505
58082. MCO MONACO.......ccccovrmrurrenne XXX
58083. MAR  MOROCCO XXX
58084. MMR MYANMAR ... XXX
58085. NLD NETHERLANDS.............. XXX




Statement for September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
Overflow Page for Write-Ins

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 to Date
58086. NCL NEW CALEDONIA........... XXX [ LIIBB3T | 2,207,194 | i | et | ettt | sttt

58087. NZL NEW ZEALAND.... XXX . . . . ...1,432,170
58088. NIC NICARAGUA..... XXX . . s

58089. NGA NIGERIA...... XXX

58090. NOR NORWAY. XXX

58091. PAK  PAKISTAN XXX

58092. PAN PANAMA...........cccoovvnmnnnn. XXX

58093. PNG PAPUANEW GUINEA.... | .. XXX...|..

58094. PRY PARAGUAY XXX

58095. PER PERU........... XXX

58096. PHL PHILIPPINES XXX

58097. POL POLAND....... XXX . . |
58098. QAT QATAR........ccooevvrriinnirs XXX i 189,294 | e (13,070 [ s [ | | s
58099. ROM ROMANIA...........cccoomvnnene. L XXX...

58100. RUS RUSSIA XXX

58101. KNA  SAINT KITTS XXX

58102. LCA  SAINT LUCIA........ e | W XRXL

58103. MAF  SAINT MARTIN DUTCH.. | ..XXX... .
58104. WSM  SAMOA.........cccconmmivnenns XXX

58105. SAU SAUDI ARABIA S XXX
58106. SRB SERBIA............ L XXX
58107. SGP  SINGAPORE............ e [ XXX
58108. SVK SLOVAK REPUBLIC S XXX
58109. ZAF  SOUTH AFRICA....... W XXX
58110. KOR SOUTH KOREA... | XXX
58111. ESP SPAIN......cccooviirirrirnnn. XXX
58112. LKA SRILANKA.........ccccoovvunne. XXX [ 18,016 | e 1308 | s | e | e | et
58113. SUR  SURINAM L XXX , .18, . e | ..146,457
58114. SWE SWEDEN L XXX 430, 21, . e | et
58115. CHE SWITZERLAND............... XXX , BB [ e | ettt | seeieesi ettt | Sreesb sttt nees
58116. TZA  TANZANIA..........coooomnvenne. XXX
58117. THA THAILAND L XXX
58118. TON TONGA................ XXX
58119. TTO TRINIDAD TOBAGO XXX
58120. TUR TURKEY......ccccovvrrrunnnnn. XXX
58121. TKM TURKMENISTAN XXX
58122. TCA TURKS CAICOS IS.......... S XXX
58123. UKR  UKRAINE..........ccccoovvunnee. S XXX
58124. ARE UNITED ARAB EMIRATEY .. XXX...|..
58125. GBR  UNITED KINGDOM......... L XXX
58126. URY S XXX
58127. VEN L XXX ...631, .453, . e |
58128. VNM  VIETNAM........ccoovriune. XXX 1325 [ ieitniiens | ettt | sebieesi ettt ettt e | Sreess sttt b st nees
58129. ZZZ OTHER ALIEN.................. XXX X \ , 976 | s
58997. Summary of remaining write-
ins for Line 58 from overflow....... XXX | 277,205,582 1 ..............218,903,575 | ............... 97,112,628 | .............191,025,967 | .............249,591,736 | .....ccoueue.

Q16.1



Statement for September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
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 ACQUISIION............c.iviveieiicieiee et sttt sas | esesbessesssesses e ssbessesaees 109,053,669 | ....oocvvevirerreiereieieieeee e
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.......cvuveeeriicieisets ettt s e s bRk bRk n etk s s bse s s s ansesesans | 4eEessessetassassesnsesses s antessesnbensensessnsns | nesassessessstasses et s sesse b s s s s s s s st s e
5. Unrealized valuation increase (decrease). .39,717,562
6. Total gain (loss) on disposals................ 023,726,892 | oo 38,482,328
7. Deduct amounts received on disposals............. 113,723,396 ..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 2,973,088,578 | ..cooveeeeerireieiieneinns 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 2,973,088,578 | ..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.cvivieeiciciecce ettt sttt ss s sssaesassnaes | erstessessssssessesessensand 4,648,221,948 | ....oooveee 4,666,238,551
3. ACCTUAI OF QISCOUNL........ooiiiiieie ettt bbb bbbt s s s b st et ents | ebsebsnsessesssssnsessessnsantesesan 3,537,924 | ..o 5,337,165
4. Unrealized valuation INCIEASE (ECIEASE).........cvvvieevririeeieieieee ettt bbb ss bbb s et es b saessssns | stesssessesssessessesessessessesaes 8,907,046 | ...coovvevrrerereierinn. 1,371,381,962
5. Total gain (I0SS) ON GISPOSAIS.......c.vueireirierireiseiieisise ettt sttt b st s bbb n st en s st es s s snsans | eessensessessntessessnsensessees 487,519,676 | oo 722,270,804
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c..curuiviieriiiiieieieeie ettt ssssesaes | evesessesesessesse s snsed 4,252,894,905 | ...cooevervirereieriee 5,526,248,813
7. Deduct amortization Of PrEMIUM...........cvueiirieieiceie et b bbb b st s st ensessenas | sesebentessessssensessesnsansesses 31,678,493 | ..o 36,307,319
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............cu et sseesesessessessssssessenss | sreesessessssssessessasssssessnes 10,360,346 | .oovereeeeeceeeeeeieenne (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.............cueveveeeeieveireicees | coveriiiieieesiseesissesenas 1,003,872 | 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 15,806,820,387 | ..cvevvrrrrereieininne 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 15,806,820,387 | ..ovovvevirecsrieninne 14,931,842,973




Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COMPANY
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

20ISO

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
NAIC 1 (2)-veveverereerrireerieeiseesieses st sssssessssssssessens | sesssesssssssesssnns 4,338,574,669 | ....ovvvvreririnenne 1,142,921,727 | oo 889,539,676 | .....ccoovveverrrrrrrinnns 41,514,158 | .ooovvevs 4,448,549,619 | ..oocovvvrrrnne 4,338,574,669 | .....ovvvrrrrirnenns 4,633,470,878 | ...oovvvrrrrirrinnne 4,320,710,300
NAIC 2 (8)-vrevreireireitsesese e | soresiesiesi s 418,673,369 | ..o 246,033,504 | .....oovvviriricriene 37,233,014 | oo 8,644,249 | ..o, 368,271,571 | e 418,673,369 | ..oovveriiriiriens 636,118,108 | ...oovvvrrvrrrrrrrirns 336,734,783
NAIC 3 (8)-vruevreereereirtineiseisee s | soesiesiesi s 181,183,334 | oo 32,087,115 | oo 39,988,325 | ..o, (768,734) | oo 152,052,239 | coocverricricrinene 181,183,334 | oo 172,513,390 | ccoovcvecricricrinene 166,963,415
NAIC 4 (8)-vrvcvreereereistise st | soesiesiesiesi s 234,113,479 | oo 23,900,039 | ..oovriirieniens 49,446,863 | .....cooovveiricricrinene 6,691,323 | ..o, 207,790,889 | ...coovvvrrrrrrirrirnn 234,113,479 | oo 215,257,978 | ..oovvvvrierieiinn 234,732,929
NAIC 5 (8)-vvrvreireireieiesieise s | sbeessiessnss s 76,112,725 | oo 11,939,009 | .ovocvecrercrcnies 19,135,044 | ..o (1,863,834) | ..o 54,769,083 | ....coovvererierierinnes 76,112,725 | oo 67,052,856 | ....cooeveniriiriiiinens 56,497,308
NAIC B (8)-v.uvvvreereereieiseiseseeeee et | stnissssessesss s essseneeas 2,489,852 [ ...t | s 2,487,740 | oo 3,338,691 | oo 781,453 | oo 2,469,852 | ...ooivviiiiniiniines 3,320,803 | .o 1,019,552
TOtAl BONGS.....vevceesrirries s sssss s sssssnnssnees | srsssssssssssssssssnces 5,251,127,428 | ..cocovvvvirivincnns 1,456,881,394 | ..o 1,037,830,662 | ...oovvercerrrirciennns 57,555,853 | ...oovverrrinrennns 5,232,214,834 | oo 5,251,127,428 | .oooovvvrivisnenns 5,727,734,013 | oo 5,116,658,287
PREFERRED STOCK
L O O O O OO POP OO OO OO O OO OSSP OT BSOSO 0 | e
NAIC 2.ttt sttt nens | eese e bRt Rt ees | 4eeR RS R R R R R | HeRE AR RS E e R R | £e4 s e AR Rt | £48iee R Rt R bRt | R e R et | st O R
10, NAIC 3uiiicii etttk eens | eeeb e R Rt R s | 4eeRE LRt R R R R R | SeRE R R R Rt | £e4 8RRt R | £E8 e RSkt | et | e 0 |
T1 NAIC Attt | eeeR e e SRR R nes | HeeRE AR | SeEL R R RS e e R Rt | £e4 s RSkt R | HEtee Rt | HEee bRt | et LU R
12, NAIC Bttt tens | eees e e Rk R kR es | HeeRe R R R R | SeEL R RS Rk E e | Ce4 iR SRRk R | HEbee R bRt | bRt | s LU R
13, NAIC Bttt eens | oEEE G E R b E e Rt Rt enes | 4eeEt Rt eE LRt | SehEeeEE et R nE R E et | ChffeeE et R Rttt | et eeE Rt R et en s | et | et 0 | s
14, Total Preferred SOCK.........cooriririiniiriinisrinnisisininisnis | et 0 [ 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0
15, Total Bonds and Preferred StOCK...........crmimrisniississsiennsissenesnnneens | sevsoeesssesseseenas 5251,127,428 | .....ccovivurirnnnes 1,456,881,394 | ...ccoovvrrneriis 1,037,830,662 | ....oovenvrirriirininnns 57,555,853 | ...cocvierrinininnns 5232,214,834 | ..o 5,251,127,428 | ...coovvvvririannns 5,727,734,013 | oo 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§.....803,500; NAIC28.......... 0; NAIC38$...1,157,844; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.....128,476.




Statement for September 30, 2020 of the

FACTORY MUTUAL INSURANCE COMPANY
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.......0comrrirerirerreeeieneieeees | e 2,089,820 |.....occrvrnenne. XXXt | e 2,105,312 | oo, 24,857 | ..oovovee s
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.cviveiciciic ettt bbb s sanns | eebessesesssessesssssssssessesnea 62,245,724 | ... 652,851,169
3. ACCIUAN OF GISCOUNL........eoiiiii bbbt nns | sbiesb s 63,940 | ..o 94,080
4. Unrealized valuation INCTEASE (HECTEASE).........wururrrreerreeirerseeireiseesesssetsesssseesssesssseesesessesessessessssssessasssssssssessessssssessessansane | sessessssssessassssssssessessassssssessansssssns (207) | cooereeeereeece e (31,771)
5. Total gain (I0SS) ON QISPOSAIS.........ceveevrivieereicisiee ettt s st e bbb s s s st s st esse s besssssessssnsans | ebssssssessessstastessesssensesassensnstases 1,226 | oo 23,693
6. Deduct consideration received 0N dISPOSAIS.............ccc.cvuiviuireieciiiiieie ettt sttt s banes | eebessesaesssessesasssssnsesassenea 63,034,649 | ..ooooviee 649,947,880
7. Deduct amortization Of PrEMIUM..........ccciiiiiiiceece ettt b bbbt ae bbbt s s st b st essnseans | bebsssesesssetesssesessssesasansebesnseeas 51,268 | oo 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).......cccovurrrrirrinininrrernnensinensinees | rrensinsissesssesese s 2,089,820 | ..o 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)......cuiuiieeiiiiiiiieieeiiecesecteses et sssessssssesiesssssessssenes | oebasssssssessssssesssssnsassessnsanes 2,089,820 | ...coovviieeern 2,865,054
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Statement for September 30, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M 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 September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
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............cceveveeieeieicieceeiee ettt saenanss | essesstessesessessesesssessesassad 4,131,133,631 | v 5,848,925,878
3. ACCIUAL O QISCOUNL.......o.vecviieieiceect ettt et et se st s b st sssssnsentenas | bessssesssssssessesssssessesessesseseesanssnsenens R T Y 4,851
4. Unrealized valuation iNCIEASE (ABCTEASE).........ururrurrrrrererreressseseeseisessssssessessssssseessesssssssssessassssssessassssssssessessns | sessssssessessassssssessessanssnssessassnssnssessons 9,377 | e (23,221)
5. Total Gain (I0SS) ON QISPOSAIS.......vervreererrerrirrreniessiseesssssseseeessessssssessssssessessessssssessessessssssessessassssssessessnssnssessessans | sesssssessessasssnsssssessasssnssessessssssnssnses (14,085) | cooverereereernernreeereersseseesessessnnenees 155,329
6. Deduct consideration received 0N dISPOSAIS...........ccvcueiiriieiiieieiiceiss ettt ssse st senses | sressssssesessesessssssesesesesessnaa 4,075,588,762 | ..ovvevereereieereeienns 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 Carrying VAIUE. ...........cc.everrrurinrinrirrisisssssssisseseiessssessssees | sonsseesssessssssssesssssssssesssssnsans 10,679,329 | ..ot
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 691,142,143 | (oo 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.ciiiiiiiiisiieiisesieiisieseesesiesssssssssssesnss | oossesssssssesssssssesissssesssssnssssns 691,142,143 | oo 624,921,485
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Statement for September 30, 2020 of the FACTO RY M UTUAL IN S U RAN C E CO M 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 September 30, 2020 of the FACTORY MUTUAL |NSU RANCE 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 IX LP.....cviiiniiiniisiissiisninnes | NEW YORK....oooviiemrinnernerrsninssninns | NY.... | BLACKSTONE. ... ...iieieerienestessess s st sessnsnnns | snsssssssnsnens | 12/06/2018.... 3 313,183
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........ccoccoviriiinnininnnsrinnins 313,183
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1] FMRE HOLDINGS LLC .. . [WALTHAM [MA... [ INVESTMENT IN AFFILIATE .. [ot31/2010.... 38,728,343
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated................ 38,728,343
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
009GZQ BQ 2|BALYASNY ATLAS ENHANCED FUND LTD.. CHICAGO. [ BALYASNY CAPITAL MANAGEMENT... 09/02/2019.... | ... ..15,000,000
BBGOOM H9 2 [ABRY PARTNERS IXLP.......cocoiiiiriiiiieiisniiseieiieeiseinns BOSTON . |ABRY PARTNERS 02/28/2019.... 2,211,768
BBGOOP FC 0|AG CREDIT SOLUTIONS ... INEW YORK.. .| ANGELO GORDON 09/30/2019.... 2,875,000
BBG000 FC 5|AG DISLOCATIONS.... .|NEW YORK.. .| ANGELO GORDON . 09/30/2019.... 2,300,000
BBGOOL BK 5|ARCLIGHT ENERGY PARTNERS FUND VII BOSTON . | ARCLIGHT CAPITAL PARNTERS......... 07/08/2019.... 474,074
BBGO00 B9 6|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP. NEW YORK .|NY....| BROOKFIELD ASSET MANAGEMENT..........ccocovmenne 11/15/2019.... | ... ...4,183,543
BBGOOG CR 0|CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES. . | CAYMAN ISLANDS.. GB....| CARLYLE INVESTMENT MANAGEMENT LLC.. 12/21/2018.... | ... ....1,700,092
BBGOON OS 6 |FORTRESS CREDIT OPPORTUNITIES FUND V LP NEW YORK .| FORTRESS INVESTMENT GROUP LLC 11/30/2018.... 2,777,626
0OMTYO S2 2[ICONIQ STRATEGIC PARTNERS IV LP..... CAYMAN ISLANDS.. .|ICONIQ 07/01/2019.... 299,564
BBGO0Q XX 2|KKR NEXT GENERATION FUND II NEW YORK.. .| KKR Investment Management LLC.. . |08/30/2019.... | .... 1,875,507
AAZ998 6E 8|KPS SPECIAL SITUATIONS FUND V, LP. NEW YORK.. .| KPS Investors V, LP. 10/15/2019.... | .... 1,563,841
BBGOOK 5T 5|LEXINGTON CAPITAL PARTNERS IX.......cciiimirierimririemerisesieniesssseesessssssensenes NEW YORK .|LEXINGTON PARTNERS ... | 11/30/2018.... 2,170,671
ABC995 8Q 8|OAKTREE OPPORTUNITIES XI CAYMAN ISLANDS.. .| OAKTREE OPPORTUNITIES FUND XI GP. . 107/08/2020.... | ..covvrreren. L [ 1,000,000
00JSL5 G5 7|OAKTREE SPECIAL SITUATIONS FUND I LP......couiimreriierierieerssiseniesiecieens LOS ANGELES........cccovvverierirens  [OAKTREE. ...t 11/16/2018.... 3 2,850,000
630548 FP 5|MORGAN STANLEY PRIVATE MARKET FUND VILP........ccccovvvienee W CONSHOHOCKEN.. [ MORGAN STANLEY ..ottt sssssessssssssessessssssene | sessseesessones 01/16/2014.... 3 977,712
ABC998 2G 0| VARDE DISLOCATION FUND........oecouemuremirieriresirseessessesssesieseesesssssssssessesssesens CAYMAN ISLANDS ..| VARDE DISLOCATION FUND GP 06/12/2020.... | .ccooveverees LI [T 1,500,000
BBG001 DQ 4|WARBURG PINCUS GLOBAL GROWTH XIII NEW YORK.....coovvoriirniierinicirenns [ WARBURG PINCUS.......oomiiiiriiieisirssieiesi st ses 02/28/2019....
09157D 10 3 |FM GLOBAL INVESTMENT PARTNERS, L.P s PRINCETON.... . | BLACKROCK 11/30/2016.... | ....
G3927R 90 9|GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP........ccovvviiiiiniicinnins NEW YORK. .| GCM GROSVENOR 11/08/2005.... |....
429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, LP.....cooiiiririreeinrineiesiesesenssensesseseneens MIAMI MORGAN STANLEY .....coreimiieirierieriesessesssssesiesssessssessssssssssessesssssesssssssssessns. | sosssssnensnens 02/23/2007....
531994 92 9|MSPE-LIBERTY PARTNERS II, L.P. (2008-03-14)...........coccornvcn. . |NEW YORK.. .|MORGAN STANLEY ... | 04/25/2008....
Y52991 75 2| MSPE-LION CAPITAL FUND Il LP...ouiiiviiirricereisirsesienieeesesisssessessesenseens NEW YORK.. . .| MORGAN STANLEY . | 07/26/2007....
696990 0A 9|MSPE-PALAMON EUROPEAN EQUITY II, L.P.... LONDON.......sterrierierieeerseernni ceee [MORGAN STANLEY ....iitririieiieiiesiesissessssissssessses s sssssssss st sssssssssesssns. | aesssssssssnns 01/24/2006....
00770G 10 2|INDEPENDENT FRANCHISE PARTNERS GLOBAL EQUITY LP ... | CHICAGO. [ NORTHERN TRUST 12/12/2019.... 2,609,083
BBG000 QW 9|WELLINGTON MANAGEMENT EMERGING MARKET DEVELOPMENT. ...|BOSTON.. [ WELLINGTON ...ttt | sosesssessssens 12/02/2019.... 437,932
000000 00  O[PITCHFORK LLC.......iuuuiiiuiieniiiinistisstiesnissssssess s nees BOSTON. ... . |PITCHFORK HOLDINGS LLC 12/31/2019.... [ oo | s 1,103,997 [ v | s | e
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cocooeornniinnincicccens 63,180,464 | ..o 0 {0 0 ... XXX
Any Other Class of Asset - Unaffiliated
549300 58 0|BLACKROCK SECURITIZED INVESTORS L.P......cocviiiiririneireiseisserissesseieenns WILMINGTON......covvrirrirrireerininns DE.... | BLACKROCK 06/15/2020.... 6,190,331 | oo | serserieeniessesisesseninnnns | et | srsessnesinens
BBGOOW K5 4| APOLLO ACCORD FUND IV, L.P.....ouiiiiiiiirciiirisisisisss e CAYMAN ISLANDS.........coormrrerns GB.... [APOLLO ACCORD ADVISORS IV, LP......ccoiiiririiiirriernniserssissiesssssisssssenssnnns | ossseseressnes 09/25/2020.... B41,348 | oot | s | s | e
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Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE 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
4699999. Total - Any Other Class of Asset - Unaffiliated. ..o 6,831,679 | oo 0 [0 IO | I JU XXX.......
4899999. Subtotal - Unaffiliated..........ovuiieririiirsieisieri s 70,325,326 0 | om0 [ XXX.ooone
4999999. Subtotal - Affiliated 38,728,343 .. 0 L0 [ XXX.......
5099999. Totals............ 109,053,669 | ..ooovvercrririiricniens 0 (0 0. XXX.......
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 1 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 | in B./A.C.V. Changein | 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|BLACKSTONE REAL ESTATE PARTNERS IX LP...... [NEW YORK.....ooccreces [NY... |BLACKSTONE. oo [12/06/2018 [ 0912312020 | ........ R A e e 116,717 283 I T 0 [
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............coccoiiiiinininsiicscsscsceis s | ceeneees (116,434) | ........ 116,717 0 0 0] . e 116,717 0 283 283 | s (L] (] (L] 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ... |WALTHAM ....................... | MA. | INVESTMENT IN AFFILIATE.........ccconveens | 01/31/2010 |09/23/2020 829,942 0 829,942 829,942 | ..o | i | (V)]
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............ccoiiiiriiiiiiciisiscsns s 829,942 0 0 0 0 0 0 829,942 829,942 | .o (] I (U I (O P 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
100008 10 1|THLEE PUTNAM INTERNET PARTNERSHIP........... NEW YORK......coconvrrnnen. NY..|TH LEE 01/06/2000 | 06/26/2020 | .......... 149,136 (28,993) (28,993) [ v [ s 120,143 | ........ 540,507 | oo | v 420,364 | ........ 420,364 | .o
GOLDMAN SACHS HEDGE FUND OPPORTUNITIES
380886 G4 7|IILLC NEW YORK......ccoomurrire NY.. | GOLDMAN SACHS........ccooovmrrrinrrriinnnes 12/01/2009 | 08/07/2020 | .....33,000,000 0 [ oo | e 33,000,000 |....42,825,045 | ....cccoovvrirmiinnns | o 9,825,045 | ..... 9,825,045 | ...ccovvrirrirns
FM GLOBAL SELECT MANAGERS LP (Frmly known
as MORGAN STANLEY INST. FUND OF HEDGE
617447 55 2|FUNDS) W CONSHOHOCKEN...... PA.. [MORGAN STANLEY......ccocommrirmrinerrnrnins 06/28/2004 |08/26/2020 | .....10,659,303 | ..... 1,140,697 [ oo [ | e | e 1,140,697 | ..vvovvvrcrrerrns | e 11,800,000 |....11,800,000 [ ...ccoverrremrenes [ eormrerreirneriineins | eerrerieeineenns (V1 I
617447 53 7|MORGAN STANLEY IFHF SPV LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY... .. | 09/01/2011 |09/23/2020 0 [ oo e | o 138,468
BBGOOL LP 3|ABRY ADVANCED SECURITIES FUND IV L CAYMAN ISLANDS.......... GB..|ABRY PARTNERS .. | 12/06/2018 | 07/31/2020 | .......... 257,963 | ........ 308,607 | .oouevrerrerineene | e | ceveseriiesierinees | s 308,607 | ..vvvrerrerirerine | e 566,570 | ........ 566,570
BBGOOP FC 0|AG CREDIT SOLUTIONS........cccruvmrmiirerrniirrireriinines NEW YORK......cocvvvernn . | ANGELO GORDON.........coerirrrirnrinrinnnne 09/30/2019 {09/23/2020 | ........... (40,040) | .......... 40,040 [ .o e | e | e 40,040 [ .o [ e [ | [ | (1 IR
BBGOOM H2 7 |ARDIAN SECONDARY VIII NEW YORK.... .| ARDIAN 03/31/2019 | 06/30/2020 | ....... 1,432,850 | .........47,743 47,743
AAS995 1Y 3[APOLLO HYBRID VALUE FUND. NEW YORK.... .. |MORGAN STANLEY ....c..corvrrrerrrrrrirerins 09/14/2018 {09/23/2020 | ......... (212,349)] ........212,349 v 212,349 .
BBG000 B9 6|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP... [NEW YORK.........c.ccuuurnec . | BROOKFIELD ASSET MANAGEMENT.... | 11/15/2019 |09/18/2020 | ....... 2,331,968 | ......... (14,541) | ovvreererineines e | e | v (14,541) | vvereerernirnes | v 2,317,427 | ..... 2,385,693 | .o | e 68,266 | ......... 68,266 | ....coovirrrerirnns
CARLYLE GLOBAL INFRASTRUCTURE CARLYLE INVESTMENT MANAGEMENT
BBGOOG CR 0|OPPORTUNITIES CAYMAN ISLANDS.......... GB..|LLC 12/21/2018 | 09/23/2020 | .............. 8,460 | ...cccounue (8,460) [ ...vvevverreries [ e | e | s (8,4B0) [ ...vveeeecreeries [ e [ e | e | e | (V1 I
BBGOON OS 6 |FORTRESS CREDIT OPPORTUNITIES FUND V LP.. |NEW YORK.......cc.couuvrnnes NY..| FORTRESS INVESTMENT GROUP LLC. | 11/30/2018 | 09/23/2020 | ....... 7,529,925 | ... 1,223,852 | oo | e | e | e 1,223,852 | .coovvecvvevcrens | s 8,753,777 | ... B753,TTT | covvvererernenes | v | e (1 [
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Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE 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
00M8VL V6 2|FORTRESS LENDING FUND I LP......ccccovrirrnrirernnnnes NEW YORK......oocovvrernn NY.. | FORTRESS INVESTMENT GROUP LLC. | 08/30/2019 | 09/23/2020 | ......... (126,913) | ........ 126,913 | oo [ e | e 126,913 | oo e | v 250,189 | ovvvveervririrene | e 250,189 | ........ 250,189 | .vvvverrrircirns
BBGOOK 5T 5|LEXINGTON CAPITAL PARTNERS IX.......ccovvvmrvrnns NEW YORK......coconvvrnnens NY . [LEXINGTON PARTNERS..........cccccovuunnee 11/30/2018 | 06/29/2020 | .......... 125,733 | ......... (11,720) [ oo [ | e | eveneens (R 2720) 1 R 114,013 | ... 147,870 | oo | e 33,857 | oo 33,857 |
MORGAN STANLEY PRIVATE MARKETS FUND IV
617449 G2 3|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY......ccocomerirmrerniriinnnns 01/18/2008 |06/29/2020 0 [ e [ | e 706,147 | .oovvvcvrecvcens | v 706,147 | ........ 706,147 | .o
MORGAN STANLEY PRIVATE MARKETS FUND V
630254 OL 5|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY......ccocomerirmrerniriininns 10/21/2010 | 08/03/2020 | ....... 1,033,302 | ....... (162,320) | ..vvvrerrereerins | everierieeeneenns [ erverirenineeees | s (162,320) | ..cvvvverrercerins | e 870,982 | ..... 3,012,824 | .o | e 2,141,842 | ..... 2,141,842 | oo,
630548 FP 5|MORGAN STANLEY PRIVATE MARKET FUND VI LP|W CONSHOHOCKEN...... PA.. [MORGAN STANLEY......ccoormmrrmrinrinnninns 01/16/2014 | 06/29/2020 | ....... 1,690,103 | ......... (76,684) | ...vvveerveireinns [ e | e | eveeeens (76,684) | ..o | v 1,613,419 | ... 1,613,419 [ oo [ | e (V1 IR
RIVERVIEW STRATEGIC OPPORTUNITIES FUND |
654315 GE 4|LP W CONSHOHOCKEN...... PA.. |MORGAN STANLEY.......ccovvmrermriririrniins 01/17/2014 | 09/23/2020 0 | v e | e 501,254 | .o | v 501,254 | ........ 501,254 | .ooeverircins
GCM GROSVENOR FM GLOBAL INVESTMENT
G3927R 90 9|FUNDLP NEW YORK.......cccovuuune. NY..| GCM GROSVENOR........ccccrvrvrrvriirnririrns 11/08/2005 |09/23/2020 | ....... 1,442,252 | ....... (590,199 | cvvvvrvrvrrnriers | e [ e | e (590,199) | vvvcveereierenne | e 852,053 | ..... 1,031,468 | ...oocorevecens | e 179415 | ... 179,415 | oo
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 23 4|PARTNERS XI NEW YORK......ccocoonvrrmnen. NY.. [ GOLDMAN SACHS........cocommrieirnrrinniins 08/19/2011 | 09/23/2020 | ............ 76,564 | ......... (76,564) | ...vvvevernrerreines [ e | crveeineesnneiineins | eveeeens (78,564) [ ..vvveverrerreinns [ eoreeirneirnsrinssieens [ | ceeneenesiinsinnnen | oeeesessississsens | e (V1 I
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 85 3|VINTAGE FUND VI NEW YORK......ccocoonvvrmnens NY . [ GOLDMAN SACHS........cocomerieirnniinniis 11/28/2012 | 09/23/2020
279992 14 3|MSPE-EDEN I, LP.....ooviririirineieriecineienieniiens NEW YORK... ... NY.. [MORGAN STANLEY.... ... | 09/25/2007 | 09/23/2020
291998 54 0|MSPE-EMERGENCE CAPITAL PARTNERS II, LP..... NEW YORK... . NY..|MORGAN STANLEY.... . [11/21/2007 |09/23/2020
MSPE-FORTRESS INVESTMENT FUND [V (FUND
349990 01 0|D)L.P. NEW YORK......coconvrrnnens NY.. [MORGAN STANLEY......cccormmrirmrinerrnrnins 07/10/2006 |09/23/2020 | .............. 3,889 | .o (3,889)
429994 52 8|MSPE-H.I.G. CAPITAL PARTNERS IV, LP.. . |FL...|MORGAN STANLEY.... .| 02/23/2007 {09/23/2020 | ............ 48,813 | ......... (18,918)
Y52991 75 2|MSPE-LION CAPITAL FUND I, LP. NY.. | MORGAN STANLEY 07/26/2007 |09/23/2020 (958) 958
542997 45 7|MSPE-LONE STAR FUND VI, L.P. (2009-01-29). .| TX.. [MORGAN STANLEY.... .| 01/29/2009 |09/23/2020
MSPE-MATLINPATTERSON GLOBAL
576990 04 8|OPPORTUNITIES PARTNERS III L.P. NEW YORK......ccocoonvvrnncn. NY.. [MORGAN STANLEY......cccormmrmmrirnrirnrrinns 06/22/2007 | 09/23/2020 (994) 994 994 | oo | e | e | e | e | oo, (V1 I
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND III, L.P. |NEW YORK.........c.couuvrne NY.. [MORGAN STANLEY......cccoommrimmrernirrininns 06/01/2006 |09/23/2020 | .........cco.... (P2) ) I 226 226 | oo | e | e | e | e | s, (V1 I
MSPE-TRINITY EQUITY HOLDINGS, LLC (2006-07-
223995 43 2|03) NEW YORK... . NY.. | MORGAN STANLEY ... | 07/31/2006 | 09/23/2020 684 (684) (B84) | .o [ e [ e
000000 00 O|PITCHFORKLLC.......ccoooiiiimiiiiiiiniisnisiissicenies BOSTON ... |MA. | PITCHFORK HOLDINGS LLC.. . 12/31/2019 |09/23/2020 | ........... (90,889) | ... 90,889 | v [ | e | o 90,889 | ..o [erreinenisninens | s 361,263 N 361,264 | ........361,264
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............oooiiiiiniiiisec e .....59,520,996 | ... 1,997,876 0 0 0 ... 1,997,876 | oo 0]... 61,518,872 |....76,192,461 ....14,673,590 |....14,673,590
4899999. Subtotal - UNAffilIAtEA. .........ererereriisisiiseiii s .....59,404,562 | ... 2,114,593 0 0 0. 2,114,593 | i, 0]... 61,519,155 |....76,192,744 ....14,673,590 |....14,673,590
4999999. Subtotal - Affiliated.........ccoceviiniineiriniinns 829,942 0 0 0 0 0 0 829,942 829,942 | o0 | e 0 [ oo 0
5099999. Totals..........cocvvrrrerirrrrrinnes ....60,234,504 | ..... 2,114,593 0 0 0]... 2,114,593 | oo, 0]... 62,349,097 |...77,022,686 | .................. 0...14,673,590 |....14,673,590 | ......c...o........ 0
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Bonds - U.S. Government
01F012 48 6 |[UMBS TBA 15YR.......ccccoonece 07/17/2020........ ZERO STAGE CAPITAL 2,517,856 | ..o 2,470,000 | .oooovvvrvnerininirenenennenenn LBAT [
01F012 49 4 |UMBS TBA 15YR... 08/06/2020. ZERO STAGE CAPITAL. ...ttt iseessiessseeesssesse s sssssssssssssessessesas | istessessessssssesssssessssessesssssssessassnsansasss | seessessessssssesssssesssessesses 11,837,348 ....11,605,000
01F012  4A 1 |UMBS TBA 15YR... 08/27/2020. ZERO STAGE CAPITAL. ..ottt s sssssesssssssssesseses | issessessessssssssssssssssessessssssesssssesassesss | ssessesesssssssesssssesssssssessess 14,045,598 ....13,785,000
01F012  6A 9 |UMBS TBA 30YR.......cccovveuee 09/11/2020........ ZERO STAGE CAPITAL. ...ttt ssssssseniens | frebssssssesessesisseesssss s ssse s ssesins | soetesessssssessesssssessnsseesans 10,577,950 | oo 10,510,000
01F020 49 7 |UMBS TBA 15YR... 07/22/2020. ZERO STAGE CAPITAL 4,968,750 ..4,800,000
01F020  4A 4 |UMBS TBA 15YR... 09/21/2020. ZERO STAGE CAPITAL 7,030,872 ..6,790,000
01F020  4C 0 |UMBS TBA 15YR... 09/21/2020. ZERO STAGE CAPITAL 7,024,467
01F020 6A 2 |UMBS TBA 30YR 08/18/2020. ZERO STAGE CAPITAL 3,015,153
01F020 6B 0 [UMBS TBA 30YR... 08/27/2020. ZERO STAGE CAPITAL 7,037,151
01F020 6C 8 |UMBS TBA 30YR... 09/17/2020. ZERO STAGE CAPITAL 7,029,813
01F032 68 2 |UMBS TBA 30YR 08/06/2020. ZERO STAGE CAPITAL 8,096,386
01F032 69 0 [UMBS TBA 30YR... 08/28/2020. ZERO STAGE CAPITAL.....coviieieieicisieeieississseseessissssesesssssssessessssssssesssssssenns | resesssssesssenssssssssesssssssessssssssssssessssasss | soessessesssnssesssssesessssessees 13,563,180
3134A4  AB 0 |FEDERAL HOME LN MTG.... .. 09/17/2020. ZERO STAGE CAPITAL 1,248,991
3134A4  KY 9 |FEDERAL HOME LN MTG 09/15/2020. ZERO STAGE CAPITAL 308,538
3137EA  EW 5 |FEDERAL HOME LN MTG.... . 09/02/2020. ZERO STAGE CAPITAL. ..ottt sssssessesessssessesas | ietessessessssssesssssessssessesssssssessessesansasss | ssessessessssssesssssnsssassesses 14,195,314
912810  SL 3 |UNITED STATES TREAS 08/04/2020. ZERO STAGE CAPITAL 955,341
912810 SN 9 |UNITED STATES TREAS 08/27/2020. ZERO STAGE CAPITAL 2,211,074
912828 ZQ 6 |UNITED STATES TREAS 07/31/2020. VARIOUS.......ooiiiiini bbb | setsesssss s ss bbb ensnns | esbenes st essnes 23,327,773
912828  ZS 2 |UNITED STATES TREAS 06/25/2020. ZERO STAGE CAPITAL 5,997,872
912828  ZU 7 |UNITED STATES TREAS 07/09/2020. ZERO STAGE CAPITAL. ..ottt ssssssesssssssssesseses | iesessessesssssssessssssssssessesssssssesssssessssenss | stessessesssssssesssssesssssssessess 21,182,734
912828  ZV 5 |UNITED STATES TREAS 07/23/2020........ VARIOUS ..ot es s ssnasssnsenssssesas s esesanssssenasssssssssssnnssnsns | istessessssssessssassssesssssssesssssssssssssansase | seessessesessessssasssnssssansesanes 29,767,334
912828  ZY 9 |UNITED STATES TREAS 08/04/2020. ZERO STAGE CAPITAL 5,369,562
91282C  AB 7 |UNITED STATES TREAS 08/27/2020. VARIOUS ..ottt senasae s s sasssssenssssssasssessnssnsns | issessesssssssssssasssssasssssssesssssssssssssansases | seesssssessssssesesssnsssassesenes 14,187,870
91282C  AD 3 |UNITED STATES TREAS 08/27/2020........ VARIOUS ..ottt sensenses | sebessessesssssssessessesessess s sssssessessebensenss | saessessesssssssessnssnssssensesanss 54,552,502 | ..o 54,660,000
91282C  AE 1 |UNITED STATES TREAS 08/27/2020. ZERO STAGE CAPITAL. ..ot ssseseessssssessssssesssssssssessesns | ietesssssesssessssssssssssssessessssssessessesassasss | seessessessssssesssssessssssesses 13,422,537 ....13,540,000
91282C  AF 8 | UNITED STATES TREAS 08/27/2020. ZERO STAGE CAPITAL. ..ot ssssssesssssssssesseses | iesessessesssssssssssssssssessessssssesssssessssesss | ssessessesssssssessssssssssssessess 32,747,248 ....32,795,000
91282C  AG 6 | UNITED STATES TREAS 08/31/2020........ ZERO STAGE CAPITAL.....uiviiiiieteisecee ettt sesssassessssseseses | sesesesssssesessssesssssssesesessssessssssesessnssses | avessssessssesessssssesassssesssnns 11,097,832 | oo 11,100,000
91282C  AH 4 |UNITED STATES TREAS 08/28/2020. ZERO STAGE CAPITAL. ...ttt sssssssensens | oesssssssssesssssssssessssssssesssssessssssessesses | ssesssessassessesssssssssssessaes 34,153,983 34,170,000
91282C  AJ 0 |UNITED STATES TREAS 09/11/2020. ZERO STAGE CAPITAL 4,995,898 ..5,000,000
91282C  AK 7 |UNITED STATES TREAS 09/11/2020........ ZERO STAGE CAPITAL 4,106,789 | oo 4,110,000
0599999.  Total - BONAS = U.S. GOVEIMMENL........cuuuriuiiuieiiiirisisis st ses s sas st sms s mas 0820 4oe0s 08 o8008 8080084008080 E L8480 E 0800808408080 £E0E L840 L 8080840084080 E 8082081000800 8008081080080 8000 ShEn0E o0 E b0 s et sttt nns | snisisssienss st snasnssssnisacs 370,573,716 | ..ovvivcnciiniinnicniis 368,385,000
Bonds - All Other Government
135087 D5 0 | CANADA GOVT. 07/02/2020........ RBC DEXIA. ..ottt snsenss | chenesessesanss st nssenins | eosebasssesssess s 10,916,900
135087  F8 2 | CANADA HOUSING TRUST. ..o 08/28/2020. VARIOUS ..ottt | febinsb ettt enies | ebetbsesses bbb 33,168,680
135087 K3 7 | CANADA GOVT. 07/30/2020. VARIOUS 9,051,315
614852 PH 8 |MONTREAL QUE 07/02/2020........ NATIONAL BANK ...ttt 2,194,200
614853 DS 5 |MONTREAL QUE 07/08/2020. DESJARDIN 2,189,000 ..2,000,000
62620D  AK 7 | BC MUNIFINANCE........cooiiiiriieriniicieriseresissie s sttt ssssiensesisnins | coensnssensnns 07/02/2020. NATIONAL BANK 4,788,950 ..4,750,000 5,010
74814Z  EV 1 |PROV OF QUEBEC........ccoosiiiriiiiiinirieriesiecsssisssisstesisssesssssssssssiessesssssssenss. | cosessessnnnes 07/28/2020........ DESUARDIN. ...ttt enes | etbsesssess e ses bbbt | eebiens et 10,993,800 | .o 10,000,000 | coooverirerinirineieieeis 113,767
891288 DK 5 |TORONTO ONT 07/02/2020. T D SECURITIES 3,545,182 ..3,325,000 33,701
891288 DV 1 |TORONTO ONT . 07/16/2020. T D SECURITIES 3,062,550 ..3,000,000 6,312
1099999.  Total - BONAS = All ONEI GOVEIMMENL. ...........c.cvevuiveteveiecieieiitetetecectetete ettt st ettt saeteeesetes eesetetesessssesassesesesesessesassesesesessssessesesesesassssesassesesesssssssessssesessessesasseses et s sesesas s set et s aesesassssetesessssesassssetesasessesasnsetesas  avsssessssssesesassssessssesessassessssssesesasasses | eresissetesessssasassesesesessasaes 79,910,577 | oo 75,575,000 | ..ooovvvireiiiireeceea 271,722
Bonds - U.S. Special Revenue and Special A
011770  4W 1 |ALASKA ST 08/11/2020........ ZERO STAGE CAPITAL 1,375,120 | oo 1,000,000 | ..o T [ IFE e
01757L GV 2 | ALLEN CNTY OHIO HOSP. 08/17/2020........ ZERO STAGE CAPITAL 1,347,760 | coooerceeees 1,000,000 | oo 16,944 [1FE.....oviviiririirs
01F020 47 1 |UMBS TBA 15YR.......cccovvvuce 06/11/2020........ ZERO STAGE CAPITAL 7,505,732 | oo 7,250,000 | oo 6,042 | 1FE.....ccovvvirricrn
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01F020 48 9 [UMBS TBA 15YR.......cccovvvienee 06/22/2020........ ZERO STAGE CAPITAL. ...ttt bessis e esiens | oresissitesesssebssses s ss st bse st esbsesene | otesessebaessets b s b e s bbb bt ens | Sheeesetb b s es bbb bbb s bbbt | fhetesentebeess bbbt 4,267
01F020 67 9 [UMBS TBA30YR........ccccouueen. 06/11/2020........ ZERO STAGE CAPITAL. ..ottt siesessssssiessssessessesssssssssees | coisessstsssssssssssessessessssssssssssessessnene | svessesssssssisesssnsssesssenens 15,029,873 | oo 14,670,000 | cooovvvreiirieieiseeies 10,595
01F020 68 7 |UMBS TBA 30YR... 06/22/2020. ZERO STAGE CAPITAL 4,890
01F022 67 5 |UMBS TBA 30YR... 06/15/2020. ZERO STAGE CAPITAL 9,987,707 | oo 9,605,000 8,671
01F022 68 3 |UMBS TBA 30YR 07/01/2020........ ZERO STAGE CAPITAL 4,390,631 | oo 4,230,000 | oo 11,529
01F030 67 8 |UMBS TBA 30YR... 06/16/2020. ZERO STAGE CAPITAL. ..ottt sssssesssssssssesseses | iesessessesssssssssssssssssessessssssesssssessssesss | ssessessesssssssesssssssssssssessess 14,109,167 ....13,370,000 ..17,323
01F032 67 4 |UMBS TBA 30YR... 06/25/2020. ZERO STAGE CAPITAL. ...t tseeseisssseseesssessessssssessssssssssessesns | rstesssssesssesssssssssssssessesssssssssessesassasss | seessessesssssssesssssessssssesses 17,801,504 ....16,890,000 ...30,371
01F040 67 7 |UMBS TBA 30YR... 06/17/2020. ZERO STAGE CAPITAL. ..ottt essessssssessesessssesseses | iesessessesssssssssssssessssessessssssessessessssesss | ssessessesssssssesssssessssassessss 12,388,730 ....11,650,000
01F042 67 3 |UMBS TBA 30YR... . 06/24/2020. ZERO STAGE CAPITAL. ...t siesieieiseisssseseesssessessssssessssssssssessesns | ietesssssesssensssssssssssssessessssssessessesassasss | seessessessssssesssssessssssesses 26,174,005
04780T DD 3 |ATLANTA GA ARPT PASS 07/15/2020. ZERO STAGE CAPITAL 1,261,093
047870  FC 9 |ATLANTA GA WTR & WAS 08/31/2020. ZERO STAGE CAPITAL 1,637,494 .
05914F  5Q 9 |BALTIMORE CNTY MD..... . | 06/30/2020. ZERO STAGE CAPITAL 2,128,523 ,625,000
106241 E2 4 |BRAZOSPORT TX INDEP SCH DIST 08/18/2020. ZERO STAGE CAPITAL 3,364,650 ..2,500,000
130630 UK 2 |CALIFORNIA ST.. 09/10/2020. ZERO STAGE CAPITAL 2,659,760
130630 VT 2 |CALIFORNIA ST.. 09/03/2020. ZERO STAGE CAPITAL 9,145,257
13077D ML 3 |CALIFORNIA ST UNIVR 08/27/2020. ZERO STAGE CAPITAL 1,400,000
13281IN YP 1 |CAMDEN CNTY N J IMPT 07/16/2020. ZERO STAGE CAPITAL 5,140,791
190813 RR 8 |COBB CNTY GA KENNEST 09/16/2020. ZERO STAGE CAPITAL 324,918
19648F  KF 0 | COLORADO ST HLTH FACS AUTH REVENUE...........cccooviiiiniirniniieisisneisienis | v 09/18/2020. ZERO STAGE CAPITAL 1,302,438
19648F  KS 2 | COLORADO ST HLTH FACS AUTH REVENUE...........cocoomiiiiirircineirernrncirennsienens | ceveninsicinns 09/10/2020. ZERO STAGE CAPITAL 3,044,248
20772K DU 0 | CONNECTICUT ST..... 09/15/2020. ZERO STAGE CAPITAL 1,300,550
20772K  LE 7 |CONNECTICUT ST..... 06/30/2020........ ZERO STAGE CAPITAL 118,485
207758 A2 9 | CONNECTICUT STSPL T 06/26/2020. ZERO STAGE CAPITAL 577,745
20775H  BP 7 | CONNECTICUT ST HSG F 07/29/2020. ZERO STAGE CAPITAL 1,332,177 .
20775Y  FB 7 [CONNECTICUT ST REVOL......cccovvnrierrriirinins 09/15/2020........ ZERO STAGE CAPITAL 3,163,273 | oo 2,475,000
220245 H3 1 |CORPUS CHRISTI TEX U 07/01/2020. ZERO STAGE CAPITAL 1,457,049 ..1,100,000
235036  5F 3 | DALLAS FORT WORTH TE......ccccoiimiirmrrniirernriseisnrsssssnssesssssnenes 07/15/2020. ZERO STAGE CAPITAL 3,518,519 ..2,630,000
235036  TQ 3 |DALLAS FORT WORTH TE......cooiiriierinrirerineiseeeniereesenienesiseines 09/01/2020........ ZERO STAGE CAPITAL 2,026,020 | ..o 2,010,000
246343 LJ 4 |DELAWARE RIV JT TOLL....ccvvevrrrriciririnene 06/24/2020. ZERO STAGE CAPITAL 1,566,248 ..1,285,000
246388 UG 5 |DELAWARE ST HEALTH F 08/14/2020. ZERO STAGE CAPITAL 4,428,690 ..3,440,000
248866 7F 6 |DENTON TEX 09/15/2020........ ZERO STAGE CAPITAL 1,330,550 | ..o 1,000,000
25477G QA 6 |DISTRICT COLUMBIAIN.. .| 09/01/2020. ZERO STAGE CAPITAL 3,727,857 ..3,170,000
25477G  RJ 6 |DISTRICT COLUMBIAIN.. . | 09/21/2020. ZERO STAGE CAPITAL 5,871,994 ..4,375,000
25477G  RU 1 |DISTRICT COLUMBIA IN 09/14/2020........ ZERO STAGE CAPITAL 3,622,735 | v 2,775,000
25477G  TA 3 |DISTRICT COLUMBIAIN.. 07/22/2020. ZERO STAGE CAPITAL 134,820 | cooveeererreeeeees 100,000
3131XB X2 0 |FHLMC PC 15Y ZK7897.... 06/16/2020. ZERO STAGE CAPITAL (15,399) (14,601) | ..
3131XU LT 2 |FHLMC PC 30Y ZM1238 08/20/2020........ ZERO STAGE CAPITAL 312,643 | .o 294,946
3131XV. S6 3 | FHLMC PC 30Y ZM2341 08/07/2020. ZERO STAGE CAPITAL 1,577,074
3131XV. VQ 5 |FHLMC PC 30Y ZM2423 08/07/2020. ZERO STAGE CAPITAL 722,832
3131YB  J7 4 |FHLMC PC 30Y ZN4786 06/24/2020........ ZERO STAGE CAPITAL 1441544 | L 1,374,740
3131YC TV 8 |FHLMC PC 30Y ZN5964 06/16/2020. ZERO STAGE CAPITAL......ooiiiiieieireieieieieeieesetsesessesseeeesssssessessssssssessssessesns | setesssssesssssssssssssessssssesssssssassessesnsnsss | oesessessesssssssnsssssessesssesseses (246,369) ..(227,724)] ..
3132A5 HE 8 |FHLMC PC 30Y ZSA4729......c.covrvvvrinriirrnnicirnnienns 08/07/2020. ZERO STAGE CAPITAL 890,102
3132A5  HL 2 |FHLMC PC 30Y ZSA4735.......c.ocermrirrieriniicierienns 06/12/2020........ ZERO STAGE CAPITAL. ...ttt essssissssesiens | resisisesesssse st ssenens | fressesssesesssssenseseessesesessenes (154,019)
3132A9 VD 6 |FHLMC PC 15Y ZS8712......ccvvvirvrirriirinnicirininnns 06/24/2020. ZERO STAGE CAPITAL 1,605,858 .
3132DM  KC 8 |FHLMC 09/23/2020. ZERO STAGE CAPITAL 276,065 ...455
3132DV 5T 8 |FHLMC PC 30Y SD8058..........ccceverrrrnene 08/18/2020........ ZERO STAGE CAPITAL 5,394,718 10,666
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3132WL 74 1 |FHLMC PC GOL Q47062 06/15/2020........ | ZERO STAGE CAPITAL .(131,815) | . (124,758) | ... (158) | 1FE...
3132XV NB 5 | FHLMC PC GOL Q53085... 06/22/2020 ZERO STAGE CAPITAL .(132,191) | . ..(125,115) | ... ...(136) | 1FE...
31334W  EX 5 |FHLMC PC 30Y QA0150 07/01/2020........ ZERO STAGE CAPITAL 2,492,427 1FE...
3133A1  DQ 2 |FHLMC PC 30Y QA6411 09/18/2020........ ZERO STAGE CAPITAL 1,605,821 1FE...
3133A3  4H 8 |FHLMC PC 30Y QA8924 09/02/2020. ZERO STAGE CAPITAL 351,336 1FE...
3133A3  J9 0 |FHLMC PC 30Y QA8388 06/16/2020........ | ZERO STAGE CAPITAL (2,939) ..(2,727) 1FE...
3133A3 TU 2 |FHLMC PC 30Y QA8663 08/28/2020. ZERO STAGE CAPITAL 1,965,696 .1,853,611 1FE...
3133A3  ZL 5 |FHLMC PC 30Y QA8847 06/24/2020........ NOMURA 9,318,883 1FE...
3133A4 S8 0 |FHLMC PC 30Y QA9543 06/24/2020........ ZERO STAGE CAPITAL 1,916,034 1FE...
3133A4 VX 1 |FHLMC PC 30Y QA9630 09/02/2020 ZERO STAGE CAPITAL 432,848 1FE...
3133A6 DS 7 |FHLMC PC 30Y QB0113 07/01/2020........ | ZERO STAGE CAPITAL 1,953,032 1FE...
3133A6  GU 9 |FHLMC PC 30Y QB0211 06/22/2020. CANTOR (50,575) (48,685) | ... 1FE...
3133A6  J5 1 |FHLMC PC 30Y QB0284 06/16/2020........ ZERO STAGE CAPITAL (4,026) .(3,821)] ... 1FE...
3133A6 MU 2 |FHLMC PC 30Y QB0371 09/16/2020........ ZERO STAGE CAPITAL 169,808 .155,697 1FE...
3133A6 VD 0 |FHLMC PC 30Y QB0612 06/12/2020. ZERO STAGE CAPITAL (6,775) 1FE...
3133A6 VR 9 |FHLMC PC 30Y QB0624 07/01/2020........ | ZERO STAGE CAPITAL 1,893,699 1FE...
3133A9 DF 9 [FHLMC PC 30Y QB2802 08/20/2020 INTL FCSTONE. ...ttt eses | chenesess bbbt | sobsbasss e 18,953,438 1FE...
3133G9  KZ 1 |FHLMC PC 15Y QN3012....... 08/11/2020........ PINC CAPITAL-F ..ottt | chetesesb bbbttt | eebebesss s s 18,802,677 1FE...
3133GA AN 6 |FHLMC PC 15Y QN3613....... 09/23/2020........ PNC CAPITAL-F ..ottt sssnss | shnisess bbb | sossbasss e sssnesenee 11,787,409 1FE...
3140F4 HM 1 |FNMA PASSTHRU BC8335............. 06/22/2020........ ZERO STAGE CAPITAL. ...ttt sis s ssss e ssessssssesines | sresisisssessssss s ess e esisenens | fressesisessesssssenssessessesesessenes (100,095) 1FE...
3140FN  3X 0 | FNMA PASSTHRU BE3513, 08/04/2020........ ZERO STAGE CAPITAL 603,611 1FE...
3140HF  T9 0 |FNMA PASSTHRU BK2375 09/16/2020........ ZERO STAGE CAPITAL 631,000 | ..o 585,700 1FE
3140HF WA 3 | FNMA PASSTHRU BK2440. 06/16/2020........ ZERO STAGE CAPITAL (13,530) (12,908) | ... 1FE...
3140HG D9 5 |FNMA PASSTHRU BK2827 08/19/2020........ AMHERST ...ttt | ettsesses bbbttt | enbte e 13,099,011 | oo 12,468,755 1FE...
3140HP  C7 0 |FNMA PASSTHRU BK9093 08/04/2020........ ZERO STAGE CAPITAL 781,173 1FE...
3140HQ AB 1 |FNMA PASSTHRU BK9901 09/02/2020........ ZERO STAGE CAPITAL 2,634,846 1FE...
314048 B4 4 |FNMA PASSTHRU BM3658 08/04/2020........ ZERO STAGE CAPITAL 710,996 | .o 668,002 1FE
3140JL  YS 7 |FNMA PASSTHRU BN4320... 06/24/2020........ ZERO STAGE CAPITAL 3,644,104 ..3,383,962 1FE...
3140JQ RH 8 |FNMA PASSTHRU BN7687... 08/04/2020........ ZERO STAGE CAPITAL 1,442,941 1FE...
3140JS  QF 9 |FNMA PASSTHRU BN9453............. 06/17/2020........ ZERO STAGE CAPITAL (1,675) 1FE...
3140JW QW 3 |FEDERAL NATL MG 09/23/2020........ ZERO STAGE CAPITAL 328,887 1FE...
3140K1  UP 9 |FNMA PASSTHRU BO5989 08/20/2020........ ZERO STAGE CAPITAL 167,928 1FE
3140Kk4 LR 9 |FNMA PASSTHRU B08435 08/28/2020........ ZERO STAGE CAPITAL 1,997,465 1FE...
3140k4  ZS 2 |FNMA PASSTHRU B0O8852 09/02/2020........ ZERO STAGE CAPITAL 226,752 1FE...
3140K7  NJ 8 | FNMA PASSTHRU BP0392 09/02/2020........ ZERO STAGE CAPITAL 224,064 1FE...
3140K8 CQ 2 |FNMA PASSTHRU BP0978 08/06/2020........ ZERO STAGE CAPITAL 1,630,449 1FE...
3140K9  GY 9 |FNMA PASSTHRU BP2014 08/28/2020........ ZERO STAGE CAPITAL 3,130,898 1FE
3140KB  4C 5 | FNMA PASSTHRU BP4418, 06/24/2020........ ZERO STAGE CAPITAL 929,160 1FE...
3140KB 5V 2 |FNMA PASSTHRU BP4459 06/11/2020........ ZERO STAGE CAPITAL (1,656) 1FE...
3140KB  HG 2 | FNMA PASSTHRU BP3830. 06/24/2020........ ZERO STAGE CAPITAL 1,136,655 1FE...
3140KE  H6 8 | FNMA PASSTHRU BP6552. 09/11/2020........ ZERO STAGE CAPITAL 2,404,431 1FE...
3140KQ YR 6 |FNMA PASSTHRU BQ5219 09/23/2020. PNC CAPITAL-F.....oovvviericeeeieisniens 9,484,796 1FE...
3140Q7  5Y 9 |FNMA PASSTHRU CA0862... 06/12/2020........ | ZERO STAGE CAPITAL ..(140,175) | . 1FE...
3140QC LD 6 |FNMA PASSTHRU CA4823... 09/02/2020........ ZERO STAGE CAPITAL 599,794 1FE...
3140QC SL 1 |FEDERAL NATL MG 09/23/2020........ ZERO STAGE CAPITAL 214,900 1FE...
3140QC  XB 7 | FNMA PASSTHRU CA5173............. 08/20/2020........ ZERO STAGE CAPITAL 366,903 1FE...
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3140QD  ZT 4 |FNMA PASSTHRU CA6153................. 06/19/2020........ FNMA e (10,337) [ covoeeriereenererersceries (9,960)

3140QE DK 5 |FNMA PASSTHRU CA6405................. 07/28/2020........ FNMA s | bbbt | sebebns e 12,076,746 | ..covocvveccrecens 11,516,230

3140QE  ZQ 8 |FNMA PASSTHRU CA7050................. 09/14/2020. ZERO STAGE CAPITAL 2,252,575 ..2,128,522

3140X4 P9 1 |FNMA PASSTHRU FM1347 08/04/2020. ZERO STAGE CAPITAL 5,696,475 ..5,353,515

3140X4  VV 5 |FNMA PASSTHRU FM1527 08/04/2020........ ZERO STAGE CAPITAL 5,292,361 | .overeerirerereereeenins 5,339,634

3140X5 KZ 5 |FNMA PASSTHRU FM2111 09/16/2020. ZERO STAGE CAPITAL 824,323

3140X6  5U 1 |FNMA PASSTHRU FM3558 07/01/2020. ZERO STAGE CAPITAL 4,822,866 .

3140X6  XR 7 |FNMA PASSTHRU FM3387 06/16/2020. ZERO STAGE CAPITAL. ...ttt ssessesssssssessessssssssssesas | siessssssessssssssssessessssssessessssassessesssesss | ossessessesssssssssssssessssssessesns (131,421) ....(124,349)

3140X7  EX 3 |FNMA PASSTHRU FM3749 07/20/2020. SUNTRUST.... 8,986,098

31418C  2E 3 | FNMA PASSTHRU MA3472 09/02/2020. ZERO STAGE CAPITAL 661,431

31418C  UC 6 | FNMA PASSTHRU MA3278 06/24/2020. ZERO STAGE CAPITAL 1,908,998

31418C  ZN 7 |FNMA PASSTHRU MA3448 08/13/2020. ZERO STAGE CAPITAL 5,907,559

31418D ML 3 | FNMA PASSTHRU MA3962 09/02/2020. ZERO STAGE CAPITAL 483,864

31418D PR 7 | FNMA PASSTHRU MA4031 08/06/2020. ZERO STAGE CAPITAL 249,324

31418D  SJ 2 | FNMA PASSTHRU MA4120 08/11/2020. ZERO STAGE CAPITAL 1,578,838 ,500,000

373385  EE 9 | GEORGIA ST....cooiiiiiieicieieeisciessisiesi et 09/17/2020. ZERO STAGE CAPITAL 3,601,188 ..2,665,000

373385 GV 9 |GEORGIA ST...cooiiiiiiirieiisiseesissisisssss s 08/20/2020. ZERO STAGE CAPITAL 1,492,097 | oo 1,175,000

38380H CH 3 |GNMA REMIC TRUST. 05/29/2020. ZERO STAGE CAPITAL (66,936)

387874 YV 6 |GRANT CNTY WASH PUB..........cccouuenee. 08/19/2020. ZERO STAGE CAPITAL 2,665,750 | ..o 2,500,000

407272 26 3 |HAMILTON CNTY OHIOH 07/08/2020. ZERO STAGE CAPITAL 1,897,110

414018  7Q 8 |HARRIS CNTY TEX FLOO. 09/18/2020. ZERO STAGE CAPITAL 731,231

44420R  AQ 3 |HUDSON YARDS INFRASTRUCTURE CORP........... 09/09/2020........ ZERO STAGE CAPITAL 2,542,384 | ..o 2,055,000

44420R AT 7 |HUDSON YDS INFRASTRU......cviiiiiriiiririresinisisssisssssssssessessssesessesssssssssesssssssnsess | osssensseenes 08/04/2020. ZERO STAGE CAPITAL 2,707,674 ..2,185,000

455280  ZK 0 |INDIANAPOLIS IND LOC 09/22/2020. ZERO STAGE CAPITAL 3,029,293 ..2,460,000 .

495260 M5 7 |KING CNTY WASH SCHD 06/30/2020........ ZERO STAGE CAPITAL 4,579,117 | o 3,970,000 | ..o 10,918

498531 PG 1 |KLEIN TEX INDPT SCH 08/27/2020. ZERO STAGE CAPITAL 3,427,675 ..2,500,000 10,417

544532 BM 5 |LOS ANGELES CALIF DE 08/25/2020. ZERO STAGE CAPITAL 2,937,807 ..2,245,000 .A7,149

54589T  JG 8 |LOUDOUN CNTY VA. 08/03/2020........ ZERO STAGE CAPITAL 2,951,848 | ..o 2,165,000 | coooverririreriereene e 14,433

546417 CX 2 |LOUISIANA ST ..ottt ssssis st esse s essesssssns | oessnsssssenes 08/05/2020. ZERO STAGE CAPITAL 1,517,472 ..1,100,000 22,153

560245 JQ 6 |MAHWAHTWPNJ 07/16/2020. ZERO STAGE CAPITAL 1,613,352 ..1,300,000

57421C AT 1 |MARYLAND ST HEALTH &....oocvvrieiriirciinieieieinns 07/16/2020........ ZERO STAGE CAPITAL 2,474,031 | o 2,100,000

57582R D5 2 |MASSACHUSETTS ST.. 06/26/2020. ZERO STAGE CAPITAL 3,134,741 ..2,440,000

57582R  ZY 5 |MASSACHUSETTS ST.. . 09/02/2020. ZERO STAGE CAPITAL 5,765,840 ..4,305,000 |.

57584Y  ZK 8 | MASSACHUSETTS ST DEV......ccccceoviririvrrinnee 09/17/2020........ ZERO STAGE CAPITAL 2,902,626 | ...ooveriiennn 2,270,000 | cooovervrieneeee 43,508 |1FE...cccooviiriiiinne

584283 GN 9 |MEDFORD ORE HOSP FAC 07/08/2020. ZERO STAGE CAPITAL 787,014 .600,000

584283 HB 4 |MEDFORD ORE HOSP FAC 07/08/2020. ZERO STAGE CAPITAL 1,117,516 .975,000

584283 HD 0 |MEDFORD ORE HOSP FAC 08/04/2020........ ZERO STAGE CAPITAL 623,535 | ..o 545,000

603758  JE 7 |MINNEAPOLIS MINN 09/18/2020. ZERO STAGE CAPITAL 3,471,770 ..3,235,000

60412A  UB 7 [ MINNESOTA ST....cooiiiriirciniirererisriresesiseeesisse s sseseenes 09/01/2020. ZERO STAGE CAPITAL 3,021,007 ..2,410,000

61334P  CT 8 [ MONTGOMERY CNTY MD 07/28/2020........ ZERO STAGE CAPITAL 3,280,157 | .o 2,590,000

63165T €8 6 [ NASSAU CNTY N Y ..ot essessssssensnns. | sessessnsiensn 07/22/2020. ZERO STAGE CAPITAL 140,612 .110,000

646066 7N 4 |NEW JERSEY ST EDL FA 09/01/2020. CORPORATE REORG.....c..cuiirirriisiseieississisessssssisessssss s sssssessesssenes 1,001,922 .915,000

646066 7Y 0 |NEW JERSEY ST EDL FA 09/01/2020........ CORPORATE REORG.........cuiiriirierieiineieriesissiesisisisesisese s 1,297,572 | oo 1,185,000

646136 X4 8 |NEW JERSEY ST TRANSN......coiiiiiiririrnrisreissieiessseienniees 07/14/2020. ZERO STAGE CAPITAL 561,720

64966Q MF 4 [NEWYORKNY 08/28/2020. ZERO STAGE CAPITAL 3,942,750

64971X NF 1 |[NEWYORKNY CITY TR 07/27/2020........ ZERO STAGE CAPITAL 2,121,533
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64971X RN 0 [NEWYORKNY CITY TR 08/21/2020........ ZERO STAGE CAPITAL 1577714 | s 1,225,000

64971X RQ 3 [NEWYORKNYCITY TR 09/03/2020........ ZERO STAGE CAPITAL 5,555,726 | ..o 4,150,000

64990C 5M 9 |NEW YORK ST DORM AUT 08/24/2020. ZERO STAGE CAPITAL 807,060 .650,000

64990G  MX 7 [NEW YORK ST DORM AUT 08/24/2020. ZERO STAGE CAPITAL 711,531 .625,000

650009 T3 7 |NEW YORK ST TWY AUTH 07/15/2020........ ZERO STAGE CAPITAL 2,488,742 | oo 1,920,000

650009 T9 4 |NEW YORK ST TWY AUTH 08/13/2020. ZERO STAGE CAPITAL 3,799,008

650036 AN 6 |NEW YORK ST URBAN DE 06/29/2020. ZERO STAGE CAPITAL 869,805

650036  BY 1 |NEW YORK ST URBAN DE 07/17/2020. ZERO STAGE CAPITAL 597,470

650036 BZ 8 |NEW YORK ST URBAN DE 08/12/2020. ZERO STAGE CAPITAL 4,285,187

653420 MV 8 |NIAGARAFALLSNY CI 07/14/2020. ZERO STAGE CAPITAL 1,019,215

655867 XU 8 |NORFOLK VA. 09/15/2020. ZERO STAGE CAPITAL 4,893,601

658207 C9 4 |NORTH CAROLINAHSGF... 09/17/2020. ZERO STAGE CAPITAL 1,710,000

65821D WY 3 |NORTH CAROLINAMED C 07/13/2020. ZERO STAGE CAPITAL 1,273,230

65829Q DL 5 |[NORTH CAROLINA ST LT..coivmriiiririrrirnrinenne 08/19/2020. ZERO STAGE CAPITAL 1,950,265

677522 C3 6 |OHIO ST. 07/22/2020. ZERO STAGE CAPITAL 4,617,480

677561 KE 1 {OHIO STHOSP REV.......cccovtvmiriiiiiieinrirereriniines 08/26/2020. ZERO STAGE CAPITAL 1,292,270

677561 KW 1 |OHIO ST HOSP FAC REV. 08/03/2020. ZERO STAGE CAPITAL 987,957

685869 GF 0 | OREGON HEALTH SCIENC.. 09/01/2020. ZERO STAGE CAPITAL 3,501,608

70917S 7L 1 |PENNSYLVANIA ST HIGH 07/15/2020. ZERO STAGE CAPITAL 4,469,129

709222 CW 1 |PENNSYLVANIA ST TPK. 07/06/2020. ZERO STAGE CAPITAL 3,490,634

735389  G6 9 |PORT SEATTLE WASHRE....... 07/08/2020. ZERO STAGE CAPITAL 931,508

751073  MA 2 |RALEIGH-DURHAMN C A 07/16/2020........ ZERO STAGE CAPITAL 948,856

791526 QG 4 | ST LOUIS CNTY MO SPL 08/05/2020. ZERO STAGE CAPITAL 2,119,538 ..1,680,000

79623P  GD 1 | SAN ANTONIO TEX 09/01/2020. ZERO STAGE CAPITAL 1,355,419 ..1,025,000

837123 KW 7 | SOUTH CAROLINA ST PO......coovvrrvrrrirrirnne 08/26/2020........ ZERO STAGE CAPITAL 3,680,570 | oooveeeeeiere e 2,990,000

875301 GM 9 | TAMPA-HILLSBOROUGH C 07/06/2020. ZERO STAGE CAPITAL 3,087,305 ..2,580,000

87638K BT 8 | TARRANT CNTY TEX COL.....vvviiriririririrrnieineisisissiesenssnenes 07/07/2020. ZERO STAGE CAPITAL 2,366,960 ..2,000,000

90634P  PY 9 [UNION CNTY N oo esseesiesicesensnnees 07/07/2020........ ZERO STAGE CAPITAL 2,622,213 | oo 2,475,000

91412H  GE 7 |UNIVERSITY CALIF REV....... 07/16/2020. ZERO STAGE CAPITAL 215,000

91412H  GF 4 |UNIVERSITY CALIF REV....... 07/14/2020. ZERO STAGE CAPITAL 170,000

917393 DD 9 |UTAH CNTY UTAH HOSP.......coviiiiiriiicieiiisse s 08/18/2020........ ZERO STAGE CAPITAL 2,826,076

924166  LE 9 |VERMONT EDL & HEALTH... .| 07/10/2020. ZERO STAGE CAPITAL 2,037,451 ..1,630,000

927734 M4 2 |VIRGINIA BEACH VA . | 08/31/2020. ZERO STAGE CAPITAL 4,379,949 ..3,700,000

92812V H6 6 |VIRGINIA STHSG DEV.......ccoovvieiicieeerccisniee 07/09/2020........ ZERO STAGE CAPITAL 530,000 | ..o 530,000

93878Y AL 3 |WASHINGTOND CMET A....cccovvvivvriiinee 08/13/2020. ZERO STAGE CAPITAL 2,327,317 ..1,700,000

93974E  EE 2 | WASHINGTON ST 08/17/2020. ZERO STAGE CAPITAL 2,141,841 ..1,570,000

93974E  JH 0 | WASHINGTON ST 07/14/2020........ ZERO STAGE CAPITAL 2,495,834 | ..o 1,885,000

93978H XH 3 |WASHINGTON ST HEALTH.. .. | 06/25/2020. ZERO STAGE CAPITAL 1,358,984

93978H XK 6 |WASHINGTON ST HEALTH.. . | 07/29/2020. ZERO STAGE CAPITAL 1,028,734

977228  AE 5 |WISE CNTY VAINDL DE.......oiiiiiiiiniiierierieiiesisssiesienessessssesssiessesssesessssesses | cooessessnnnes 08/28/2020........ ZERO STAGE CAPITAL 4,834,733

982674 ND 1 |WYANDOTTE CNTY KANS 08/20/2020. ZERO STAGE CAPITAL 500,000 .500,000

982674 NF 6 | WYANDOTTE CNTY KANS 08/20/2020. ZERO STAGE CAPITAL 300,000 .300,000

3199999. Total - Bonds - U.S. SPecial REVENUE BNA SPECIAI ASSESSIMENES. ... e iieieiiseeetatteteu it siiriiss | etetsetasessseessesesseseeseeaesassessseseseeseeseeaeeeeseeseeseseeseEeeaeEeeseEeEseEeeAeEseeaeEeE 8o e e e seE e LA eE 2 EeeEeE 1o EaeEeeseeseE et eeseE e b et eeheeseEsetensesntas | £1etstassessssassessesntassessesntantessesnsansanse | sostossassessssanssssansessnsanes 518,976,610 | ...cocovvvevierercr 457,205,232

Bonds - Industrial and Miscell
00138C  AM 0 | AIG GLOBAL FUNDING 08/04/2020........ ZERO STAGE CAPITAL 570,513 | .o 570,000 [ .oooveerreiriereeieirereseerenieene 68 | 1FE....ccviverrrerins
00138C AN 8 | AIG GLOBAL FDG SR SE......c.ccecmirmriirirreririiririnies 09/15/2020........ MORGAN STANLEY ....couiiirriiitisisiesisie sttt T49,378 | o 750,000 [ .oovieieicinieiciesee e AFE. e
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001846  AA 2 | ANGI GROUP LLC......coovriiireriiitienieieissie s 08/14/2020........ ZERO STAGE CAPITAL 549,719
00206R  HJ 4 [ATET INC....iiirririiiisiiesicei ittt nssnssnnes | sesissnisnnians 08/27/2020........ ZERO STAGE CAPITAL 1,089,369
00206R  KG 6 |AT&TINC .. | 08/04/2020. VARIOUS 1,128,576
00213M AV 6 |APX GROUP INC . | 08/24/2020. ZERO STAGE CAPITAL 303,263 . .
002824 BP 4 |ABBOTT LABS 08/27/2020........ ZERO STAGE CAPITAL 618,893 | ..o 615,000 [ oo 1,297 [1FE i
00287Y  AQ 2 |ABBVIEINC 08/04/2020. ZERO STAGE CAPITAL 465,912
00287y  DC 0 |ABBVIE INC 08/19/2020. ZERO STAGE CAPITAL 2,106,695
00489L  AA 1 |ACRISURE LLC/FIN INC 09/23/2020. ZERO STAGE CAPITAL 29,850 30,000
00653V AA 9 |ADAPTHEALTH LLC.. . | 07/15/2020. ZERO STAGE CAPITAL 145,000 .145,000
019576  AA 5 | ALLIED UNVL HOLDCO L. 07/09/2020. ZERO STAGE CAPITAL 41,600 40,000
02007T  AC 9 |ALLY AUTORECV TR.....ccccvvvrurne 07/15/2020. ZERO STAGE CAPITAL 107,022 105,000
02079K  AD 9 |ALPHABET INC 08/03/2020. GOLDMAN SACHS.. 997,260 ,000,000
02209S  BH 5 |ALTRIAGROUP INC........ccooviiriirriieinnseesieersieniee 08/27/2020. ZERO STAGE CAPITAL 833,567
02665W DM 0 | AMERICAN HONDA FIN C....oovvirriiicireriiicisesisisesesiesessssiesse s sssesssssnsns | coossiesssnnns 09/08/2020. ZERO STAGE CAPITAL 749,670
03066E  AB 0 |AMERICREDIT AUTO REC 07/14/2020. ZERO STAGE CAPITAL 199,992
031162 CT 5 |AMGEN INC 08/27/2020. ZERO STAGE CAPITAL 892,271
035237  BX 5 |ANHEUSER BUSCH INBEV. 08/04/2020. ZERO STAGE CAPITAL 269,160 .
036752 AJ 2 |ANTHEMINC..... . | 08/04/2020. ZERO STAGE CAPITAL 155,453 .145,000
037411 BF 1 |APACHE CORP.. 07/07/2020. ZERO STAGE CAPITAL 296,475 .335,000
037411 BH 7 |APACHE CORP.. 08/03/2020. ZERO STAGE CAPITAL 80,000 80,000
037411 BJ 3 |APACHE CORP.. 08/03/2020. ZERO STAGE CAPITAL 1,095,000
03755L  AC 8 |APERGY CORP 07/23/2020........ ZERO STAGE CAPITAL 449,400
037833  DF 4 |APPLE INC 08/04/2020. ZERO STAGE CAPITAL 290,093
043436 AS 3 |ASBURY AUTOMOTIVE GR.....cccvvvrirrrcrrrinene 09/14/2020. ZERO STAGE CAPITAL 191,900 . .
043436 AT 1 |ASBURY AUTOMOTIVE GR.....ccovvvvrrrririrnnne 09/14/2020........ ZERO STAGE CAPITAL 183,150 | v 180,000 AFE...iiiiiiiin
05348E  BH 1 |AVALONBAY CMNTYS INC 08/04/2020. ZERO STAGE CAPITAL 267,435 .245,000 1FE...
05352T  AA 7 |AVANTOR FDG INC 07/07/2020. ZERO STAGE CAPITAL 635,000 .635,000
05401A  AF 8 | AVOLON HLDGS FDG LTD.....oovuiirriiiiererieireresierssesssiessesisseesssssssesesssssssssesssensssns | sessesessenenn 07/23/2020........ ZERO STAGE CAPITAL 372,075 | oo 410,000
05492X AA 9 |BDSLTD 09/23/2020. ZERO STAGE CAPITAL 1,500,000 ..1,500,000 .|1FE...
05526D  BR 5 | BAT CAPITAL CORP........cooviiirmriiieiinisrieeiersiisnienesinines 09/22/2020. ZERO STAGE CAPITAL 1,200,000 ..1,200,000
05531F  BJ 1 |BB&T CORP SR MEDIUM 08/04/2020........ ZERO STAGE CAPITAL AT7,670 | oo 170,000 | covovrrrverriereseeeeens 1,454 [1FE. .o
05608Q  AA 5 |BY CROWN PARENT LLC......ooiiiiiiiiieeiciesie s sissiesssssssssssssesssnsesenns | soesseniennenes 07/23/2020. ZERO STAGE CAPITAL 50,000 50,000
06051G  FU 8 |BANK AMER CORP 08/04/2020. ZERO STAGE CAPITAL 121,857 | oo 105,000
06051G  GT 0 |BANK AMER CORP 08/04/2020........ ZERO STAGE CAPITAL AT4,050 | oo 435,000 TFE s
06051G  HD 4 |BANK OF AMERICA CORP........cootiiriiriniiereiineiesisieenienes 08/04/2020. ZERO STAGE CAPITAL 203,589 .180,000 1FE...
064159  SH 0 |BANKNOVA SCOTIABC 08/04/2020. ZERO STAGE CAPITAL 403,958 .390,000 1FE...
065606  AC 9 |BANK OF THE WST AUTO........cccvvenee 06/25/2020........ ZERO STAGE CAPITAL 1,873,891 | oo 1,830,000 TFE. s
084659 AU 5 |BERKSHIRE HATHAWAY E 08/04/2020. ZERO STAGE CAPITAL 347,025 1FE...
08949L AB 6 |BIGRIV STL LLC/ BRS 09/09/2020. ZERO STAGE CAPITAL 620,000 .
092174 AA 9 | BLACK KNIGHT INFOSER........cooivirririiiiiinniienierississsissssessessssessssssssssssenssens | cooesisesinnnes 08/12/2020........ ZERO STAGE CAPITAL 235,000 | .o 235,000
097023 CM 5 |BOEING CO 08/04/2020. ZERO STAGE CAPITAL 161,698 .165,000
097751 BP 5 |BOMBARDIER INC 09/22/2020. ZERO STAGE CAPITAL 386,106 .390,000
09951L  AA 1 |BOOZ ALLEN HAMILTON 08/12/2020........ ZERO STAGE CAPITAL 148,000
10373Q  BJ 8 [BP CAP MKTS AMER INC......coiiiiiririiiririniisissiesssissiesssssisesssssssssnssssssssssessens | sessessnsesnsne 08/27/2020. ZERO STAGE CAPITAL 804,334
11134L  AF 6 |BROADCOM CORP/BROADC.. 08/18/2020. ZERO STAGE CAPITAL 1,077,975
12513G BF 5 |CDW LLC/CDW FIN CO.....cevvvrrrrriirierriiniinns 08/10/2020........ ZERO STAGE CAPITAL 156,000 | cvoovveerererreererrnnneerennereens 196,000 | oo | e
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12596T  AD 3 |CNH EQUIP TR 2019-B... 06/25/2020........ ZERO STAGE CAPITAL 1,344,381 | oo 1,285,000

126307  BD 8 | CSC HLDGS INC......ccouvveiriririreieriesrieeiesissesesiesssssessesessenns 08/03/2020........ ZERO STAGE CAPITAL 295,295 | ..o 286,000

126307 BF 3 |CSCHLDGSLLC 08/03/2020. ZERO STAGE CAPITAL 319,000 .319,000

126650 DJ 6 |CVSHEALTH CORP.. 08/04/2020. ZERO STAGE CAPITAL 195,177 .165,000

131347  CP 9 | CALPINE CORPORATION......cccovivuirrirerieriniines 08/06/2020........ ZERO STAGE CAPITAL 515,000 | ..o 515,000

131347  CQ 7 | CALPINE CORPORATION 07/27/2020. ZERO STAGE CAPITAL 230,000 .230,000

133131  AZ 5 |CAMDEN PPTY TR 08/27/2020. ZERO STAGE CAPITAL 617,986

13323A° AB 6 |CAMELOTFINSA........ 07/16/2020. ZERO STAGE CAPITAL 228,962

14043M  AC 5 | CAPTIAL ONE PRIM AUT. 06/24/2020. ZERO STAGE CAPITAL 1,453,333

143905 AN 7 | CARRIAGE SVCS INC 07/23/2020. ZERO STAGE CAPITAL 152,975

144285 AL 7 |CARPENTER TECH CORP. 07/10/2020. ZERO STAGE CAPITAL 320,000

146869 AB 8 | CORPORATE..... 09/23/2020. ZERO STAGE CAPITAL 393,706

16411R AJ 8 |CHENIERE ENERGY INC......cooiiiieiiiieiiiirienieieissie et | sessesensinnnns 09/15/2020. ZERO STAGE CAPITAL 480,000

166756 AL 0 | CHEVRON USA INC 08/27/2020. ZERO STAGE CAPITAL 879,177

166764  BX 7 |CHEVRON CORP NEW. . | 08/04/2020. ZERO STAGE CAPITAL 214,484

172967 MF 5 | CITIGROUP INC 08/27/2020. ZERO STAGE CAPITAL 916,084

172967  MP 3 | CITIGROUP INC 08/04/2020. ZERO STAGE CAPITAL 183,708

17305E  GD 1 |CITIBANK CCIT 07/29/2020. ZERO STAGE CAPITAL 826,086

17305E  GE 9 | CITIBANK CCIT 09/02/2020. ZERO STAGE CAPITAL 2,007,391

191216 CU 2 |COCA COLA CO 08/04/2020. ZERO STAGE CAPITAL 265,141 .

20030N DK 4 | COMCAST CORP NEW.......couiiririiiririiisisnsisissssssessesssssessssssssesssssssssssssssessansn | sossssesssssnns 08/04/2020. ZERO STAGE CAPITAL 442,511 .385,000

20030N DN 8 | COMCAST CORP NEW........occoiiiriiiiiririniitiresieresissiesiesissisessssesesessssssessenssessessnsens | conessnssessnns 08/11/2020........ ZERO STAGE CAPITAL 1,330,501 | oo 1,335,000

21925D AA 7 | CORNERSTONE BLDG BRA 09/10/2020. ZERO STAGE CAPITAL 140,000 | coovevereeiereeees 140,000

22282E  AJ 1 |COVANTAHLDG CORP.........cccceerrvvmner. 08/11/2020. ZERO STAGE CAPITAL 55,000 55,000

231021 AU 0 |CUMMINS INC 08/27/2020........ ZERO STAGE CAPITAL 880,655 | ..o 880,000 [ ... 89 | 1FE i

233331 AW 7 |DTE ENERGY CO 08/04/2020. ZERO STAGE CAPITAL 267,220 .250,000

23918K AT 5 |DAVITAINC 08/06/2020. ZERO STAGE CAPITAL 365,000 .365,000

254683 CE 3 |DISCOVER CARD EXE NT 08/24/2020........ ZERO STAGE CAPITAL 1,675,984 | oo 1,575,000

254687  FN 1 |DISNEY WALT CO...vvvvvrirriiriirieieinsieierinsines 08/27/2020. ZERO STAGE CAPITAL 824,993 .740,000

25470X AL 9 |DISH DBS CORP PRIV PLACE 08/18/2020. ZERO STAGE CAPITAL 615,825 .595,000

25470X  AZ 8 |DISH DBS CORP......cevvriirririereriniierinies 06/24/2020........ ZERO STAGE CAPITAL 1,110,000 | oo 1,110,000

25746U DG 1 |DOMINION ENERGY INC.. ..| 07/07/2020. CITIGROUP......oiiiieieitie et 1,698,720 ..1,500,000

25746U DH 9 | DOMINION ENERGY INC.. . | 09/10/2020. ZERO STAGE CAPITAL 1,000,000 ..1,000,000

26078)  AC 4 |DUPONT DE NEMOURS IN 08/27/2020........ ZERO STAGE CAPITAL 738,444

26441C  BJ 3 |DUKE ENERGY CORP NEW 09/09/2020. ZERO STAGE CAPITAL 1,489,270

26907Y  AB 0 |ESHHOSPITALITY INC 07/16/2020. ZERO STAGE CAPITAL 432,563

278865 BF 6 |ECOLABINC 08/10/2020........ CS FIRST 1,499,130 | oo 1,500,000 | oo TFE. s

28470R  AH 5 |ELDORADO RESORTS INC 06/19/2020. ZERO STAGE CAPITAL 1,075,525 ..1,075,000

28470R  AK 8 |ELDORADO RESORTS INC 07/03/2020. JP MORGAN 110,000 110,000

28618M  AA 4 |ELEMENT SOLUTIONS IN 08/04/2020........ ZERO STAGE CAPITAL 65,000 65,000

29089Q  AC 9 |EMERGENT BIOSOLUTION........ocoevirerirrieicirnernee 08/04/2020. ZERO STAGE CAPITAL 56,000 56,000

29135L AL 4 |ABU DHABI GOT INTL 08/25/2020. ZERO STAGE CAPITAL 1,596,208 | ..o 1,600,000

29272W  AD 1 |ENERGIZER HLDGS INC.....cctvuiiiireriiirirerisieeissiesesissiesis s sesessssssssesssessssssienens. | coesinsienenns 09/17/2020........ ZERO STAGE CAPITAL 734,876 | oo 735,000

29444U  BL 9 |EQUINIXINC 09/23/2020. ZERO STAGE CAPITAL 969,117 .970,000

30040W AD 0 |EVERSOURCE ENERGY..... 08/04/2020. ZERO STAGE CAPITAL 238,832 .220,000

30161N AN 1 |EXELON CORP CORPORATE 08/04/2020........ ZERO STAGE CAPITAL 201,870 | ..o 175,000
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30212P BB 0 [EXPEDIA INC DEL......covviriirnincirernincierineieesieneninnines 07/07/2020........ ZERO STAGE CAPITAL 117,996 | oo 118,000 | cvoovveerriereeireirereeeen s 2FE .
30231G  BH 4 |EXXON MOBIL CORP. 08/27/2020........ ZERO STAGE CAPITAL 907,257 | oo 825,000 | ..ooviieiieees 10,287 [1FE...ccoiiiiiiviien
3136B3  5A 4 |FNMA REMIC TRUST.... 08/18/2020. ZERO STAGE CAPITAL 4,972,724 4,723,977 19,186
3136BA  R6 3 |FNMA REMIC TRUST.... 08/03/2020. ZERO STAGE CAPITAL 5,065,833 ..4,987,072
33767D  AB 1 [ FIRSTCASH INC....oouiiiiiiiiiieieiistie ettt enieneens | cesensnssensnns 08/25/2020........ JEFFERIES & CO 190,088 | ..o 185,000
345397 A8 6 |FORD MOTOR CREDIT CO .. | 08/12/2020. ZERO STAGE CAPITAL 750,000 .750,000
345397 ZR 7 |FORD MOTOR CREDIT CO . | 08/06/2020. ZERO STAGE CAPITAL 795,638 .735,000
345397  ZU 0 |FORD MOTOR CREDIT CO....ccovvurirriiririieierissiseisesississesesssssessssessssssssesssssssssessns. | oessnsssenenes 09/10/2020. ZERO STAGE CAPITAL 343,275 .345,000
34962W  AA 2 |FORTERRAFINLLC/F 07/01/2020. ZERO STAGE CAPITAL 163,000 .163,000
35671D CG 8 | FREEPORT-MCMORAN COP........cccvvrimirirrriireieriniines 07/13/2020. ZERO STAGE CAPITAL 440,000 .440,000
35671D CH 6 | FREEPORT-MCMORAN COP........ccccovvmirernrirererinnines 07/13/2020. ZERO STAGE CAPITAL 355,000
366651 AE 7 | GARTNER INC 09/14/2020. ZERO STAGE CAPITAL 225,000
369550 BL 1 | GENERAL DYNAMICS COR 08/27/2020. ZERO STAGE CAPITAL 808,636
374276  AJ 2 |GETTY IMAGES INC 06/18/2020. ZERO STAGE CAPITAL (12,500)
375558 BW 2 | GILEAD SCIENCES... 09/23/2020. ZERO STAGE CAPITAL 1,499,475
37954F  AH 7 |GLOBAL PART/GLP FINANCE 09/23/2020. ZERO STAGE CAPITAL 220,000
37960 AA 6 | GLOBAL AIRCRAFT LEAS 09/15/2020. CORPORATE REORG........ouiiiiiiiiniieisisiessi s 82,615
38141G WM 2 | GOLDMAN SACHS GROUP 08/04/2020. ZERO STAGE CAPITAL 407,371
38141G  XG 4 | GOLDMAN SACHS GROUP 08/04/2020. ZERO STAGE CAPITAL 151,273
38143U 8H 7 | GOLDMAN SACHS GROUP INC 08/27/2020. ZERO STAGE CAPITAL 1,007,071
384701  AA 6 | GRAHAM PACKAGING CO. 07/28/2020. ZERO STAGE CAPITAL 545,000 .
398905 AN 9 |GROUP 1 AUTOMOTIVE | 08/03/2020........ ZERO STAGE CAPITAL 100,000 | cooovereererieirereriereeieeeeris 100,000
404119 CA 5 [HCAINC 06/24/2020. ZERO STAGE CAPITAL 175,050 .180,000
417558  AA 1 |HARVEST MIDSTREAM L....couviiiiririiirierinereiseirererinsines 08/05/2020. ZERO STAGE CAPITAL 530,000 .530,000
42824C  BJ 7 |HEWLETT PACKARD ENTE......ccooiiiirerinienriciseiene 07/14/2020........ CITIGROUP......cviiirirerieisiee e 998,830 | .ovrieieeiee 1,000,000
42829L  AF 1 |HEXION INC 06/26/2020. ZERO STAGE CAPITAL 233,125 .250,000
436440 AP 6 [HOLOGIC INC......corvvrrerrvrrrinnns 09/14/2020. ZERO STAGE CAPITAL 110,000 .110,000 .
437076  CA 8 |HOME DEPOT INC 08/04/2020........ ZERO STAGE CAPITAL 222,150 | .o 200,000 15 S
438516 CB 0 [HONEYWELL INTL INC....coovtiiririiiireriiisiresieisissssssissesesssiesssssesessssessesssssessessns | sessessnsinsnn 08/04/2020. ZERO STAGE CAPITAL 238,246 | ..o 230,000 1FE...
44267D  AD 9 |HOWARD HUGHES CORP 08/05/2020. ZERO STAGE CAPITAL 89,000 89,000 .
44933F  AB 2 [HYUNDAI AUTO RECV TR....ovuiiiiiiiiirerinnisisesisreisssiesessssi s ssssssesssssssssssssssssansns | sesessnsenssnn 07/14/2020........ ZERO STAGE CAPITAL 314,970 | oo 315,000 [ .ovoreeirriieeee s 1 S
449358  AD 8 |HYUNDAIAUTO LEASE T, 06/25/2020. ZERO STAGE CAPITAL 864,115 1FE...
458140  BP 4 |INTEL CORP.......ceciiirirnrrriieiircieeierecinein 08/04/2020. ZERO STAGE CAPITAL 197,496 1FE...
458182  EA 6 |INTER AMER DEV BANK.......cccccovviiiiircineieieincines 07/08/2020........ DESJARDIN. ...ttt 2,088,300 TFE s
45866F  AK 0 |INTERCONTINENTAL EXC.. 08/27/2020. ZERO STAGE CAPITAL 483,652 1FE...
45866F AR 5 |INTERCONTINENTAL EXC.. 08/17/2020. ZERO STAGE CAPITAL 1,500,000 .
459058  JD 6 |INTERNATIONAL BK FOR.......cccovviirmriniercriniincieniniines 07/08/2020........ DESJARDIN. ...ttt 3,330,303 TFE. s
46284V AJ 0 |IRON MOUNTAIN INC.......... 08/07/2020. ZERO STAGE CAPITAL 223,125
46284V AN 1 |IRON MTN INC DEL 08/10/2020. ZERO STAGE CAPITAL 545,000 . .
46625H MN 7 | JPMORGAN CHASE & CO......cocovvriirirriiiiiiinrinerienes 08/27/2020........ ZERO STAGE CAPITAL 876,765 | ..o 770,000 AFE s
46625H RL 6 | JPMORGAN CHASE & CO......coovvriirriinriernrincierieies 08/04/2020. ZERO STAGE CAPITAL 253,978 .240,000 1FE...
46647P  BP 0 | JP MORGAN CHASE BANK 08/04/2020. ZERO STAGE CAPITAL 175,282 .160,000 1FE...
48242W  AC 0 | KBRINC.....cooiiieieieeicirete e 09/16/2020........ ZERO STAGE CAPITAL 252,000 | ..o 252,000
48250N  AB 1 |KFC HLD/PIZZA HUT/TACO CORPORATE.......cootmrinreirnieriessseessssssssessennns | covsernsinsinns 09/04/2020. ZERO STAGE CAPITAL 51,906 50,000
48850P  AA 2 | KEN GARFF AUTOMOTIVE.......c.coooovrirmircirrrirnne 09/09/2020. ZERO STAGE CAPITAL 105,000 | coooveecererierrieeiereeeeeris 105,000
49326E EK 5 |KEYCORP MEDIUM TERM 08/04/2020........ ZERO STAGE CAPITAL 204,235 | ..o 190,000
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49456B  AF 8 | KINDER MORGAN INC DE......c.ooiiiriiiiniireriiiriiesierseissiesiesissesesissssesesssssssssieneens | coessessensnns 08/04/2020........ ZERO STAGE CAPITAL 198,889 | oo 175,000
50077L  AY 2 |KRAFT HEINZ FOODS CO.......cooomiriirirrerriierinsrierirenesneens 08/19/2020........ ZERO STAGE CAPITAL 214,500 | .o 195,000
541056  AA 5 |LOGAN MERGER SUB INC........cccovviiiiriniiiiiintirerieriseiesisicssesissessssisesesssssensesiss | evsesencenenes 08/14/2020. ZERO STAGE CAPITAL 765,000 .765,000
548661 DU 8 |LOWES COSINC 08/04/2020. ZERO STAGE CAPITAL 138,086 .110,000 2FE...
552848 AG 8 |MGIC INVT CORP WIS 08/06/2020........ ZERO STAGE CAPITAL 425,000 | oo 425,000 BFE e
55616X  AH 0 [MACYS RETAIL HLDGS INC......c.ovverirrrreieiriniereriseierienines 06/30/2020. ZERO STAGE CAPITAL 195,500 .250,000 4FE...
57165P  AB 1 | MARRIOTT OWNERSHIP R 08/10/2020. ZERO STAGE CAPITAL 259,063 .250,000 4FE...
574599  BP 0 |MASCO CORP......cccoevrvrrirrriniines 09/09/2020. JP MORGAN 499,635
576323 AP 4 |MASTEC INC 07/21/2020. ZERO STAGE CAPITAL 531,000
57636Q AR 5 |MASTERCARD INCORPORA 08/04/2020. ZERO STAGE CAPITAL 220,134
57665R AN 6 | MATCH GROUP INC 07/24/2020. ZERO STAGE CAPITAL 230,981
58013M  FP 4 |MCDONALDS CORPMEDT. 08/27/2020. ZERO STAGE CAPITAL 625,529
58502B AC 0 | MEDNAXINC 08/10/2020. ZERO STAGE CAPITAL 207,188
588056  AY 7 |MERCER INTL INC. 07/16/2020. ZERO STAGE CAPITAL 557,900
589433 AC 5 |MEREDITH CORP 06/25/2020. ZERO STAGE CAPITAL 300,000
59217G  EJ 4 |METROPOLITAN LIFE Gl 08/04/2020. ZERO STAGE CAPITAL 1,646,310
599191  AA 1 |MILEAGE PLUS HLDGS/ 06/25/2020. ZERO STAGE CAPITAL 360,438
603158  AA 4 |MINERALS TECHNOLOGIE.. 06/24/2020. ZERO STAGE CAPITAL 511,000
60700F AG 8 | MMAF EQUIP FIN 07/31/2020. WELLS FARGO.......ccocviniiiiniiieinisiecniesissies 3,345,002
609207 AT 2 |MONDELEZ INTL INC 08/04/2020. ZERO STAGE CAPITAL 212,530
617446  8C 6 |MORGAN STANLEY. 08/04/2020. ZERO STAGE CAPITAL 202,447 . .
617446 8P 7 |MORGAN STANLEY 08/27/2020........ ZERO STAGE CAPITAL 867,088 | ..o 745,000 TFE. s
637639  AA 3 |NATIONAL SECS CLEARI. 08/04/2020. ZERO STAGE CAPITAL 255,645 .250,000 1FE...
63861C  AC 3 |NATIONSTAR MTG LLC.... 08/03/2020. ZERO STAGE CAPITAL 541,000 .541,000 .
63941U  AA 1 [NAVIENT PRIV ED LN Taooiiiiiiicicirci it siesiesesesisnsensies | eveinsaenenns 09/01/2020........ ZERO STAGE CAPITAL 794,851 | oo 795,000 TFE i
63941X  AA 5 [NAVIENT PRI ED RE LN 07/20/2020. ZERO STAGE CAPITAL 189,986 .190,000 .| 1FE...
641062 AT 1 |NESTLE HLDGS INC......ooiviiiiiriieiniisieisisies s sesssssessesssssessessssssnsessssssns | oessnsssssenss 09/08/2020. CITIGROUP......cviriirriisisse et 496,080 .500,000 .| 1FE...
64828T  AA 0 |[NEW RESIDENTIAL INVT 09/14/2020........ ZERO STAGE CAPITAL 710,000 | oo 710,000
651290 AQ 1 |NEWFIELD EXPLORATION CO  CORPORATE 09/22/2020. ZERO STAGE CAPITAL 379,688 .375,000
65336Y AN 3 | NEXSTAR BROADCASTING 09/15/2020. ZERO STAGE CAPITAL 842,000 .842,000
65342R  AD 2 | NATIONAL FINL PARTNE........coriiiiiiririireimssieiesiseiessssssesessssssssssssssssssssessessssins | consssessesnns 07/30/2020........ ZERO STAGE CAPITAL 355,000 | .o 355,000
654106 AH 6 |NIKEINC.........c.cco..c. 08/27/2020. ZERO STAGE CAPITAL 712,628 1FE...
67059T AG 0 |[NUSTARLOGISTICS L P 09/09/2020. ZERO STAGE CAPITAL 410,000 .
67059T AH 8 |[NUSTARLOGISTICS L P 09/09/2020........ ZERO STAGE CAPITAL 540,000 | ..o 540,000 SFE i
67066G  AF 1 |NVIDIA CORPORATION.......covvurirriiirererieieiissireserisines 08/27/2020. ZERO STAGE CAPITAL 832,990 .750,000 1FE...
67079B  AC 4 |NUTRITION & BIOSCIEN 09/09/2020. ZERO STAGE CAPITAL 499,995 .500,000
674599  CJ 2 |OCCIDENTAL PETE CORP........cccovvurirmrnrireriniins 06/26/2020........ ZERO STAGE CAPITAL 334,875
674599 CY 9 |OCCIDENTAL PETE CORP.. 06/26/2020. ZERO STAGE CAPITAL 158,063
674599 DY 8 |OCCIDENTAL PETE CORP.. 06/26/2020. ZERO STAGE CAPITAL 1,183,425
674599  EB 7 |OCCIDENTAL PETE CORP......ccccovvviririrrirnirierinns 08/12/2020........ ZERO STAGE CAPITAL 225,000
674599 ED 3 |OCCIDENTAL PETE CORP........cccovvurerernrirerinrinns 08/12/2020. ZERO STAGE CAPITAL 1,825,000
682189 AQ 8 |ON SEMICONDUCTOR COR 08/18/2020. ZERO STAGE CAPITAL 320,000
68233)  BY 9 |ONCOR ELEC DELIVERY.......cccooostumrmirierireicrrenienne 09/23/2020........ MITSUBISHI 248,513
68389X  BS 3 | ORACLE CORP....c.ccverviereirricienissieissnieisssss e 08/04/2020. ZERO STAGE CAPITAL 246,935
68902V AH 0 |OTIS WORLDWIDE CORP 08/04/2020. ZERO STAGE CAPITAL 116,725
69327R  AJ 0 |PDC ENERGY INC......coiiiiiiiririiiniissieresissiessssssisss s ssessssssessesssssenses | aosssessesnns 09/10/2020........ ZERO STAGE CAPITAL 163,350
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693656 AB 6 |PVH CORPORATION 07/06/2020........ | ZERO STAGE CAPITAL 247,070 .248,000 .| 2FE...

6944PL 2B 4 |PACIFIC LIFE GLOBAL 08/04/2020 ZERO STAGE CAPITAL 138,299 .135,000 1FE...

70339P  AA 7 |PATTERN ENERGY OPERA.......ccoootirmicierireieincins 07/14/2020........ ZERO STAGE CAPITAL 255,000 .255,000 3FE..

70450Y AG 8 |PAYPALHLDGS INC 08/27/2020........ ZERO STAGE CAPITAL 670,129 .645,000 2FE...

70959W  AJ 2 | PENSKE AUTOMOTIVE GR 08/04/2020. ZERO STAGE CAPITAL 160,000 .160,000 4FE...

718172 CH 0 |PHILIP MORRIS INTL | .| 08/04/2020........ | ZERO STAGE CAPITAL 253,885 .235,000 1FE...

721283  AA 7 |PIKE CORP 08/26/2020. VARIOUS 1,376,600 ..1,370,000 5FE...

737446  AQ 7 |POST HLDGS INC 08/11/2020........ ZERO STAGE CAPITAL 52,750 50,000 4FE...

73939V AA 2 |POWERTEAM SVCS LLC......o ittt ssssssessssssessensens | sessesensisnin 08/19/2020........ ZERO STAGE CAPITAL 316,725 | .o 300,000 4FE...

T4005P BT 0 [PRAXAIR INC....ccoiiiiiiiiiieiieiicieeisisis sttt | sessesssinsnn 08/03/2020. CITIGROUP......evitiirrieisiest st 997,830 ..1,000,000

74166M  AE 6 |PRIME SEC SVCS BORRO 07/23/2020........ | ZERO STAGE CAPITAL 133,575 .130,000

74166M  AF 3 |PRIME SEC SVCS BORRO... 08/06/2020 ZERO STAGE CAPITAL 620,000 .620,000

742718 FH 7 |PROCTER AND GAMBLE C.......covviiiiiiiniieieissiesieisissiseisssssiesssisseessessseenss. | oevessinesnenes 08/27/2020........ ZERO STAGE CAPITAL 485,295 415,000

74456Q BS 4 |PUBLIC SVC ELEC GAS 08/04/2020........ ZERO STAGE CAPITAL 215,601 .190,000

744573  AQ 9 |PUBLIC SVC ENTERPRIS............... 08/12/2020. ZERO STAGE CAPITAL 703,703 705,000 ...

74733V AC 4 |QEP RESOURCES INC CORPORATE 06/05/2020........ | ZERO STAGE CAPITAL (88,500) 120,000) | ...

TATBK  AJ 0 [QORVO INC......oouiiiiiiieis et | sessesesinnias 09/15/2020 ZERO STAGE CAPITAL 490,000 490,000

TAT62E  AF 9 [QUANTA SVCS INC.....ouiiieiiirciiiite ittt ssentssens | sessesensinnna 09/17/2020........ ZERO STAGE CAPITAL 70,761 71,000

74841C  AB 7 | QUICKEN LNS LLC/QUIC 09/09/2020........ ZERO STAGE CAPITAL 665,000 | ..o 665,000

750260 AC 4 |RADIATE HOLDCO LLC/IR 09/11/2020........ ZERO STAGE CAPITAL 290,000 .290,000

75281A  BC 2 |RANGE RES CORP. 08/18/2020........ ZERO STAGE CAPITAL 225,750 . .225,000

75419T  AA 1 |RATTLER MIDSTREAM LP......cotiiiiiiiiiieiisitiesise e 07/09/2020........ ZERO STAGE CAPITAL 170,000 | cooveeererireireeriereeeeeris 170,000

75606D  AJ 0 | REALOGY GRP LLC/REAL.........cooiriiiriririeiiniissisessisssie st ssssss s esssnses 09/03/2020........ ZERO STAGE CAPITAL 419,000 .395,000

76174L  AA 1 |REYNOLDS GROUP ISSUE 09/17/2020........ ZERO STAGE CAPITAL 532,000 .532,000

767754  CL 6 |RITE AID CORP......ocvvviiriiitirecistsi ettt nsssenns | ersenssssenes 07/27/2020........ EXCHANGE ...ttt 832,036 .756,000

776743 AM 8 |ROPER TECHNOLOGIES | 08/18/2020........ ZERO STAGE CAPITAL 274,637 . .275,000

780153  AY 8 |ROYAL CARIBBEAN CRUI 08/03/2020........ ZERO STAGE CAPITAL 295125 | oo 280,000

78573N  AF 9 [ SABRE GLBL INC.....couiiiiiieiiiirereiciereesie et nssssnnene. | cosessessensnns 08/25/2020........ BANKAMERICA 140,000 140,000 .

80285R  AB 4 | SANTANDER DRIVE AUTO 07/14/2020........ ZERO STAGE CAPITAL 1,334,990 .| 1FE...

80285W  AB 3 | SANTANDER DRIVE AUTO 09/15/2020........ ZERO STAGE CAPITAL 1,119,957 . 1FE...

808625 AA 5 |SCIENCE APPLICATNS | 07/10/2020........ ZERO STAGE CAPITAL 100,000 . 100,000 4FE...

81282U  AE 2 | SEAWORLD PKS & ENTMT ......oooiiiiiriiiiereiseieisniseiesisisnesesssenssssssesessssssessessenens | cesssessenanns 07/29/2020........ ZERO STAGE CAPITAL 333,000 | .o 333,000

817280  AB 0 | SENSATA TECHNOLOGIES 08/03/2020........ ZERO STAGE CAPITAL 56,000 56,000

817565 CF 9 | SERVICE CORP INTL 08/03/2020........ ZERO STAGE CAPITAL 60,000 60,000

82088K  AG 3 |SHEAHOMES LP/ SHEA.........cooiviirirreirnineieeieies 09/14/2020........ ZERO STAGE CAPITAL 280,000 .280,000 .

82873L  AA 3 | SIMMONS FOODS INC /. 09/02/2020........ ZERO STAGE CAPITAL 164,400 . .160,000 4FE...

830867 AB 3 |SKYMILES IPLTD & DE 09/16/2020........ ZERO STAGE CAPITAL 1,383,000 | .ocvrvirierreeeeeis 1,383,000 2FE s

842587 CU 9 |SOUTHERN CO 08/04/2020........ ZERO STAGE CAPITAL 245,270 .230,000 2FE...

845467 AP 4 | SOUTHWESTERN ENERGY. 08/18/2020........ ZERO STAGE CAPITAL 380,000 .380,000

84749A  AA 5 | SPECIALTY BLDG PRODS 09/15/2020........ ZERO STAGE CAPITAL 208,000 .208,000

84762L AW 5 | SPECTRUM BRANDS INC 06/26/2020........ ZERO STAGE CAPITAL 290,000 .290,000

84859B  AA 9 | SPIRIT IP CAYMAN LTD 09/02/2020 ZERO STAGE CAPITAL 203,583 .205,689

853496 AG 2 | STANDARD INDS INC 06/30/2020........ | ZERO STAGE CAPITAL 264,000 .264,000

85440K  AC 8 | STANFORD LELAND JR U...cooviiiiiririiiniriiisissiesssssiessssssisessssssssssssessssassessens | sesessnsesnsne 08/04/2020........ ZERO STAGE CAPITAL 272,839 .265,000

857477  BJ 1 |STATE STRCORP......cocovrvcirerrircirrinee 08/04/2020........ ZERO STAGE CAPITAL 274,648 .250,000

86614R AN 7 | SUMMIT MATERIALS LLC 07/27/2020........ ZERO STAGE CAPITAL 250,000 .250,000




Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COM PANY

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

0L'¥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
872540 AS 8 |TJX COS INC NEW 08/27/2020........ ZERO STAGE CAPITAL T16,117 | oo 620,000
87264A  BH 7 | TMOBILE USAINC......ccooiiiririiiieriritiiesisssiesiesesssesiessssessesssssesesssssssessenssnne | oeseseesenens 09/22/2020........ BARCLAYS 256,648 | ..o 250,000
87470L  AH 4 | TALLGRASS ENERGY PAR.......cccccovririrerniines 09/11/2020. ZERO STAGE CAPITAL 668,000 .668,000
87724R  AJ 1 | TAYLOR MORRISON CMNT ....oiiriirirmiriirerinisiresssissssssssssssssesesssssssesessssssssssssenes 07/08/2020. ZERO STAGE CAPITAL 201,000 .201,000
87901  AF 2 |TEGNAINC 09/08/2020........ ZERO STAGE CAPITAL 1,141,000 | oo 1,141,000
88033G  DJ 6 |TENET HEALTHCARE COR 09/01/2020. ZERO STAGE CAPITAL 692,100
88579Y  BM 2 [BM CO...ovvvvicrrirereincrereeicienienne 08/27/2020. ZERO STAGE CAPITAL 369,679
89176U AN 4 | TOWD POINT MTG TR 08/18/2020. ZERO STAGE CAPITAL 669,483
89178W AU 2 | TOWD POINT MTG TR 08/18/2020. ZERO STAGE CAPITAL 731,347
89236T GW 9 | TOYOTA MOTOR CREDIT. 08/04/2020. ZERO STAGE CAPITAL 377,216
89236T HF 5 |TOYOTAMTR CR CORP 08/11/2020. ZERO STAGE CAPITAL 334,742
89237  AA 4 |TOYOTA AUTO LN EXNT. 06/25/2020. ZERO STAGE CAPITAL 2,507,436
89237V AC 3 |TOYOTA AUTO RECV TR 07/21/2020. ZERO STAGE CAPITAL 2,249,673
893828 AA 1 | TRANSOCEAN INC... . .| 08/10/2020. CITIGROUP. 381,493
893830 BQ 1 |TRANSOCEAN INC... . .| 09/11/2020. CORPORATE REORG.... 1,111,569
89383) AA 6 | TRANSOCEAN POSEIDON 07/30/2020. ZERO STAGE CAPITAL 355,500
89469A AD 6 | TREEHOUSE FOODS INC 08/25/2020. ZERO STAGE CAPITAL 730,000 .
89616R  AA 7 | TRIDENT TPIHLDGS IN 06/24/2020. ZERO STAGE CAPITAL 169,750 .175,000
896818  AS 0 | TRIUMPH GROUP INC NE.........ccccoovvvrniniireininninee 08/05/2020. ZERO STAGE CAPITAL 132,000 .132,000
90184L  AG 7 |TWITTER INC 07/10/2020. ZERO STAGE CAPITAL 177,844 .175,000
90290M AB 7 |US FOODS INC CORPORATE............ 08/03/2020. ZERO STAGE CAPITAL 386,409 .390,000 .
90327Q D5 5 |USAA CAP CORP MTN BE.......ccccoiivirnriernrincierinnicrieninnes 08/27/2020........ ZERO STAGE CAPITAL 612,039 | ..o 580,000 [ .oevvurerririereririeierieieeenend 4,451 | 1FE ..o,
903537  AF 7 |UBER TECHNOLOGIES IN... 09/14/2020. ZERO STAGE CAPITAL 653,438 .615,000
903537 AG 5 |UBER TECHNOLOGIES IN... . 09/14/2020. VARIOUS 370,000 .370,000
907818  EY 0 |UNION PAC CORP......ccccvrvrrrireriieierinsierienines 08/27/2020........ ZERO STAGE CAPITAL 849,437 | .o 715,000 | oo 12,990 |2FE......ocovirvirninnnne
911312 BX 3 |UNITED PARCEL SERVIC 08/04/2020. ZERO STAGE CAPITAL 245,390 .215,000 1FE...
911363  AM 1 |UNITED RENTALS INC.....ccovvvvrvrirririrrnrinns 07/31/2020. ZERO STAGE CAPITAL 200,000 .200,000 .
91159H  HX 1 {U SBANCORP MTNS BK......coveviirierirereiserereciesenceieeienee 08/04/2020........ ZERO STAGE CAPITAL 235,752 | v 220,000 [ oo 88 | 1FE....oieirieris
913017 DD 8 |UNITED TECHNOLOGIES 08/27/2020. ZERO STAGE CAPITAL 864,518
91324P DR 0 |UNITEDHEALTH GROUP | 08/04/2020. ZERO STAGE CAPITAL 144,963
91533B  AC 4 [UPJOHN INC ...ttt snssnsnns | sessesssinsne 08/27/2020........ ZERO STAGE CAPITAL 655,093
92343V EA 8 | VERIZON COMMUNICATIO . 08/27/2020. ZERO STAGE CAPITAL 893,374
92537R  AA 7 |VERTICAL U SNEWCO l...vvvurriierciiicieiincines 06/30/2020. ZERO STAGE CAPITAL 200,000
92826C AL 6 |VISAINC 08/27/2020........ ZERO STAGE CAPITAL 497,744
928563 AD 7 |VMWARE INC 08/18/2020. ZERO STAGE CAPITAL 1,142,050
928668 BC 5 | VOLKSWAGEN GROUP AME 08/04/2020. ZERO STAGE CAPITAL 207,620
931142 EM 1 |WALMART INC 08/04/2020........ ZERO STAGE CAPITAL 226,910
94974B  FN 5 |WELLS FARGO COMTN B 08/04/2020. ZERO STAGE CAPITAL 246,238
950000 2H 5 |WELLS FARGO & CO 08/04/2020. ZERO STAGE CAPITAL 364,234
950000 2L 6 |WELLS FARGO & CO 08/27/2020........ ZERO STAGE CAPITAL 1,050,514 | coovvieininiien00e865,000 | e 15,967 [ 2FE
95616A  AA 1 | WEST STREET MERGER 09/01/2020. ZERO STAGE CAPITAL 314,150
958254  AJ 3 | WESTERN GAS PARTNERS 06/30/2020. ZERO STAGE CAPITAL 32,600 40,000
958254 AL 8 | WESTERN MIDSTREAM OP.........ccevvvrrnrunecn 08/07/2020........ ZERO STAGE CAPITAL 1,270,388 | oo 1,390,000
96950G  AE 2 | WILLIAMS SCOTSMAN IN.....coiiriieiimrirerinieirensssisesesssssssensesnsenes 08/11/2020. ZERO STAGE CAPITAL 540,000 .540,000
97382W  AA 1 |WINDSTREAM ESCROW LL......cccovvrerrrrnneee 08/11/2020. ZERO STAGE CAPITAL 545,000 .545,000
98310W  AQ 1 |WYNDHAM DESTINATIONS... 07/15/2020........ ZERO STAGE CAPITAL 304,688 | ....oooveiieiee 325,000
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98310W  AS 7 | WYNDHAM DESTINATIONS 07/23/2020........ ZERO STAGE CAPITAL 241,600 | ..o 238,000

98421M  AA 4 | XEROX HOLDINGS CORP.............. 09/10/2020........ ZERO STAGE CAPITAL 3,004,206 | ...oooverrieiieeen 2,990,000

98421M  AB 2 | XEROX HOLDINGS CORP.............. 08/04/2020. ZERO STAGE CAPITAL 280,000 .280,000 .

98450L  AA 1 |YALE UNIV MTN BE 08/27/2020. ZERO STAGE CAPITAL 247,693 . .245,000 1FE...

988498 AL 5 |YUMBRANDSINC........cccouunee. 09/10/2020........ VARIOUS 193,531 | cooreererere s 175,000 AFE .o
988498 AN 1 |YUM BRANDS INC 09/09/2020. ZERO STAGE CAPITAL 57,000 57,000 .

021374  AC 7 |ALTALINKLP. 09/09/2020. RBC DEXIA......oiiiiiiireeeineieeissiesissseeesisseesesie e 2,007,540 | .overeerrerereeereeeeen 2,000,000 .| 1FE...

07813Z  CF 9 [BELL CANADA.......oiittitite sttt 08/24/2020. RBC DEXIA......oiiiriiiniirinrieieissie s 3,008,790 ..3,000,000

14739L  AB 8 | CASCADES INC ..| 08/11/2020. ZERO STAGE CAPITAL 1,272,173 ,215,000

151350 AS 8 | CENOVUS ENERGY INC .| 07/28/2020. ZERO STAGE CAPITAL 325,000

23384N  BS 5 |DAIMLER CDAFIN INC 09/15/2020. RBC DEXIA......oiiiiiiiieeeiereeise st 3,757,650

26948Z  AY 8 |EAGLE CR CARD TR MED, .. | 08/04/2020. DESJARDIN 400,000

335934 AP 0 |FIRST QUANTUM MINERA... ..| 08/04/2020. ZERO STAGE CAPITAL 622,125

36168Q AK 0 | GFL ENVIRONMENTAL IN ..| 08/18/2020. ZERO STAGE CAPITAL 325,000

443628 AH 5 |HUDBAY MINERALS INC ..| 09/09/2020. ZERO STAGE CAPITAL 570,000

44485H  AA 2 | GFL ENVIRONMENTAL IN .| 07/06/2020. ZERO STAGE CAPITAL 26,094

45827TM  AA 5 | INTELLIGENT PACKAGIN.. A 08/25/2020. ZERO STAGE CAPITAL 305,000

47788Z  AH 4 | JOHN DEERE FINANCIAL 09/08/2020. RBC DEXIA.. 5,018,700

59151K  AM 0 | METHANEX CORP A 09/17/2020. ZERO STAGE CAPITAL 335,000

68245X AM 1 1011778 B C UNLTD A, 09/16/2020. ZERO STAGE CAPITAL 1,526,000

69363T AP 7 |PSP CAPINC 08/24/2020. RBC DEXIA. ...t 5,006,050
80685X  AC 5 | SCHLUMBERGER FINANGCE..........cooiiiiiriiitienisieeiesie s cen A, 09/09/2020........ ZERO STAGE CAPITAL 289,652 | ..o 290,000 [ ..voureeereririeieeieeeen e TFE. s
013822 AE 1 |ALCOA NEDERLAND HLDG. [0 07/08/2020. ZERO STAGE CAPITAL 681,144

143658 BG 6 | CARNIVAL CORP MTN BE... . D 07/15/2020. ZERO STAGE CAPITAL 172,000

143658  BJ 0 | CARNIVAL CORP MTN BE.......ccccorvrimirriieireierineienienines D 08/14/2020........ ZERO STAGE CAPITAL 200,000

225401 AR 9 |CREDIT SUISSE INTERN D 08/05/2020. ZERO STAGE CAPITAL 226,125

251526  BX 6 |DEUTSCHE BKAGN Y B....covvieerriiiriirieiieisnieierineines D 08/25/2020. ZERO STAGE CAPITAL 774,773

29273D  AB 6 |ENDO DESIGNATED ACT. B .| 08/07/2020........ ZERO STAGE CAPITAL 37,975

29446M  AE 2 |EQUINOR ASA....... D 08/04/2020. ZERO STAGE CAPITAL 240,576 1FE...

404280 CE 7 [HSBC HLDGS PLC......c.covoieeiirriieireieeeireeeerseninee D 08/27/2020. ZERO STAGE CAPITAL 2,092,522 1FE...
60687Y  BJ 7 | MIZUHO FINANCIAL GRO D 09/01/2020........ ZERO STAGE CAPITAL 1,500,000 1 S
62886H AP 6 |NCL CORPLTD D 07/17/2020. ZERO STAGE CAPITAL 135173

62886H AY 7 |NCL CORPLTD D 07/16/2020. ZERO STAGE CAPITAL 421,000 .
75625Q  AD 1 |RECKITT BENCKISER TR D 08/04/2020........ ZERO STAGE CAPITAL 215,634 TFE s
822582  CF 7 |SHELL INTERNATIONAL.........ccovvririrniiniines D 08/04/2020. ZERO STAGE CAPITAL 194,182 .180,000 1FE...

904678  AS 8 | UNICREDIT S.P.A D 06/30/2020. ZERO STAGE CAPITAL 350,000 . .350,000

3899999. Total - BONAS - INAUSEAIAl GNA MISCEIANEOUS..............c.cvvecveieieireiiicteteieceet ettt tetetiet etetesastetesessetesessassesessesesesssssseesssesetesssssses s sesetesasseses e sesetes s ssses s e setesassesesessesetesassseesessesetes s ses et s esetesassssesesssesesanns | detessssesesesassssesssesesesssssessssetesesasnssans | eteressesesemsesesesessesaseseees 196,495,215 | .ooovoveeveciccecee 190,961,756

Bonds - SVO Identified Funds

258620 10 3 | DOUBLELINE TTL RTRN BND-......oviiiuiiiiiiiireriniiciesineiesissiesississesesssessssssieniens | seesesensieeen 08/31/2020........ DOUBLELINE ...ttt nsenins | shetesesbebssss et bbbt | erbebasssnsssess e s sisesenene 76,151,098 | .oovovireeesceis 7,081,779

72201F 49 0 |PIMCO FDS 08/31/2020........ PIMCO....oitiieiiii ettt | erebse bbbt | bt 100,345,508 | ...ovovvernirieiieis 8,620,640

779588 20 4 |ROWE T PRICE INSTL 09/16/2020........ T ROWE PR GLOBAL STOCK. ..100,000,000 ....11,695,906

8099999. Total - Bonds - SVO Identified Funds. ..276,496,606 ....27,398,325

Bonds - Unaffiliated Bank Loans

BF3350 24 1 |INTELSAT INTERMEDIATE CORPORATE 06/26/2020. OAKTREE ..9,312 9,454

BL2562 96 7 |MITCHELL INTERNATIONAL CORPORATE........coiriierineieriniieiesiesesissienienes 07/06/2020. GOLDMAN SACHS.. 493,500 | oo 525,000

BL2636 86 0 |CHARTERNEX USINC CORPORATE......c.cocvvinrirnne 06/30/2020........ GOLDMAN SACHS.......ooiiiitiriisitieesissi et 261,250 | .o 275,000

BL2940 10 6 |AMC ENTERTAINMENT INC CORPORATE 07/22/2020........ GOLDMAN SACHS.......ooiiriiiiereeineiere st neenen 310,500 | ..o 450,000
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BL2943 52 2 |CITGO PETROLEUM CORP CORPORATE 08/07/2020........ OAKTREE.........ccccovvmierarinnne BAT1B3 | .o 870,000
BL3215 15 1 |SOTERA HEALTH HOLDINGS LLC CORPORATE......ccccostviririinirrirerinsrienirenes 09/18/2020........ OAKTREE..........cooovneriririrrnnne 1,186,069 | ..o 1,185,000
BL3300 24 3 |ALLEGIANT TRAVEL CO CORPORATE.......cootimiieiirirererintirerssiseesiesseeenins 08/13/2020. GOLDMAN SACHS.. 629,203 . 699,114
BL3394 98 0 |GOLDEN NUGGET INC CORPORATE 07/24/2020. OAKTREE 637,905 . 637,905
BL3430 60 2 |UPC FINANCING 08/20/2020........ GOLDMAN SACHS.......ooiiitiiiireieiintiete it 242,550
BL3430 67 7 |UPC BROADBAND HOLDING BV~ CORPORATE........ccccimiiiinimnninrinninas D 08/20/2020........ GOLDMAN SACHS.... oottt snsnes 242,550
8299999. Total - Bonds - Unaffiliated Bank Loans...........c.ccocuiicinrinniisniiniiscississicssiscis 4,860,002
8399997. Total - Bonds - Part 3
8399999. Total - Bonds..
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
000361 10 5 |AAR CORP.....cooviierrieeereeeee e 09/01/2020. ZERO STAGE CAPITAL 4,310.000 83,657
001055 10 2 |AFLACINC 08/06/2020. ZERO STAGE CAPITAL 380.000 13,418
004225 10 8 |ACADIA PHARMACEUTCLS................ 09/23/2020. SANFORD BERNST.....ovuuiiiiiiiieiiisiesisiseiesiesssissie s sssesssssssessensssssens | seseesesanssessessssesessessenes 130,000.000 | ..o 5,336,942
00507V 10 9 [ACTIVISION INC......comiiiiriiiieiresiereiieietiesis ettt essssns | sessesissisnnn 09/10/2020. ZERO STAGE CAPITAL 2,143.000 172,274
00724F 10 1 |ADOBE SYSINC 07/09/2020. ZERO STAGE CAPITAL 110.000 50,858
00766T 10 0 |AECOM TECHNOLOGY CORP DEL............... 08/26/2020. ZERO STAGE CAPITAL 7,480.000 279,204
015351 10 9 |ALEXION PHARMACEUTICALS L.....covvviieiniiiieieisisieisinnines 08/21/2020. VARIOUS.......ooiiiriiini s | sbisssessesisssessessssssneenes 25,282.000 2,539,268
020002 10 1 |ALLSTATE CORP...... 09/10/2020. ZERO STAGE CAPITAL 2,666.000 251,313
02079K 30 5 |ALPHABET INC 07/09/2020. ZERO STAGE CAPITAL 5.000 ...7,629
023135 10 6 |AMAZON COM INC 09/10/2020. ZERO STAGE CAPITAL 156.000 507,403
031162 10 0 |AMGEN INC 07/09/2020. ZERO STAGE CAPITAL 33.000 ...8,364
032654 10 5 |ANALOG DEVICES........ 09/10/2020........ ZERO STAGE CAPITAL 200.000 23,200
042735 10 0 |ARROW ELECTRS INC......ovtiiririieisiisiesisisseisisssssiesse s essessssssnssssssssassessessne | sessessesennene 07/01/2020. ZERO STAGE CAPITAL 1,700.000 114,400
04621X 10 8 |ASSURANT INC . 07/09/2020. ZERO STAGE CAPITAL 230.000 22,741
052769 10 6 |AUTODESK INC 09/10/2020........ ZERO STAGE CAPITAL 495.000 115,776
053611 10 9 |AVERY DENNISON CORP. 08/06/2020. ZERO STAGE CAPITAL 1,094.000 126,793
084423 10 2 |BERKLEY W R CORP. 07/09/2020. ZERO STAGE CAPITAL 925.000 51,802
092113 10 9 |BLACKHILLS CORP 07/10/2020........ ZERO STAGE CAPITAL 1,180.000 68,929
09247X 10 1 |BLACKROCK INC. 09/10/2020. ZERO STAGE CAPITAL 307.000 170,675
101137 10 7 |BOSTON SCIENTIFIC CORP 09/21/2020. EVERCORE ..ottt sssssensennsins | otiasssessssssssessessesesensnes 60,000.000 | ..ooovvnverriiernieeis 2,297,736
110122 10 8 |BRISTOL MYERS SQUIBB CO 09/10/2020........ ZERO STAGE CAPITAL 171.000 10,072
11135F 10 1 |BROADCOM LTD 09/04/2020. CITIGROUP......otiitiitiree ettt essnes | sessesssns e 20,000.000 | ..oovvrveerrieiereeenis 7,323,502
125523 10 0 |CIGNA CORP 07/09/2020. ZERO STAGE CAPITAL 399.000 70,538
126650 10 0 [CVS CORP.....cooviieereeieeeeeseeresin 09/10/2020........ ZERO STAGE CAPITAL 320.000 19,446
127097 10 3 |CABOT OIL & GAS CORP........ccccvteirrmrieiiriircineienns 07/09/2020. ZERO STAGE CAPITAL 1,073.000 18,937
134429 10 9 |CAMPBELL SOUP CO 09/10/2020. ZERO STAGE CAPITAL 5,202.000 237,637
14149Y 10 8 |CARDINAL HEALTH INC 07/09/2020........ ZERO STAGE CAPITAL 1,174.000 58,379
143658 30 0 | CARNIVAL CORP 07/09/2020. ZERO STAGE CAPITAL 2,626.000 39,881
150870 10 3 |CELANESE CORP COMMON STK.....ooorerrrririreririines 07/09/2020. ZERO STAGE CAPITAL 1,505.000 127,070
15912K 10 0 | CHANGE HEALTHCARE IN........cccovviimriririirirnnnne 09/03/2020........ ZERO STAGE CAPITAL. ...ttt sieseesesssesssssssssssesssesssesssnes | oevisesssesssesesssssssssssssness 57,800.000 | ...ooovrereriieieirienn 768,435
166764 10 0 |CHEVRONTEXACO CORP............. 07/09/2020. ZERO STAGE CAPITAL 1,216.000 103,832
169656 10 5 | CHIPOTLE MEXICAN GRILL IN......cvvirriiiiriieierissiessisissneeens 07/09/2020. ZERO STAGE CAPITAL 8.000 ...9,049
17275R 10 2 |CISCO SYSTEMS INC 09/10/2020........ ZERO STAGE CAPITAL 619.000 24,796
177376 10 0 |CITRIX SYSTEMS INC 07/09/2020. ZERO STAGE CAPITAL 1,283.000 195,786
189054 10 9 |CLOROX CO DEL 08/06/2020. ZERO STAGE CAPITAL 812.000 192,004
192446 10 2 |COGNIZANT TECHNOLOGY SOLU 09/10/2020........ ZERO STAGE CAPITAL 1,526.000 101,837
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194162 10 3 |COLGATE PALMOLIVE CO 09/10/2020........ ZERO STAGE CAPITAL 103.000 | covoverrererrirererineee e 7,983 XXX s | e
20030N 10 1 |COMCAST CORP CL A 07/09/2020........ ZERO STAGE CAPITAL 7,810.000 306,311 XXX e | e
200340 10 7 |COMERICA INC 09/11/2020. ZERO STAGE CAPITAL 1,990.000 78,276 XXX
205887 10 2 |CONAGRA INC 08/06/2020. ZERO STAGE CAPITAL 3,813.000 143,504 XXX
216831 10 7 |COOPER TIRE & RUBR CO.....cccevuriiirriiirieriereeissiesisseenieiees 09/14/2020........ ZERO STAGE CAPITAL. ..ottt ssbesssssnseniens | eeisessessssssessssssessessnssesenn 20,005.000 | ..oooverreririerieireernand 658,716 XXX
220521 10 4 |CORTEVAINC 08/07/2020. VARIOUS ...ttt sssessessns | eosssssssssessssssssssessesesanes 100,772.000 | ..ooverevrirrrerrireinieerereeiens 2,543,732 XXX
222795 50 2 |COUSINS PPTYS INC......coevierriiieirerirererierieriesiseeesiennees 08/14/2020. ZERO STAGE CAPITAL 5,261.000 169,425 XXX
235825 20 5 |DANAHOLDINGS CORP...........cccouvrvinec 08/04/2020. ZERO STAGE CAPITAL 6,230.000 72,342 XXX
23918K 10 8 |DAVITAINC 09/10/2020. ZERO STAGE CAPITAL 76.000 | covoveeeirerirerreeeire e 6,753 XXX
24906P 10 9 |DENTSPLY SIRONA INC 07/09/2020. ZERO STAGE CAPITAL 1,690.000 69,639 XXX
252131 10 7 |DEXCOM INC. 08/06/2020. ZERO STAGE CAPITAL 46.000 20,449 XXX
256677 10 5 |DOLLAR GEN CORP. .| 07/09/2020. ZERO STAGE CAPITAL 898.000 169,500 XXX
256746 10 8 |DOLLAR TREE INC... . | 09/10/2020. ZERO STAGE CAPITAL 500.000 45,605 XXX
25754A 20 1 |DOMINOS PIZZA INC 09/10/2020. ZERO STAGE CAPITAL 339.000 132,638 XXX
262037 10 4 |DRIL-QUIP 08/26/2020. ZERO STAGE CAPITAL 4,700.000 164,038 XXX
264411 50 5 |DUKE REALTY CORP 09/10/2020. ZERO STAGE CAPITAL 7,776.000 293,398 XXX
26441C 20 4 |DUKE ENERGY CORP........ccccovvmiiriiiririnisieisissiesinis 07/09/2020. ZERO STAGE CAPITAL 458.000 36,819 XXX
269246 40 1 |E*TRADE FINANCIAL CORPO  COMMON STK 08/06/2020. ZERO STAGE CAPITAL 1,108.000 57,130 XXX
285512 10 9 |ELECTRONIC ARTS INC 07/09/2020. ZERO STAGE CAPITAL 1,193.000 164,602 XXX
29364G 10 3 |ENTERGY CORP NEW......cccooviririireririrererineierinnines 08/06/2020. ZERO STAGE CAPITAL 129.000 12,937 XXX
29444U 70 0 |EQUINIXINC 07/09/2020. ZERO STAGE CAPITAL 29.000 21,110 XXX
30034W 10 6 |[EVERGY INC 08/06/2020........ ZERO STAGE CAPITAL 5,030.000 273,275 XXX
30063P 10 5 |EXACT SCIENCES CORP. 08/27/2020. VARIOUS.......ooiiiietete et saensens | stessessessssasssssessesssessesass 89,000.000 | ..cevrvrirrierrireeerereiene 7,228,266 XXX
302130 10 9 |EXPEDITORS INTL WASH INC.......oiviiirireiniintieriniieesenireresisseesississesessssessessenens | sessessssisenn 09/10/2020. ZERO STAGE CAPITAL 4,550.000 405,881 XXX
302491 30 3 |FMC CORP....irrirtet sttt | coessessenanns 09/10/2020........ ZERO STAGE CAPITAL 1,044.000 112,451 XXX
30303M 10 2 [FACEBOOK INC.....cotvriiiiririiereiisriesiesiseesiss s s nsessssesessesssssssssssesseniens. | oessesencenenes 07/09/2020. ZERO STAGE CAPITAL 542.000 132,975 XXX
311900 10 4 |FASTENAL CO... 09/10/2020. ZERO STAGE CAPITAL 2,322.000 103,271 XXX
31428X 10 6 |FEDEX CORP 09/10/2020........ ZERO STAGE CAPITAL 841.000 189,499 XXX
31946M 10 3 |FIRST CITIZENS BANCS 08/26/2020. ZERO STAGE CAPITAL 711.000 285,478 XXX
337738 10 8 |FISERVINC 09/10/2020. ZERO STAGE CAPITAL 2,107.000 202,968 XXX
344849 10 4 |FOOT LCOKER INC......cooiiririiiiiririiisisssiessssssie st essesssssessessanes | sessesssinenns 09/09/2020........ ZERO STAGE CAPITAL 5,340.000 160,571 XXX
345370 86 0 |FORD MTR CO DEL 09/10/2020. ZERO STAGE CAPITAL. ...ttt sesssssensnsenes | enissesessssssssasesessssssesesas 21,100.000 | oo 147,348 XXX
34959E 10 9 [FORTINET INC....coiiiiiiiiiiieiericieseissie sttt ssieniens | sessesinsinnia 07/09/2020. ZERO STAGE CAPITAL 89.000 13,386 XXX
34964C 10 6 | FORTUNE BRANDS INC COMMON STK.....ovriireirieinisiirersseseenisnrenennes | v 08/06/2020........ ZERO STAGE CAPITAL 1,285.000 100,593 XXX
35137L 10 5 |FOXCORP CLASS A. 07/09/2020. ZERO STAGE CAPITAL 5,175.000 126,980 XXX
361448 10 3 |GATXCORP 09/16/2020. ZERO STAGE CAPITAL. ..ottt ieississssesesssssssensesessssssessssessens | sessssesssseensssssessesssenssnsnes 10,861.000 | coooveerierreereeeenis 661,670 XXX
36164Y 10 1 [ GCP APPLIED TECH INC......coiiiiiiiiieriniiciesieteeisiesesisseesss s sssenseseesssnens | sessesensisnnn 09/23/2020........ ZERO STAGE CAPITAL. ..ottt sssenssssnseniens | sobessssssessessssesessessnssenens 15,953.000 | covoveerriernireiererieenis 343,494 XXX
364760 10 8 |GAPINC 09/10/2020. ZERO STAGE CAPITAL. ....cvuiireriiireresisisisesiss s iesssssssssessssssssessesssssssssssnns | svssssssssssssessssssessessnssossnn 51,840.000 | ..o 772,798 XXX
366651 10 7 |GARTNER GROUP INC. - CL A 09/10/2020. ZERO STAGE CAPITAL 1,887.000 244,613 XXX
37045V 10 0 | GENERAL MOTORS........ccccoomrvurerinnns 08/06/2020........ ZERO STAGE CAPITAL 4,166.000 109,490 XXX
375558 10 3 | GILEAD SCIENCES COMMON STK 09/10/2020. ZERO STAGE CAPITAL 2,848.000 202,824 XXX
37959E 10 2 |GLOBE LIFE INC 08/06/2020. ZERO STAGE CAPITAL 1,902.000 152,886 XXX
388689 10 1 | GRAPHIC PACKAGING HLDG CO 08/03/2020........ ZERO STAGE CAPITAL.....ccoiiieiieieieieieeiseiece i eessiesseeeisssessessssssessssssessessens | oesessessssssnsssssessssnssnssesnns 11,100.000 | cooovvererrierreieirererieceenis 156,382 XXX
40412C 10 1 |HCA HOLDINGS INC.....coovvvrirririririiisirsssssisisssiesessssenes 08/06/2020. ZERO STAGE CAPITAL 328.000 42,948 XXX
406216 10 1 |HALLIBURTON CO.....ocvuuiiuririiiriniirieresissiesisisesess s 08/06/2020. ZERO STAGE CAPITAL 8,258.000 118,555 XXX
410345 10 2 |HANESBRANDS INC....couiirriiiiiriiisissiesesisies st ssssssessssssssssssnns | sessessnsensns 08/06/2020........ ZERO STAGE CAPITAL 3,781.000 55,931 XXX e | s
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410867 10 5 | THE HANOVER INS GRP......coviiirnrniiernrireierinniceenienne 08/04/2020........ ZERO STAGE CAPITAL 1,041.000 105,764 XXX s | e
426281 10 1 |HENRY JACK & ASSOC. COMMON STK....oocvorrerrirrirrineriesieseseesssiesseens 07/09/2020........ ZERO STAGE CAPITAL 709.000 128,453 XXX e | e
431571 10 8 |HILLENBRAND INC 09/16/2020. ZERO STAGE CAPITAL.....coiiieiieirieieieie e teessiessseeisssessessssssesssssssessessenns | sesessessssssssssssessssnsssssesans 24,160.000 | ..o 757,970 XXX
436106 10 8 |HOLLYFRONTIER CORP COMMON STK.....oooevrrrrrens 09/10/2020. ZERO STAGE CAPITAL 4,333.000 108,463 XXX
436440 10 1 |HOLOGICINC......ccovvrirreririrnees 09/10/2020........ ZERO STAGE CAPITAL 1,775.000 107,195 XXX
437076 10 2 |HOME DEPOT INC 09/10/2020. ZERO STAGE CAPITAL 314.000 87,041 XXX
444859 10 2 [HUMANALINC. ..ottt enssniens | sessesissinneins 07/09/2020. ZERO STAGE CAPITAL 210.000 81,120 XXX
446413 10 6 |HUNTINGTON INGALLS INDS | 07/09/2020. ZERO STAGE CAPITAL 340.000 56,074 XXX
44980X 10 9 |IPG PHOTONICS CORP... 07/09/2020. ZERO STAGE CAPITAL 284.000 46,528 XXX
452308 10 9 | ILLINOIS TOOL WKS INC.....corviiirirriieiisiseriesissisesssisessssesssssssessessssssessssssssssns | sessessssisenns 09/10/2020. ZERO STAGE CAPITAL 1,284.000 248,179 XXX
452327 10 9 |ILLUMINAINC 08/06/2020. ZERO STAGE CAPITAL 157.000 62,919 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHS........oooviiririnirers s 09/10/2020. ZERO STAGE CAPITAL 2,375.000 289,186 XXX
460146 10 3 |INTERNATIONAL PAPER CO........... 09/10/2020. ZERO STAGE CAPITAL 2,746.000 99,488 XXX
461202 10 3 {INTUIT, INC.co bbbt | oeesesisinnn 09/10/2020. ZERO STAGE CAPITAL 359.000 116,695 XXX
46120E 60 2 |INTUITIVE SURGICAL INC 09/10/2020. ZERO STAGE CAPITAL 266.000 174,131 XXX
464286 77 2 [ISHARES INC......cooiiiiiiiiiiniiscieesisies ettt | sessesinsinnns 07/27/2020. GOLDMAN ...ttt eiens | eerenienssb e 167,000.000 | .oovevvnireriiicriniincienens 10,036,566 XXX
46429B 59 8 |ISHARES MSCI.. 08/12/2020. VARIOUS.......oiiiieieiiicee et sesennnens | onissesessssssssessesesssssesenes 611,000.000 ....20,040,860 XXX
46434G 77 2 |ISHARES INC. .. | 08/25/2020. GOLDMAN 1,130,000.000 50,177,312 XXX
46434G 82 2 |ISHARES INC. . | 08/28/2020. GOLDMAN . ...ttt eniens | s 439,500.000 ....25,033,957 XXX
46625H 10 0 |JP MORGAN CHASE & CO 09/10/2020. ZERO STAGE CAPITAL 3,846.000 377,896 XXX
478160 10 4 | JOHNSON & JOHNSON.... 08/06/2020. ZERO STAGE CAPITAL 844.000 125,266 XXX
482480 10 0 | KLA-TENCOR CORP.......vvriiiireirtisiistiesisisisesie st ens s enssssssiessesiss | sessesinsissins 09/10/2020........ ZERO STAGE CAPITAL 1,034.000 181,094 XXX
485170 30 2 |KANSAS CITY SOUTHERN 07/09/2020. ZERO STAGE CAPITAL 999.000 144,850 XXX
48666K 10 9 [ KB HOME ...ttt | cesenienssenans 09/10/2020. ZERO STAGE CAPITAL 7,310.000 253,646 XXX
500255 10 4 |KOHLS CORP......ccovrrriirrrines 07/09/2020........ ZERO STAGE CAPITAL 2,202.000 46,363 XXX
501044 10 1 |KROGER CO 08/06/2020. ZERO STAGE CAPITAL 2,141.000 75,434 XXX
501889 20 8 |LKQ CORP 07/09/2020. ZERO STAGE CAPITAL 772.000 19,564 XXX
525327 10 2 |LEIDOS HOLDINGS INC......cooeviiirriiirirnierneiseiesississesesiesssesesssessesssseessessssesessessanes | sessessssenenns 07/09/2020........ ZERO STAGE CAPITAL 1,298.000 113,356 XXX
526057 10 4 |LENNAR CORP 08/06/2020. ZERO STAGE CAPITAL 283.000 20,891 XXX
532457 10 8 |LILLY (ELI) & CO... 09/10/2020. ZERO STAGE CAPITAL 1,182.000 178,181 XXX
539830 10 9 |LOCKHEED MARTIN CORP.........ociiririiiiirerisisisesieisssssi s 09/10/2020........ ZERO STAGE CAPITAL 218.000 83,362 XXX
55261F 10 4 |M & T BK CORP 08/06/2020. ZERO STAGE CAPITAL 298.000 30,998 XXX
55354G 10 0 |MSCIINC 07/09/2020. ZERO STAGE CAPITAL 88.000 33,136 XXX
58155Q 10 3 |MCKESSON CORP.......cccvvrrirriirririenieeieiseines 07/09/2020........ ZERO STAGE CAPITAL 591.000 84,838 XXX
58933y 10 5 |[MERCK &CO INC 09/21/2020. ZERO STAGE CAPITAL......ooiiieiieirireie ettt sssssssssesssssssessesns | sssessesssssssssssssessssasssssessas 30,000.000 | oo 2,470,773 XXX
59156R 10 8 |METLIFE INC 08/06/2020. ZERO STAGE CAPITAL 2,272.000 85,173 XXX
592688 10 5 |METTLER TOLEDO INTL 09/10/2020........ ZERO STAGE CAPITAL 169.000 163,460 XXX
59522) 10 3 |MID AMERICA APARTMENTS COMM COMMON STK... 09/10/2020. ZERO STAGE CAPITAL 2,666.000 311,025 XXX
596278 10 1 |MIDDLEBY CORP. 07/31/2020. ZERO STAGE CAPITAL 8,850.000 718,048 XXX
60786M 10 5 |MOELIS & COMPANY 08/25/2020........ ZERO STAGE CAPITAL 5,130.000 158,950 XXX
608190 10 4 |MOHAWK INDUSTRIES INC COMMON STK..... 08/06/2020. ZERO STAGE CAPITAL 737.000 62,635 XXX
61174X 10 9 | MONSTER BEVERAGE CRP.......ccoccrmivvvirnrriirnrnnines 07/09/2020. ZERO STAGE CAPITAL 1,907.000 136,451 XXX
615369 10 5 |MOODYS CORP.......coorirrrinrirererincireriesissiesiniees 08/06/2020........ ZERO STAGE CAPITAL 749.000 213,571 XXX
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO. 08/06/2020. ZERO STAGE CAPITAL 7,275.000 361,826 XXX
620076 30 7 |MOTOROLA SOLUTIONS........coiiiireeiirirererineiresissisesesisssssssesssessessesssessessssssessessssess | oeseeseeenenes 07/09/2020. ZERO STAGE CAPITAL 991.000 131,179 XXX
629377 50 8 |NRG ENERGY INC.....ccosvuriririrriiriiicineierensiesesiseieseniaes 08/06/2020........ ZERO STAGE CAPITAL 245.000 | .o 8,198 XXX e | s
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637071 10 1 |NATIONAL-OILWELL INC COMMON STK......ccovvenee 08/06/2020........ ZERO STAGE CAPITAL 8,207.000 98,947 XXX s | e
64110L 10 6 |NETFLIXINC 07/09/2020........ ZERO STAGE CAPITAL 16.000 [ oo 8,080 XXX e | e
665859 10 4 |NORTHERN TR CORP 08/06/2020. ZERO STAGE CAPITAL 8,664.000 677,094 XXX
670346 10 5 |NUCOR CORP 08/06/2020. ZERO STAGE CAPITAL 7,021.000 282,417 XXX
67103H 10 7 |O'REILLY AUTOMOTIVE... 08/06/2020........ ZERO STAGE CAPITAL 301.000 140,290 XXX
674599 16 2 | OCCIDENTAL PETROLEUM CORP. 08/03/2020. SPINOFF ...ttt 384.750 | .o 1,924 XXX
679580 10 0 | OLD DOMINION FREIGHT LINE........ccoiiiireriiniireriniiceesiseresissesesiesissesesssssesssninens. | sevsesessenenns 08/06/2020. ZERO STAGE CAPITAL 368.000 68,345 XXX
68268W 10 3 | ONEMAIN HOLDINGS INC....cooivriiiirriiicirnsieiesissiesesisisessssesssssssesssssessessssssenss. | cossssnsssnsnns 07/09/2020. ZERO STAGE CAPITAL 3,070.000 70,844 XXX
68389X 10 5 | ORACLE SYSTEMS... 09/11/2020. ZERO STAGE CAPITAL ....95,000.000 .5,713,144 XXX
688239 20 1 |OSHKKOSH CORP COMMON STK 08/03/2020. ZERO STAGE CAPITAL 1,000.000 78,976 XXX
68902V 10 7 |OTIS WORLDWIDE CORP 07/09/2020. ZERO STAGE CAPITAL 3,476.000 200,903 XXX
695156 10 9 | PACKAGING CORP AMER 07/09/2020. ZERO STAGE CAPITAL 1,731.000 165,375 XXX
704326 10 7 |PAYCHEXINC COMMON STK 08/06/2020. ZERO STAGE CAPITAL 1,108.000 80,154 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL INC 08/06/2020. ZERO STAGE CAPITAL. ..ottt ssssssesssssssssessenns | sesessessssssssssssessesssssssesens 16,939.000 | cvouvveerrierreeierescenis 185,045 XXX
713448 10 8 |PEPSICO INC MTN... . 07/09/2020. ZERO STAGE CAPITAL 397.000 53,020 XXX
714046 10 9 | PERKINELMER INC COMMON STK.. 09/10/2020. ZERO STAGE CAPITAL 2,294.000 263,325 XXX
717081 10 3 {PFIZERINC. ..o essnins | oessesisnianeins 07/09/2020. ZERO STAGE CAPITAL 6,309.000 213,220 XXX
718172 10 9 | PHILIP MORRIS INT'L 07/09/2020. ZERO STAGE CAPITAL 2,919.000 207,723 XXX
71943U 10 4 |PHYSICIANS REALTY 08/14/2020. ZERO STAGE CAPITAL 4,493.000 82,485 XXX
723484 10 1 |PINNACLE WEST CAP 09/10/2020. ZERO STAGE CAPITAL 5,895.000 424,556 XXX
723787 10 7 |PIONEER NATURAL RES.........ccoviirirmrrrirrrnns 09/10/2020. ZERO STAGE CAPITAL 1,242.000 118,256 XXX
741447 10 8 | T ROWE PRICE GRP 08/06/2020........ ZERO STAGE CAPITAL 112.000 15,576 XXX
74251V 10 2 | PRINCIPAL FINANCIAL GROUP 09/10/2020. ZERO STAGE CAPITAL 2,644.000 108,803 XXX
742718 10 9 |PROCTER & GAMBLE CO 09/10/2020. ZERO STAGE CAPITAL 1,198.000 165,404 XXX
74460D 10 9 |PUBLIC STORAGE.........cccosvmiiririmireiirireierinnines 07/09/2020........ ZERO STAGE CAPITAL 1,722.000 334,655 XXX
745867 10 1 |PULTE HOMES INC......cccovvririrrrirererirrierineies 09/10/2020. ZERO STAGE CAPITAL 161.000 | covoverrerereirerereerereeeenis 7,235 XXX
747525 10 3 |QUALCOMM INC......oiiiiireriiisirsieisssssiessssissesesss s sssssssssesssssssssassessnns | sessessessssnes 07/09/2020. ZERO STAGE CAPITAL 1,144.000 106,555 XXX
74965L 10 1 |RLJLODGING TRUST COMMON STK 08/13/2020........ ZERO STAGE CAPITAL 8,450.000 85,497 XXX
751212 10 1 |RALPH LAUREN CORP.... 08/20/2020. ZERO STAGE CAPITAL 3,960.000 273,116 XXX
758750 10 3 |REGAL BELOIT CORP......cvtiiiriririeieiie st essssssnsens. | sevsessssinsnns 07/14/2020. ZERO STAGE CAPITAL 870.000 76,023 XXX
759509 10 2 |RELIANCE STEEL & ALUMINUM.......oovviirrimiirerinrineiesieisisssiesssssseessssssesessssssnns | sevessnsinsens 09/21/2020........ ZERO STAGE CAPITAL. ...ttt ssssssseninns | sossessssssssesssssessessnssesenn 10,308.000 | vvovervreereririeierieirinine 1,094,877 XXX
760759 10 0 |REPUBLIC SERVICES INC 09/10/2020. ZERO STAGE CAPITAL 1,815.000 172,624 XXX
770323 10 3 |ROBERT HALF INTL INC 09/10/2020. ZERO STAGE CAPITAL 5,031.000 265,961 XXX
78409V 10 4 |S&P GLOBAL INC 09/10/2020........ ZERO STAGE CAPITAL 557.000 194,319 XXX
78410G 10 4 | SBA COMMUNICATIONS.......ccevmreiirriircieriereniesiererisines 07/09/2020. ZERO STAGE CAPITAL 148.000 45,364 XXX
78486Q 10 1 |SVB FINANCIAL GROUP 09/10/2020. ZERO STAGE CAPITAL 26.000 | oo 6,678 XXX
81211K 10 0 | SEALED AIR CORP. 09/10/2020........ ZERO STAGE CAPITAL 2,489.000 97,496 XXX
81369Y 20 9 |SELECT SECTOR SPDR... .. | 09/22/2020. VARIOUS ..337,000.000 ....34,947 605 XXX
81369Y 80 3 |SELECT SECTOR SPDR... . | 09/22/2020. GOLDMAN . ..319,300.000 ....34,973,997 XXX
81369Y 85 2 |SELECT SECTOR SPDR 08/03/2020........ VARIOUS.......ooiiiietcste ettt ssessens | soessesessassesssssssissnes 262,400.000 | ..ooovrereeieeineercinnnens 14,969,677 XXX
816851 10 9 | SEMPRAENERGY............... 08/06/2020. ZERO STAGE CAPITAL 2,618.000 327,420 XXX
81762P 10 2 | SERVICENOW INC 07/09/2020. ZERO STAGE CAPITAL 139.000 59,722 XXX
828806 10 9 | SIMON PROPERTY GROUP.......ccotiriiicirieieisieresiseiesiniaes 08/06/2020........ ZERO STAGE CAPITAL 767.000 48,114 XXX
830566 10 5 |SKECHERSUSAINC 08/03/2020. ZERO STAGE CAPITAL 2,650.000 76,814 XXX
830879 10 2 | SKYWEST, INC 09/01/2020. ZERO STAGE CAPITAL 6,947.000 208,526 XXX
831865 20 9 |SMITHA O.ooveiriieeeeeee 09/10/2020........ ZERO STAGE CAPITAL 4,607.000 223,812 XXX e | s
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842587 10 7 | SOUTHERN CO....ovvrrirrinrircrnrincieeinsicesenienes 07/09/2020........ ZERO STAGE CAPITAL 2,725.000 141,724 XXX s | e
844741 10 8 | SOUTHWEST AIRLS CO 08/06/2020........ ZERO STAGE CAPITAL 1,333.000 44,362 XXX e | e
844895 10 2 |SOUTHWEST GAS CORP. 09/23/2020. ZERO STAGE CAPITAL 3,245.000 216,085 XXX
857477 10 3 | STATE STREET CORP. 08/06/2020. ZERO STAGE CAPITAL 2,892.000 192,066 XXX
85917A 10 0 | STERLING BANCORP/DE 09/11/2020........ ZERO STAGE CAPITAL......coiiieiieieireieieieissiesie et ssssssessssssessessenns | aesessessssssssssssessssnsssssessns 13,690.000 | coooveerrierrnirirererieenis 154,149 XXX
860630 10 2 | STIFEL FINL CORP 09/16/2020. ZERO STAGE CAPITAL. ...ttt ssssssssessssssssssssansnns | sosesssssssessssssessossnssasenn 16,160.000 | ..vooveverivieeercirieiriereie 842,974 XXX
872540 10 9 |TUIXCOMPANIES INC... 09/10/2020. ZERO STAGE CAPITAL 2,100.000 115,157 XXX
872590 10 4 | T-MOBILE US INC .| 09/03/2020. COWEN. ...ttt bbb | sebsebsss bbbt 20,000.000 | .oovvreriirierrieeeii 2,310,930 XXX
874054 10 9 | TAKE-TWO INTERACTIVE SOFT . | 07/09/2020. ZERO STAGE CAPITAL 42.000 | oo 6,326 XXX
876030 10 7 | TAPESTRY INC 09/10/2020. ZERO STAGE CAPITAL 3,898.000 60,299 XXX
87612E 10 6 | TARGET CORP 09/10/2020. ZERO STAGE CAPITAL 213.000 31,419 XXX
883556 10 2 |THERMO ELECTRON CORP........... 09/11/2020. VARIOUS ....30,733.000 ....13,289,763 XXX
88579Y 10 1 |3M COMPANY 08/06/2020. ZERO STAGE CAPITAL 3,430.000 534,747 XXX
892356 10 6 | TRACTOR SUPPLY COMPANY 08/06/2020. ZERO STAGE CAPITAL 888.000 131,053 XXX
902252 10 5 |TYLERTECHN INC 08/06/2020. ZERO STAGE CAPITAL 479.000 173,273 XXX
902494 10 3 |TYSON FOODS INC......ccovvvrviirrinnne 09/10/2020. ZERO STAGE CAPITAL 348.000 22,405 XXX
902973 30 4 |US BANCORP DEL..... 07/09/2020. ZERO STAGE CAPITAL 185.000 | oo 6,459 XXX
907818 10 8 |UNION PAC CORP 07/09/2020. ZERO STAGE CAPITAL 1,331.000 223,356 XXX
911363 10 9 |UNITED RENTALS INC. 08/06/2020. ZERO STAGE CAPITAL 759.000 118,527 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC 08/06/2020. ZERO STAGE CAPITAL 434.000 134,736 XXX
913903 10 0 |UNIVERSAL HLTH SVCS INC 09/10/2020. ZERO STAGE CAPITAL 59.000 | .voveierrrerriiieee s 6,688 XXX
92343V 10 4 | VERIZON COMMUNICATIONS........ccorivmrimrirernrinrirerinniens 08/06/2020........ ZERO STAGE CAPITAL 5,855.000 336,838 XXX
929089 10 0 | VOYAFINANCIAL INC.....oovoiiririiiisircieiesissiesssississsss s essessssssssssssessns | sessessesensse 08/21/2020. ZERO STAGE CAPITAL. ..ot isssss e sssssssssesssssssssessssssssssssssnns | svsossssssssssessasssessessnssesenn 16,998.000 | ..vvveverevrreeerereirnieieerereeeend 834,973 XXX
929740 10 8 |WABTEC CORP COMMON STK 08/06/2020. ZERO STAGE CAPITAL 1,525.000 96,381 XXX
94106L 10 9 |WASTE MANAGEMENT INC......oovuiiiiiriiiiiniieiesiseiesissssssssessssssessessssssessessssss | sevessnsinnen 08/06/2020........ ZERO STAGE CAPITAL 663.000 72,386 XXX
955306 10 5 |WEST PHARMACEUTICAL SERVICES COMMON STK.......coovvireriiririernrireererirereninns 09/10/2020. ZERO STAGE CAPITAL 57.000 15,726 XXX
960413 10 2 |WESTLAKE CHEM CORP.........cccccovvrrirrnrines 09/16/2020. ZERO STAGE CAPITAL 1,110.000 74,919 XXX
962166 10 4 |WEYERHAEUSER CO......ccccocoverrvrninnee 09/10/2020........ ZERO STAGE CAPITAL 6,713.000 194,394 XXX
983793 10 0 |XPO LOGISTICS INC 07/31/2020. ZERO STAGE CAPITAL 2,840.000 219,374 XXX
988498 10 1 |YUMBRANDS INC.......cccccevnrnnee 09/10/2020. ZERO STAGE CAPITAL 1,227.000 110,660 XXX
G8473T 10 0 |STERIS PLC 08/06/2020........ ZERO STAGE CAPITAL 505.000 79,344 XXX
L9340P 10 1 |TRINSEO SA.. 08/14/2020. ZERO STAGE CAPITAL 6,491.000 163,767 XXX
G0403H 10 8 [AONPLC D 07/09/2020. ZERO STAGE CAPITAL 30.000 | coovveirerie s 5,849 XXX
G3223R 10 8 [EVEREST RE GROUP LTD.....couiiiiiriiiiieiinieiseiscesiessisssiess s [ 08/06/2020........ ZERO STAGE CAPITAL 797.000 175,681 XXX
G5960L 10 3 |MEDTRONIC INC 07/09/2020. ZERO STAGE CAPITAL 79.000 | covoveeeererirerceeee s 7,224 XXX
G87110 10 5 | TECHNIPFMC PLC .|D.... 09/10/2020. ZERO STAGE CAPITAL 6,305.000 44,134 XXX
H1467J 10 4 |CHUBB LIMITED D 07/09/2020........ ZERO STAGE CAPITAL 49.000 | covvverieieriereeee s 6,148 XXX
H2906T 10 9 | GARMIN LTD..viuiieiiriirriceieisii it D 08/06/2020. ZERO STAGE CAPITAL 1,371.000 133,807 XXX
N53745 10 0 |LYONDELLBASELL INDUS.........cocvirimmmiimrirereiinrirererinsines D 08/06/2020. ZERO STAGE CAPITAL 2,207.000 143,978 XXX
520100 AGC INC....ovvririririesisesesieseseiesis B .| 09/18/2020........ ZERO STAGE CAPITAL. ...ttt siesisesesssesssssssssssesssesssesssnes | oesisesssesssesesssssssessssnees 28,800.000 | ...oovvreirieirien 837,933 XXX
468900 Z HOLDINGS CORP......ccovverirrnee = 09/18/2020. ZERO STAGE CAPITAL ....24,400.000 154,763 XXX
470400 TREND MICRO INC B .| 09/18/2020. ZERO STAGE CAPITAL ....16,200.000 976,914 XXX
492100 FANCL CORP | 09/18/2020........ ZERO STAGE CAPITAL 9,700.000 307,865 XXX
468400 OBIC CO. B .| 09/18/2020. ZERO STAGE CAPITAL 6,000.000 1,048,045 XXX
451900 CHUGAI PHARM CO.......ccovvirerernrinee = 09/18/2020. ZERO STAGE CAPITAL. ..ottt sissssesessenesssssseninns | eeiessssssssessssssessessnssesens 13,600.000 | cooovveerrierreireirerereeeenis 617,649 XXX
638300 DAIFUKU CO B .| 09/18/2020........ ZERO STAGE CAPITAL 6,600.000 597,302 XXX e | s
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636700 DAIKIN INDUSTRIES B ....| 09/18/2020........ ZERO STAGE CAPITAL 2,900.000 531,605 XXX s | e

476800 OTSUKA CORP.....coeevrririnirierireriesiseiesiessiesienes B ....| 09/18/2020........ ZERO STAGE CAPITAL. ...ttt sieseesesssessssssssssesssesssesssnss | oesisesssesssesesssssssssssssnees 17,900.000 | cooovvrieieirieeisierenis 913,426 XXX e | e
753200 PAN PACIFIC INTL H B ... | 09/18/2020. ZERO STAGE CAPITAL. ...ttt ssssssesssssssessessenns | sesessessssssssssssessssnsssssesaas 48,400.000 | ..ooovoverereririereniceenis 1,056,445 XXX
998300 FAST RETAILING CO...... B ... | 09/18/2020. ZERO STAGE CAPITAL 500.000 305,686 XXX
430700 NOMURA RESEARCH IN B ....| 09/18/2020........ ZERO STAGE CAPITAL 9,300.000 265,311 XXX
696500 HAMAMATSU PHOTONIC B .| 09/18/2020. ZERO STAGE CAPITAL 8,000.000 388,954 XXX
774100 HOYA CORP. = 09/18/2020. ZERO STAGE CAPITAL.....ooiiieeieieireieieieiseieeieieesssesssesesssessesssssssssssssssssessens | sesessessssssssssssesssssssnssessns 14,000.000 | vooveverrererierieeerirerreenine 1,495,512 XXX
280100 KIKKOMAN CORP B ... | 09/18/2020. ZERO STAGE CAPITAL 6,800.000 363,910 XXX
686100 KEYENCE CORP... B.... ..| 09/18/2020. ZERO STAGE CAPITAL 1,600.000 691,625 XXX
637000 KURITA WATER IND:! B ....| 09/18/2020. ZERO STAGE CAPITAL.....cooiviveiieieireieieieissiesie s ssssssesssssessssessesns | sosessesssssssssssssesssssssssseseas 26,000.000 | .o 867,206 XXX
876600 TOKIO MARINE HLDG.. B ... | 09/18/2020. ZERO STAGE CAPITAL ....19,700.000 926,144 XXX
825200 MARUI GROUP CO... B ....| 09/18/2020. ZERO STAGE CAPITAL 17,200.000 .319,345 XXX
659400 NIDEC CORPORATION B ... | 09/18/2020. ZERO STAGE CAPITAL ....15,900.000 ..1,435,844 XXX
984300 NITORI HOLDINGS B ....| 09/18/2020. ZERO STAGE CAPITAL 4,700.000 927,588 XXX
773300 OLYMPUS CORP B ... | 09/18/2020. ZERO STAGE CAPITAL 41,300.000 825,658 XXX
859100 ORIX CORP......vviriirriritierieeieere s B ... | 09/18/2020. ZERO STAGE CAPITAL 144300000 [ .o 582,128 XXX
627300 SMC CORP B ....| 09/18/2020. ZERO STAGE CAPITAL 900.000 484,693 XXX
998400 SOFTBANK GROUP CO. B ... | 09/18/2020. ZERO STAGE CAPITAL ....12,000.000 XXX
406300 SHIN-ETSU CHEMICAL..........ccccvuvvnnen. B ... | 09/18/2020. ZERO STAGE CAPITAL ....10,400.000 XXX
675800 SONY CORP. B ... | 09/18/2020. ZERO STAGE CAPITAL ....12,700.000 XXX
676200 TDK CORP B ... | 09/18/2020. ZERO STAGE CAPITAL ....10,800.000 XXX
685700 ADVANTEST B ....| 09/18/2020........ ZERO STAGE CAPITAL......coiiieiieieieieieie e ieessssssseseisssesssssssssesssssssensessenns | sesessessssssssssssessssnssessessns 10,300.000 XXX
454300 TERUMO CORP B .| 09/18/2020. ZERO STAGE CAPITAL. ..ot ssessssesessssssessssnsessesseses | ovsessesssssssssssssessssssssesens 15,300.000 XXX
811300 UNI-CHARM CORP = 09/18/2020. ZERO STAGE CAPITAL 6,400.000 273,393 XXX
609800 RECRUIT HLDGS CO | B .1 09/18/2020........ ZERO STAGE CAPITAL. ...ttt ssrsssssisesssnsssesenssssssssensssssssssssnnns | avsossssssssssssaseessossnssaneen 25,800.000 | ..o 1,041,973 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.................. 296,524,131 XXX

Common Stocks - Parent, iaries and Affiliates Publicly Traded
30277@ 10 1 |FMIC HOLDINGS, INC......cocvurermrirereeirirceisrirerenineines 06/30/2020........ CAPITAL CONTRIBUTION.......coourirriiiiereriniriresisersesesie s sesiessssesesssesnesenens 84,434 XXX
87282@ 10 4 [TSBLOSS CONTROL CONSULTANTS, INC....ccoviiiiriniisinniininnssseserssssssssnssnssessnses | cennninnsnnssnns 06/20/2020........ CAPITAL CONTRIBUTION.......coviiririiiieerisesseenssssssssssssssnsssssenssnsssesensssssesanens 737,851 XXX
9299999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 822,285 XXX
Common Stocks - Mutual Funds

056823 37 0 |BAILLIE GIFFORD FDS 09/17/2020. BALLIE GIFFORD ..150,000,000 XXX
256206 10 3 |DODGE & COX INTERNATIONAL STOCK FUND.......covvuerviirerniinrierisicisssinenessssins | veverinsisenns 07/06/2020. DODGE & COX ....50,000,000 XXX
464286 80 6 |ISHARES GERMANY ETF.......coiiiiiiiiiiiieieisieeiesesieissiessenssssnsessssssnsessessne | oessesensinnins 08/25/2020........ GOLDMAN . ..ottt | eoeeesessssiess s enes 1,170,000.000 | ..ooovvrvernieieieinnes 34,969,094 XXX
464287 23 4 |ISHARES MSCI EMERGING MKT INDEX ETF 08/12/2020. COWEN ..336,500.000 14,977,817 XXX
46432F 37 0 [ISHARES EDGE MSCIUSA SIZE........cooiiiiieiintinieiereeseinee e sessssessessesssnsses | veensssssenees 08/07/2020. ZERO STAGE CAPITAL ....39,196.000 ..3,693,721 XXX
46432F 38 8 |ISHARES EDGE MSCI USA VALUE s 09/03/2020........ ZERO STAGE CAPITAL.....coiiieiieieieieieie e teessiessseseisssessessssssesssssssensessenns | sssessessssssnsssssessssasssssesans 87,559.000 | ..oovrrerrerririereniscienis 6,562,978 XXX
46432F 39 6 |ISHARES EDGE MSCIUSA MOMENT........ooviiriiirirririinsiienieneeesessessesssesssenes 09/03/2020. ZERO STAGE CAPITAL ....65,009.000 ..9,221,027 XXX
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT. 09/03/2020. ZERO STAGE CAPITAL . ..125,344.000 ..4,148,648 XXX
464356 40 9 |ISHARES EDGE MSCI INTL VALUE........cccomiimmrirririeinnineieriesieneneeens 09/03/2020........ ZERO STAGE CAPITAL. ..ottt sssssse s sssessssnses | eovssssssssesssssssssssssesssanes 139,228.000 | ..o ,757,484 XXX
46435G 50 8 |ISHARES EDGE MSCI INTL SIZE 08/07/2020. ZERO STAGE CAPITAL ....72,674.000 ..1,846,196 XXX
77956H 32 8 | TROWE PR GLOBAL STOCK 07/06/2020. T ROWE PR GLOBAL STOCK. . ..971,461.862 50,000,000 XXX
81369Y 40 7 |SELECT SECTOR SPDR FUND.........coiiiiiriiriieiiietiesisiessesiesessssseessssissesinsins | sessereneisnnn 08/03/2020........ COWEN. ...ttt | eetesbebsen e ebees 110,295.000 XXX
81369Y 60 5 |FINANCIAL SELECT SECTOR SPDR 08/12/2020. VARIOUS ...ttt ssessenaes | stesssssessssssessssssssssnes 1,026,800.000 XXX
L5458T 11 7 |INVESCO US SENIOR LOAN - GX COMMON STK.....oviriririniiiersisssissssenisssssessserenes 08/03/2020. INVESCO.....coiieiiiieiisis et sneensens | eonisesssnssessenssenssssssesenssnes 14,914.798 ..1,315,021 XXX
9499999. Total - COMMON SOCKS = MUIUAI FUNGS. ...ttt Cosbs sk E kL0400 Chb bbb bbbt | snbbenb it 369,641,613 XXX
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Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COMPANY

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

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
9799997. Total - Common Stocks - Part 3... XXX
9799999. Total - Common Stocks XXX
9899999. Total - Preferred and Common Stocks XXX
9999999. Total - Bonds, Preferred and COmmMON StOCKS............cvvvverervieiierniieiiiieiieieriseinns XXX
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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
Bonds - U.S. Government
01F012 48 6 |UMBS TBA15YR..cooiviiiiciericiecieis .. | 07/20/2020. | ZERO STAGE CAPITAL.......cvrervres | cerrvermrirernerneirernns | cerenes 2,517,084 | ....... 2,470,000 | ....... 2,517,856 0 2,517,856 08/15/2050. | .....ovverernene
01F012 49 4 |UMBS TBA 15YR ..ot .. | 08/14/2020. | ZERO STAGE CAPITAL......cccorvrerne [ cormrrmeereriieineris .....11,840,727 | .....11,605,000 | .....11,837,348 (V1 RN IR 11,837,348 09/15/2050. | ...convvvvrrenes
01F012 6A 9 |UMBS TBA 30YR. .. | 09/16/2020. | ZERO STAGE CAPITAL... .....10,546,128 | .....10,510,000 | .....10,577,950 0 10,577,950 10/15/2050. | .
01F020 49 7 |UMBS TBA 15YR. .. | 07/29/2020. | ZERO STAGE CAPITAL... | I [ 4,973,063 | ....... 4,800,000 | ....... 4,968,750 0 revenenn4,968,750 09/15/2050. | .
01F020 4A 4 |UMBS TBA 15YR .. 1 09/21/2020. | ZERO STAGE CAPITAL......ccocvvvees [ rovmrinriinnisnicniiies | s 7,041,973 | ....... 6,790,000 | ....... 7,030,872 0 | oo [ s 7,030,872 10/15/2050.
01F020 6A 2 |UMBS TBA 30YR. .. | 08/19/2020. | ZERO STAGE CAPITAL......ccvoererne [ cormrrmeerreniininernes | veeens 3,019,731 | ....... 2,930,000 | ....... 3,015,153 0 3,015,153 . . 10/15/2050. | .
01F020 6B 0 |UMBS TBA 30YR. wo | .. | 09/17/2020. | ZERO STAGE CAPITAL... e | 7,044,529 | ... 6,850,000 | ....... 7,037,151 0 | oo [ s 7,037,151 | v . . L7378 | ........4,186 | 11/15/2050. | .
01F032 68 2 |UMBS TBA 30YR.....ccooirrmrrrerirrircincninns .. | 08/07/2020. | ZERO STAGE CAPITAL......cccorvverne [ cormrrrmeereniinisernes | veeens 8,112,874 | ...... 7,700,000 | ....... 8,096,386 0 8,096,386 | .....coovrerrrins | v 16,488 | ......... 16,488 | ......... 8,983 | 08/15/2050.
01F032 69 0 |UMBS TBA 30YR .. | 08/28/2020. | ZERO STAGE CAPITAL... .....13,715,706 | .....13,005,000 | .....13,715,276 (V1 OO I 13,715,276 430 430 | ....... 16,437 | 09/14/2050.
36179N LF 3 | GNMA PASS-THRU. woer | .- [ 09/01/2020. | MORTGAGE PAYDOWN. ol . 311,015 | .......... 311,015 331,086 .313,919 ( ) (2,904) 311,015 08/20/2043.
36179Q 6P 1 | GNMA PASSTHRU MA2678............oocveneee .. | 09/01/2020. | MORTGAGE PAYDOWN.......coocover [ corrrrmrineirnniiniinns | cerneraand 406,198 | .......... 406,198 | .......... 427,714 410,402 ( ) (4,204) 406,198 03/20/2045.
361790 RZ 6 | GNMA PASSTHRU MA2304... .. | 09/01/2020. | MORTGAGE PAYDOWN ....467,360 ...467,360 | .......... 501,203 469,225 ( ) (1,865) 467,360 10/20/2044.
36179Q YR 6 | GNMA PASSTHRU MA2520... .. | 09/01/2020. | MORTGAGE PAYDOWN reenr.895,467 925,298 897,976 ( ) (2,509) 895,467 01/20/2045.
36179V DN 7 | GNMA PASSTHRU MAB409.............ccc...... .. | 09/01/2020. | MORTGAGE PAYDOWN........ccccouvr [ wormrvrmerrmnrnrinennes | 1,604,277 | oo, 1,604,277 | ....... 1,650,275 ( ) (1,680) [ .eooveveeenrinnns | e 1,604,277 01/20/2050.
3617MK 2X 6 | GNMA PASSTHRU BS8890 .. | 09/01/2020. | MORTGAGE PAYDOWN.......ccccovve [ wormrermeernmeinneineines | 0e..2,888,644 | ... 2,888,644 | ... 2,975,303 ( ) (5,650) 2,888,644 02/20/2050.
36181G DG 1 | GNMA PASS-THRU C SINGLE F oo [ [09/01/2020. | MORTGAGE PAYDOWN.......coccoeee | cormerverrmrernenninis | v 1,567,386 | .......1,567,386 | ....... 1,581,713 | ........... 1,569,211 | oo | ) (1,824) [ oo | e 1,567,386 06/20/2043.
36186N  WN 5 | GOVT NATL MTGE ASSN......ccovvvvrvernens .. | 09/15/2020. | MORTGAGE PAYDOWN 681,493 672,695 (911) (911) 671,784 08/15/2045.
36200Q 2T 0 |GOVT NATL MTGE ASSN.. .. | 09/01/2020. | MORTGAGE PAYDOWN 50,869 49,896 (104) (104) 49,791 02/15/2032.
36200Q JJ 4 |GOVT NATL MTGE ASSN.. .. 1 09/01/2020. | MORTGAGE PAYDOWN........ccccouve [ wormrvmrerreninsninennns | cernernnnn39,354 | 39,354 | e 40,664 39,421 (66) (66) 39,354 03/15/2032.
36201M  2F 8 | GOVT NATL MTGE ASSN .. | 09/01/2020. | MORTGAGE PAYDOWN.......coccvvn | verrvrrrenrernnrseinnnns | coreernnnn 32,754 | 032,754 | o 33,880 32,834 (80) (80) 32,754 05/15/2032.
36202C 6Y 4 |GOVT NATL MTGE ASSN.. .. | 09/01/2020. | MORTGAGE PAYDOWN . 5,826 ...5,841 5,812 14 14 5,826 12/20/2028.
36204) NZ 5 |GOVT NATL MTGE ASSN.. .. | 09/01/2020. | MORTGAGE PAYDOWN . 2,189 2,136 23 23 2,189 02/15/2024.
362090 H9 8 |GOVT NATL MTGE ASSN.. .. | 09/01/2020. | MORTGAGE PAYDOWN . 260 259 0 260 02/15/2029.
38381R  G6 0 [GOVT NATLMTGA.... .. | 09/21/2020. | MORTGAGE PAYDOWN. 111,746 ...111,641 111,694 52 52 111,746 03/20/2049.
912810 SL 3 |UNITED STATES TREAS v | [ 08/14/2020. | ZERO STAGE CAPITAL....ccovvvueres | cevrerrerinrerneennenins | corees 2,189,838 2,229,289 (1,136) 2,228,153 02/15/2050.
912828 5M 8 |UNITED STATES TREAS..........cccoovvvinnneae .. | 06/25/2020. | ZERO STAGE CAPITAL.......oovvvees | coremereimeriineniinens | e 8,311,486 | ....... 6,885,000 | ....... 8,322,513 (6,341) 8,316,172 11/15/2028.
912828 Q6 0 |USTREASURY N/B INDEX LINK | .. | 06/30/2020. | ZERO STAGE CAPITA 3,370,344 | .....13,408,599 | ....13,144,947 | .........14,036,445 | ..(1,047,632) JESTURTORNN IO (1,387,094) | . RO 12,649,351 04/15/2021.
912828 S92 |USTREASURY.....ccooomiimiiiirisrisricciis .. | 06/30/2020. | MORGAN STANLEY.... 6,198,984 | ....... 6,000,000 | ....... 5,950,313 5,973,928 3,577 3,577 5,977,505 07/31/2023. | 1...
912828 UN 8 |U S TREASURY .. | 06/30/2020. | ZERO STAGE CAPITAL......cccorevene [ cormrrmeerreriirinernes | veeens 6,841,549 | ....... 6,530,000 | ....... 6,840,175 (4,718) (4,718) 6,835,457 02/15/2023. | 1...
912828 XB 1 |UNITED STATES TREAS .. | 06/25/2020. | ZERO STAGE CAPITAI .8,238,098 | .......7,580,000 | .......8,243,842 . (4,996) (4,996) 8,238,846 05/15/2025.
912828 ZQ 6 |UNITED STATES TREAS... .. | 08/14/2020. | ZERO STAGE CAPITAL... .....11,292,048 | .....11,350,000 | .....11,336,797 401 407 | e | e 11,337,197 05/15/2030. | 1...
912828 ZS 2 |UNITED STATES TREAS... .. | 06/26/2020. | ZERO STAGE CAPITAL... ....27,415,066 | .....27,410,000 | .....27,379,172 148 148 | o | e 27,379,321 05/31/2027.|1...
912828 ZU 7 |UNITED STATES TREAS .. | 07/17/2020. | ZERO STAGE CAPITAI .......6,130,000 | .......6,144,648 (189) (189) 6,144,459 06/15/2023.
912828 ZV 5 |UNITED STATES TREAS... .. | 07/31/2020. | ZERO STAGE CAPITAL... .....27,160,000 | .....27,155,756 50 50 | o | e 27,155,807 06/30/2027.
912828 ZY 9 |UNITED STATES TREAS... .. | 08/14/2020. | ZERO STAGE CAPITAL.......corvvrer | corvvrrveirernrineernnnns | 0002..5,366,093 | ... 5,375,000 | ....... 5,369,562 66 66 5,369,628 07/15/2023. |.
91282C AB 7 |UNITED STATES TREAS .. | 08/28/2020. | ZERO STAGE CAPITAI .3,170,907 | .......3,175,000 | .......3,167,245 34 34 3,167,279 . 07/31/2025
91282C AD 3 |UNITED STATES TREAS... .. | 08/28/2020. | ZERO STAGE CAPITAL... .....36,354,548 | .....36,660,000 | .....36,581,916 467 48T | oo | e 36,582,383 | ..o | e (227,834) | ...... (227,834) 07/31/2027.
91282C AE 1 |UNITED STATES TREAS... .. | 09/23/2020. | ZERO STAGE CAPITAL......ccvoeverne [ cormrrrmeerneniiniseines | veeens 2,783,022 | ....... 2,795,000 | ....... 2,774,583 188 188 2,774,772 8,251 | ... 8,251 08/15/2030.
91282C AF 8 |UNITED STATES TREAS... ... | .. | 09/11/2020. | ZERO STAGE CAPITAL... | | ..24,576,025 | .....24,595,000 | .....24,557,498 569 569 | .o | e 24,558,067 | ...ooovrvrerninn [ v 17,958 | ......... 17,958 08/15/2023.
91282C AH 4 |UNITED STATES TREAS.......cccovvvrmrernenns .. | 09/23/2020. | ZERO STAGE CAPITAL......ccvoerene [ cormrrrneereniieineris .....11,176,760 | .....11,150,000 | .....11,144,773 29 29 | e | e 11,144,802 | oooocecri | v 31,958 | ........ 31,958 08/31/2027.
91282C  AJ 0 |UNITED STATES TREAS........cccovmrvrrnnnne .1 09/21/2020. | ZERO STAGE CAPITAL.....cooveerrer | ververmriersnineireninns | e 2,437,019 | ... 2,440,000 | ....... 2,438,061 10 10 2,438,071 | oo e (1,052) | ..eveee. (1,052) 08/31/2025.




Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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F Current Bond
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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
91282C AK 7 |UNITED STATES TREAS... . 109/16/2020. [ ZERO STAGE CAPITAL....ccovviviv | cornrinsrisniinsincnis | cennes 4,105,665 | ....... 4,110,000 | ....... 4,106,789 2 Y2 RO [ 4,106,791 [ .o [ (1,126) | o (AP 10 | 09/15/2023. | 1FE............
0599999. Total - Bonds - U.S. GOVEMMENL........coiiiriiiiiiiniiericisnissiisnians ....285,180,168 |....280,392,650 |....285,003,841 | ......... 24,585,853 | ..(1,047,632)| ...... (373,009) | coooverrinened 0 ... (1,420,641) | oo 0 [ . 284,254,854 | ............0 | .....925316 | ...... 925,316 | ..... 493,434 XXX XXX
Bonds - All Other Government
013051 DG 9 |PROV OF ALBERTA .. | 07/28/2020. | DESJARDIN .er6,297,900 | ....... 6,000,000 ....6,023,856 (4,562) 6,019,294 12/15/2022.
135087 G7 3 |CANADA GOVT. .. | 07/08/2020. | VARIOUS .....11,170,710 | .....11,000,000 | ..... (4,769) T1AT1671 | e | e (981) | (961) ] ... 38,548 |09/01/2022.
135087 K3 7 | CANADA GOVT. .. 109/17/2020. | RBC DEXIA........ocviriiiiricnnineis [ e | e 1,591,440 | ....... 1,500,000 | ....... 1,602,615 (1,719) [ oo | e 1,600,896 | .....ccocovvvenns [ rerennn(9,456) | oo (9,456) | ......... 5,240 | 06/01/2030.
135087 K4 5 | CANADA GOVT. .. 1 07/02/2020. | T D SECURITIES........ccomvvrririirines [ corerrmeerneniieineines | veeens 6,586,125 | ....... 6,500,000 | ....... 6,455,410 . 6,467,338 | ..cocvverrerrns | 10 118,787 | o 118,787 | ....... 55,317 | 11/01/2021.
13509P DY 6 | CANADA HOUSING TRUST. .. | 08/25/2020. | VARIOUS .....21,656,700 | .....20,000,000 | .....21,306,800 20,816,686 |......ccoocvurvers | crrnes (123,882) 20,692,803 |....cccovivernes | ......963,897 | ... 963,897 | ..... 554,055 | 09/15/2023.
68323A AW 4 | ONTARIO PROV CDA .. 1 07/02/2020. | BMO CAPITAL .....20,823,858 | .....19,800,000 | .....20,837,124 20,340,057 (112,708) | .. 20,227,349 596,509 | ....... 596,509 | ..... 369,948 | 06/02/2022.
68323A EA 8 |ONTARIO PROV CDA v [+ [07/09/2020. | DESJARDIN. ....coomivmrirrircirnrines | eeeseiseriesisseisennis | eeeees 7,114,310 | ...... 7,000,000 | ....... 6,895,770 | ..ccovvnc 6,921,224 | ..o | e, 18,505 ceor | e 18,805 | o | e 6,939,729 | .ooooivvcrecns | e 174,581 | ... 174,581 | ....... 79,354 | 03/08/2022.
748148 RY 1 |QUEBEC PROV......cootuimmiinmiinirnnrirsnirnens .. 107/02/2020. | SCOTIA......cvoiveriririniinnrierienens | cvnrissesenisninsiines | oveens 7,617,744 | ....... 7,200,000 | ....... 7,400,232 1,382,916 | i | s (21,915) [ ooveevninenns [ (21,915) | oo | v 7,361,001 | oo | e 256,743 | ....... 256,743 | ..... 140,918 | 02/22/2024.
1099999. Total - Bonds - All Other Government: .....82,858,787 | .....79,000,000 | .....81,720,291 61,484,739 | .ooiinl0 | (239,122 0 (239,122) 0] o 80,480,081 ....2,378,706 |..... 2,378,706 | ..1,338,743 XXX

Bonds - U.S. States, Territories and P

93974C  6J 4 |WASHINGTON ST, . |09l03/2020.|ZERO STAGE CAPITAL.......ooooenns | o | o 4,809,715 | ....... 4,315,000 168,470 | ... 168,470 | ..... 237,924 | 02/01/2024.
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1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. .......iuir wriiimiiiiisimisiiseisensssessenssssesssssensessssenssnessssssensenssenees | eesees 4,809,715 | ....... 4,315,000 168,470 | ....... 168,470 | ..... 237,924 XXX
Bonds - U.S. Political Subdivisions of States
86476P PN 2 | SUFFOLK CNTY NY..ooviiiinnineiiieniens | . | 07/27/2020. | ZERO STAGE CAPITAL....ccovvinni | v | e 1,475,586 | ....... 1,345,000 | ....... 1,618,170 | ........... 1,449,408 | ..o | e (21,449) (21,449) | oo | i 1,427,959 | ..o | e 47,627 | ......... 47,627 | ....... 55,668 | 10/01/2022.
2499999. Total - Bonds - U.S. Political SUbIVISIONS Of SEALES......cvuiiuiiiies vt ssessnssnsensneees | eesees 1,475,586 | ....... 1,345,000 | ....... 1,618,170 | ........... 1,449,408 | ..oovvvinnnnd 0] (21,449) | oo (V] (21,449) | .oovverenes [V 1,427,959 | .o 0 | e 47,627 | ......... 47,627 |....... 55,668 XXX
Bonds - U.S. Special Revenue and Special Assessment
01026C AC 5 |ALABAMA ECONOMIC SET......cccovvvvrirnnne .. | 09/15/2020. | CORPORATE REORG..........ccooovevns | covrrrseiserenriiesiies | cveriis 135,000 | .cooovnee 135,000 | .ooovnee 135,876 135,787 (90) (90) 135,697 09/15/2025.
011770 4W 1 |ALASKA ST .. | 08/13/2020. | ZERO STAGE CAPITAL......covrvrrres | cevrvermrvrernnrseirernns | cerenes 1,373,470 | ....... 1,000,000 | ....... 1,375,120 (288) (288) 08/01/2033.
01757L GV 2 |ALLEN CNTY OHIO HOSP........ccosvvvmrinnee .. | 09/14/2020. | ZERO STAGE CAPITAL.....cocvorerere [ rormrrrmeerreniinisernns | v 1,333,190 | ....... 1,000,000 | ....... 1,347,760 [ ..o | cererierincenes | veriens (2,529) (2,529) 12/01/2030.
01F020 47 1 |UMBS TBA 15YR.... .. | 06/22/2020. | ZERO STAGE CAPITAL......ccvrvrrrer | verrvermriersnineirerinns | e 7,472,932 | ... 7,250,000 | ....... 7,505,732 0 07/15/2065.
01F020 48 9 |UMBS TBA 15YR.... .. | 07/22/2020. | ZERO STAGE CAPITAL v [ e | s 4,977,000 | ....... 4,800,000 | ....... 4,936,500 0 08/15/2064.
01F020 67 9 [UMBS TBA 30YR .. | 06/22/2020. | ZERO STAGE CAPITAL.....ccovervrnes | vereermrieiierniiennns .....14,988,328 | .....14,670,000 | .....15,029,873 0 [ o | e 15,029,874 07/15/2050.
01F020 68 7 |UMBS TBA 30YR.... .. | 07/09/2020. | ZERO STAGE CAPITAL......occoererne [ corerrmeerreniininernes | v 7,515,635 | ....... 7,335,000 | ....... 7,456,486 (V1 PR R 7,456,486 08/15/2050.
01F022 67 5 |UMBS TBA30YR.... .. | 06/22/2020. | ZERO STAGE CAPITAL......ovuvrrer | cervermrierveineirerinns | s 9,975,318 | ....... 9,605,000 | ...... 9,987,707 0 9,987,707 07/15/2050.
01F022 68 3 |UMBS TBA 30YR.... .. | 07/01/2020. | ZERO STAGE CAPITAL .....14,387,699 | .....13,835,000 | .....14,346,814 (V1 ORI IR 14,346,814 08/15/2050.
01F030 67 8 |UMBS TBA30YR.... ... | .. | 06/25/2020. | ZERO STAGE CAPITAL .....16,814,591 | .....15,990,000 | .....16,875,007 (VI OO IR 16,875,007 | ...cvovveveernns | e (60,416) | ........ (60,416) | ....... 17,323 | 07/15/2050.
01F032 67 4 |UMBS TBA30YR.....cocvmirrmrrieriririreencrinns .. | 07/06/2020. | ZERO STAGE CAPITAL......ccoorvrene [ v .....25,302,416 | .....24,030,000 25,337,830 0 25,337,830 | ..ovvevrreries [ v (35,414)| ........ (35,414) | ....... 30,371 | 07/15/2050.
01F040 67 7 |UMBS TBA 30YR.... .. | 06/24/2020. | ZERO STAGE CAPITAL .....15,846,104 | .....14,930,000 | .....15,878,983 (V1 N I 15,878,983 (32,880)| ....... (32,880) | ....... 21,566 | 07/15/2050.
01F042 67 3 |UMBS TBA 30YR.... .. | 06/25/2020. | ZERO STAGE CAPITAL .....38,622,455 | .....35,880,000 | .....38,694,258 (V1 PRI IR 38,694,258 (71,802) | ........ (71,802) | ....... 58,305 |07/15/2050.
04780T DD 3 |ATLANTA GA ARPT PASS .. | 07/22/12020. | ZERO STAGE CAPITAL.....cooorvvene [ cormrrrmrirneeinieirneinns | v 1,272,774 | ......... 995,000 | ....... 1,261,093 (270) (270) 1,260,823 | s | e 11,951 | oo 11,951 | .. 3,178 | 07/01/2037.
047870 FC 9 |ATLANTA GAWTR & WAS .. |.. | 09/15/2020. | ZERO STAGE CAPITAL v e | s 1,639,811 | ....... 1,125,000 | ....... 1,637,494 | ..o | e | e (1,991) (1,991) ....1,635,502 11/01/2030.
05914F  5Q 9 |BALTIMORE CNTY MD....c.osvvureerrrirnirnnas .. | 07/06/2020. | ZERO STAGE CAPITAL......ccooerene [ cormrrmeerneriseineines | vveens 2,130,700 | ....... 1,625,000 | ....... 2,128,523 | oo | e | i (1,060) (1,060) 2,127,462 3,238 | oo 3,238 | ....... 24,601 |03/01/2028. | ......vvvonrenee
083763 UL 4 |BERGEN CNTY N J..ooviviiiiiiiireririnnins .. | 06/30/2020. | ZERO STAGE CAPITAL.......cccvveree 2,263,128 | ....... 1,990,000 2,256,859 | ..o s | e (1,338) (1,338) 2,255,521 | oo | e 7,606 | ... 7,606 | ... 4,975 | 12/01/2029. [ 1FE............
BIRMINGHAM JEFFERSON AL CIVIC
091156 MV 8 |CTRAUTH .. | 07/09/2020. | VARIOUS oo [ | 1,151,393 | ....... 1,125,000 | ....... 1,317,499 | ........... 1,293,589 | ..o | v (9,336) (9,336) [ .vovveverrrervnns | e 1,284,253 | ..ovoivivcnis | e (132,861) | ...... (132,861) | ....... 57,993 | 07/01/2028. | 2FE............
BIRMINGHAM JEFFERSON AL CIVIC
091156 MW 6 |CTR AUTH .. | 07/09/2020. | ZERO STAGE CAPITAL......cvrvrrres | verrvermnirernnrseireninns | cerenes 1,831,455 | ... 1,790,000 | ....... 2,084,616 2,048,136 | ...coovvercrienn | e (14,297) [ oovovvrrerinns | v (14,297) 2,033,839 | .o [ e (202,384) | ...... (202,384) | ....... 92,414 | 07/01/2029. | 2FE............
BIRMINGHAM JEFFERSON AL CIVIC
091156 MX 4 |CTRAUTH .. | 07/09/2020. | VARIOUS oo | | s 2,091,689 | ....... 2,050,000 | ....... 2,368,447 2,329,191 | o | e (15,226) | ..vovvvrerernns | e (15,226) 2,313,965 | oo | e (222,276) | ...... (222,276) | ..... 105,229 | 07/01/2030. | 2FE............




2’5030

Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COM PANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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
106241 E2 4 |BRAZOSPORT TX INDEP SCH DIST. .. | 08/25/2020. | ZERO STAGE CAPITAL......cooovvene [ cormrrrmeerneniinisernns | vveens 3,346,275 2,500,000 3,364,650 (1,920) 3,362,730 (16,455) | .. 02/15/2029. | 1FE..
11943K  BK 7 |BUFFALO & ERIE CNTY v |+ 107/01/2020. | MATURITY ..oovrriiieiieisnieienns | veeeeeniersssnseennns | evveeinnns 580,000 | .......... 580,000 | .......... 665,074 .588,610 (8,610) 580,000 07/01/2020. | 2FE.. .
130630 UK 2 | CALIFORNIA ST....coouiierinrineereeiisinennne .. | 09/15/2020. | ZERO STAGE CAPITAL......ccvovrene [ cormrrrmeerneniieinernes | vveens 2,666,160 | ....... 2,000,000 | ....... 2,659,760 (1,250) 2,658,510 03/01/2029. | 1FE............
167593 E2 4 |CHICAGO ILL O HARE I. .. | 07/08/2020. | ZERO STAGE CAPITAL......covrvrrres | verrvermriernnrssireninns | cerenes 1,752,330 | ....... 1,475,000 | ....... 1,753,377 (3,604) 01/01/2026. | 1FE..
20772K DU 0 |CONNECTICUT ST. ... | .. | 09/23/2020. | ZERO STAGE CAPITAL... v e | s 1,305,320 | ....... 1,000,000 | ....... 1,300,550 (1,002) . 09/15/2028.
20772K  LE 7 |CONNECTICUT ST...ccovirvmrimrirrerrsrineinns .. | 07/28/2020. | ZERO STAGE CAPITAL......oovonvvres | cornerrrrirneirssiiiniies | ceneii 122,487 | oo, 95,000 | .......... 118,485 (68) 118,417 06/01/2040. | ....ovvvrrvnnn
207758 A2 9 |CONNECTICUT STSPLT.. .. | 09/02/2020. | ZERO STAGE CAPITAL... 577,855 | .......... 455,000 | .......... 577,745 (1,022) 576,723 05/01/2037.
246343 LJ 4 |DELAWARERIV JT TOLL... ... |.. | 08/18/2020. | ZERO STAGE CAPITAL... e .......1,681,038 | .......1,285,000 1,566,248 (RIVK )| SIS I 1,564,955 07/01/2042.
25477G QA 6 |DISTRICT COLUMBIA IN.......cvvvrrrcrirncs .. 1 09/10/2020. | ZERO STAGE CAPITAL......ccooreverne [ cormrrmeerreriininernes | veeens 3,732,073 | ....... 3,170,000 | ....... 3,727,857 (1,791) 3,726,065 10/01/2029.
25477G RU 1 |DISTRICT COLUMBIA IN.... .. 1 09/17/2020. | ZERO STAGE CAPITAL.....cooorvverne [ rormrrmrirneiinseirneinns | v 3,627,258 | ....... 2,775,000 | ....... 3,622,735 (487) 3,622,247 03/01/2039. | .
25477G  TA 3 |DISTRICT COLUMBIA IN.... ... |.. | 08/12/2020. | ZERO STAGE CAPITAL... e 136,132 | .ccvoeeee 100,000 | ..ooou.e 134,820 (103) 134,717 05/01/2036. | .
267040 CW 1 |DUTCHESS CNTY N VY..oooiiiminiiriiirnenns .. | 08/11/2020. | ZERO STAGE CAPITAL......oovenverns [ cornrirreineineriinnins | cerneraand 675,282 | .......... 615,000 | .......... 658,032 (2,289) 655,742 03/15/2027.
3128K1  B7 5 |FHLMCPC GOLD COM.. .. | 09/01/2020. | MORTGAGE PAYDOWN 3,179 3,150 29 3,179 12/01/2030.
3128K2 UM 2 |FHLMC PC GOLD COM.. ... | .. | 09/01/2020. | MORTGAGE PAYDOWN 2,139 2,136 3 3 2,139 01/01/2031.
3128K4 YG 4 |FHLMCPC GOLD COM......ovvvmrrene .. | 09/01/2020. | MORTGAGE PAYDOWN 376 384 9) 9) 376 04/01/2036.
3128K7 4Z 8 |FHLMCPC GOLD COM.. .. | 09/01/2020. | MORTGAGE PAYDOWN 3,415 3,422 7 (7) 3,415 09/01/2033.
3128K9 F2 5 |FHLMCPC GOLD COM.. .. | 09/01/2020. | MORTGAGE PAYDOWN 2,229 2,225 4 4 2,229 02/01/2036.
3128KD 5D 3 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN 635 635 0 635 08/01/2036.
3128KF  J3 5 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN 1,009 1,022 (13) (13) 1,009 10/01/2036.
3128KM  UW 3 [FHLMC PC.....ovvercerrirrienieeiesiseinceinns .. | 09/01/2020. | MORTGAGE PAYDOWN 1,031 4 4 1,034 03/01/2037.
3128KQ HL 3 [FHLMC PC.....cooiriivivieireieicersiseinins .. | 09/01/2020. | MORTGAGE PAYDOWN 3,318 3 3 3,322 05/01/2037.
3128LX FW 5 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN 42,672 312 312 42,984 12/01/2035.
3128M7 5T 9 |FHLMC PC....cooviiiceeeees .. | 09/01/2020. | MORTGAGE PAYDOWN 82,159 (556) (556) 81,603 08/01/2040.
3128M7 EK 8 |FHLMCPC... .. | 09/01/2020. | MORTGAGE PAYDOWN . 84,577 304 304 84,882 02/01/2039.
3128M8 NC 4 |FHLMCPC... .. | 09/01/2020. | MORTGAGE PAYDOWN. .31,3% 28,923 (366) (366) 28,557 11/01/2039.
3128MJ 2M 1 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN.........cccooer [ wormrvrmeernvrirseirnernns | 1,203,358 | .......1,203,358 | ....... 1,184,367 | ........... 1,197,790 5,568 5,568 | oo | e 1,203,358 09/01/2047.
3128MJ 28 8 |FHLMC PC GOL G08784. .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccccee [ comivmnnivnninciinins | v 424,476 | ... 424,476 | .......... 449,282 | ..o [ | s (1,609) (1,609) 424,476 10/15/2047.
3128MJ 4A 5 .. | 09/01/2020. | MORTGAGE PAYDOWN. 269,342 .269,375 20 20 269,395 06/01/2048.
3128MJ B8 2 .. | 09/01/2020. | MORTGAGE PAYDOWN 29,077 29,101 4 4 29,104 06/01/2035.
3128MJ E8 9 .. | 09/01/2020. | MORTGAGE PAYDOWN . 2,723 (5) 2,718 10/01/2036.
3128MJ QG 8 .. | 09/01/2020. | MORTGAGE PAYDOWN 166,877 157,177 (1,354) 155,823 07/01/2041.
3128MM EC 3 .. | 09/01/2020. | MORTGAGE PAYDOWN 2,979 | 2,979 | 2,999 2,979 0 2,979 07/01/2021.
3128P8 DF 5 |FEDERAL NATL MG... .. | 09/01/2020. | MORTGAGE PAYDOWN........ccccovve [ rormrvrmrereniieineiinns | veeens 1,289,397 | ....... 1,289,397 | ....... 1,318,005 | .......... 1,293,873 | oo (4476) [ oo | e 1,289,397 10/01/2036.
3128P8 E2 3 |FEDERAL NATL MG .. | 09/01/2020. | MORTGAGE PAYDOWN 286,700 305,537 .289,633 (2,934) 286,700 08/01/2037.
3128PC DJ 8 |FHLMCPC .. | 09/01/2020. | MORTGAGE PAYDOWN 6,352 (6) 6,346 01/01/2021.
3128PC MS 8 |FHLMCPC GOLD 15.. .. | 07/15/2020. | MORTGAGE PAYDOWN 1,006 (1) 1,005 02/01/2021.
3128PC TV 4 |FHLMC PC GOLD 15.. .. | 09/01/2020. | MORTGAGE PAYDOWN 4,641 (5) 4,637 03/01/2021.
3128PC  TW 2 |FHLMCPC GOLD 15.. .. | 09/01/2020. | MORTGAGE PAYDOWN 11,599 (11) 11,588 03/01/2021.
3128PH N9 8 |FHLMCPC GOLD 15.. .. | 09/01/2020. | MORTGAGE PAYDOWN . . 10,749 (1) 10,738 01/01/2021.
3128PH PL 9 |FHLMCPC GOLD 15.. w.er | .| 09/01/2020. | MORTGAGE PAYDOWN . 3,221 3,221 ...3,281 3,224 (3) 3,221 01/01/2021. .
3128PY DL 5 |FHLMCPC GOLD 15. . .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccconer | corerrmrirnermerienins | cerverenns 290,163 290,163 304,626 .292,297 (2,134) 290,163 02/01/2027. | 1FE............
31292G 5W 2 |FHLMC GOLD PC......cccovvirvviririerniriirnns .. | 09/01/2020. | MORTGAGE PAYDOWN 945 945 947 945 0 945 09/01/2029. | 1FE............
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31292H AK 0 |FHLMC GOLD PC .. | 09/01/2020. | MORTGAGE PAYDOWN 39 39 38 39 (V1 RS IO 39 | e | e ...2 | 01/01/2030. | 1FE..
31292H QN 7 [FHLMC PC GOLD CA! ... | .. | 09/01/2020. | MORTGAGE PAYDOWN 3,827 | oo 3,827 | oo 3,769 3,822 4 4 3,827 166 | 05/01/2032. | 1FE.. .
31292K ZP 5 |FHLMCPC GOLD CAS......covvvrerins .. | 09/01/2020. | MORTGAGE PAYDOWN.......ccccovve [ cormermmmirnernerinnins | wereern 408,637 | .......... 408,637 | .......... 425,111 A10,679 | oo | e (2,042) (2,042) 408,637 | oo | ererreernninenens | e (V] I 12,088 |03/01/2040. | 1FE............
312930 5P 1 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN.......coccevn | verrvrrrerrernnirneinnnne | coreernnnn30,122 | 0000 30,122 | o 30,116 30,121 1 1 30,122 ...762 | 03/01/2039. | 1FE..
312939 PM 7 |FHLMC GOLD PC.......coocvmiriririerrrinirnns .. | 09/01/2020. | MORTGAGE PAYDOWN ....189,108 A83,310 [ oo | e (3,349) (3,349) 179,960 03/01/2040. | 1FE.. .
312940 4Q 9 |FHLMCPC GOLD COM......ccevvemrranen .. | 09/01/2020. | MORTGAGE PAYDOWN 23,468 22,382 (213) (213) 22,169 06/01/2040. | 1FE............
312940 PZ 6 |FHLMCPC GOLD COM.. .. | 09/01/2020. | MORTGAGE PAYDOWN 284,595 286,841 .284,991 (396) (396) 284,595 05/01/2040. | 1FE..
312941 NL 7 |FHLMCPC GOLD COM.. .. | 09/01/2020. | MORTGAGE PAYDOWN . 77127 | o 77127 | o 80,435 77,684 (557) (557) 77,127 07/01/2040. | 1FE.. .
312944 PJ 4 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccover | corevmmirnerinerinnens | cevverin 155,012 | .covvveee 155,012 | .cooveee 163,901 A57,369 | oo | e (2,357) (2,357) 155,012 12/01/2040. [ 1FE............
31294B 6P 5 |FHLMC GOLD PC... .. | 09/01/2020. | MORTGAGE PAYDOWN 298 298 297 298 0 298 01/01/2030. | 1FE..
31294F PT 7 |FHLMC GOLD PC... < |- [ 09/01/2020. | MORTGAGE PAYDOWN 17 17 17 17 (V1 RSN PP 17 05/01/2030. | 1FE.. .
31294F  T5 5 |FHLMC GOLD PC......ovvvverirrrrinericrienes .. | 09/01/2020. | MORTGAGE PAYDOWN 1 1 1 1 0 1 05/01/2030. | 1FE............
31296M 3Z 0 |FHLMCPC GOLD COM .. | 09/01/2020. | MORTGAGE PAYDOWN 10,672 2 2 10,674 09/01/2033. | 1FE..
31296S M3 7 |FHLMC FHLMC.. ... | .. | 09/01/2020. | MORTGAGE PAYDOWN 86,860 (244) (244) 86,615 01/01/2034. | 1FE.. .
31296S M5 2 |FHLMC FHLMC.......ccooeen. .. | 09/01/2020. | MORTGAGE PAYDOWN 4,729 (10) (10) 4,719 01/01/2034. | 1FE............
31297M  AQ 1 |FHLMC PC GOLD COM.. .. | 09/01/2020. | MORTGAGE PAYDOWN 7,381 (10) (10) 7,371 03/01/2035. | 1FE..
31297M XV 5 |FHLMC PC GOLD COM.. ... | .. | 09/01/2020. | MORTGAGE PAYDOWN 4,130 17 17 4,147 04/01/2030. | 1FE.. .
31297P ME 8 |FHLMCPC GOLD COM......ovrerrrrnes .. | 09/01/2020. | MORTGAGE PAYDOWN . 560 (1) 559 10/01/2034. [ 1FE............
31297T WF 6 |FHLMCPC GOLD COM.. .. | 09/01/2020. | MORTGAGE PAYDOWN........ccvvre [ rerrermrrnriernnnceres | vvernninns 19,653 19,593 60 19,653 09/01/2035. | 1FE..
31297V Y8 5 |FHLMCPC GOLD COM.. ... | .. | 09/01/2020. | MORTGAGE PAYDOWN 2,588 2,576 13 2,588 11/01/2035. | 1FE.. .
31298N  FU 4 [FHLMC PC GOLD CAS......covvvrirrirns .. | 09/01/2020. | MORTGAGE PAYDOWN 1,520 308 1,827 05/01/2031. | 1FE............
31306X 2A 0 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN 513,851 (2,397) 511,454 10/01/2027. | 1FE..
31307M  2H 8 |FHLMC FHLMC........oovvnee. .. | 09/01/2020. | MORTGAGE PAYDOWN 59,591 (253) 59,339 05/01/2030. | 1FE..
31307P Q5 1 |FHLMC FHLMC.......ccooen. .. | 09/01/2020. | MORTGAGE PAYDOWN 484,035 (2,150) 481,885 11/01/2030. | 1FE..
31307Q RE 9 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN. . .517,950 (6,140) 511,810 05/01/2031. | 1FE..
31307R 6V 2 |FEDERAL NATL MG......coccomvmrmirmrrrcrirnns .. | 09/01/2020. | MORTGAGE PAYDOWN 256,256 .250,160 (3,279) 246,882 10/01/2031. | 1FE..
313070 EL 8 |FREDDIE MAC GOLD. .. | 09/01/2020. | MORTGAGE PAYDOWN 926,830 .905,005 (4,896) 900,109 07/01/2032. | 1FE..
31307V 5J 1 |FEDERAL NATL MG .. | 09/01/2020. | MORTGAGE PAYDOWN. oo 1,408,177 .1,396,816 (3,443) 1,393,372 05/01/2033. | 1FE..
31307V YN 0 |FEDERAL NATL MG... .. 1 09/01/2020. | MORTGAGE PAYDOWN........ccccco. [ covmvvmmimniicnnineinns | 1,124,165 | 1.0 1,124,165 | ... 1,144,189 11,130,893 (6,727) ...1,124,165 04/01/2033. | 1FE..
31307W 3E 2 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN 219,647 217,379 (1,012) 216,368 11/01/2033. | 1FE..
3131XB X2 0 |FHLMC PC 15Y ZK7897.. .. | 08/01/2020. | MORTGAGE PAYDOWN. (7) 14,641 01/25/2031. | 1FE..
3131YB  J7 4 |FHLMC PC 30Y ZN4786 .. | 08/01/2020. | MORTGAGE PAYDOWN (301) 172,940 04/25/2049.
3131YB WB 0 |FHLMC PC 15Y ZN5142 .. | 08/01/2020. | VARIOUS (6) 8,241 04/25/2034.
3131YC TV 8 |FHLMC PC 30Y ZN5964. .. | 08/01/2020. | MORTGAGE PAYDOWN 2) 6,686 05/25/2049.
3132A5 HL 2 |FHLMC PC 30Y ZS4735 .. | 08/01/2020. | MORTGAGE PAYDOWN 144,073 09/25/2047.
3132A9 VD 6 |FHLMC PC 15Y ZS8712.. .. | 08/01/2020. | MORTGAGE PAYDOWN 101,324 ...338 | 08/25/2033.
3132AE EZ 5 |FHLMC PC 30Y ZT1952.. .. | 08/01/2020. | VARIOUS 708,178 690,606 . 8,167 | 05/25/2049.
3132CW AT 1 |FHLMC .. | 08/01/2020. | VARIOUS .673,463 667,404 | ..o | e [ e [ 15,471 | 03/01/2032.
3132DV 3P 8 |FHLMC PC 30Y SD8006. .. | 08/01/2020. | VARIOUS 135,733 132,541 3,516 | 08/25/2049.
3132GG A2 1 |FHLMCPC GOLD PC. v | .| 09/01/2020. | MORTGAGE PAYDOWN......occvvves | vrreererieiieinnirennns R . .113,568 113,013 08/01/2041. .
3132GS BF 5 |FHLMCPC GOLD PC...cooovvrvrirrir .. | 09/01/2020. | MORTGAGE PAYDOWN.......ccccover | corerrmrirnermerinninns | cervernnnd 924,614 955,676 .929,908 924,614 03/01/2042. | 1FE............
3132GV L6 7 |FHLMC FHLMC........ovvvnee. .1 09/01/2020. | MORTGAGE PAYDOWN.......ccocover | v | vverienns 499,232 518,109 .501,370 499,232 08/01/2042. | 1FE............
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3132HP KK 9 |FHLMC FHLMC.......ccoonvn. .. | 09/01/2020. | MORTGAGE PAYDOWN.........cccovee [ wormrvmeernenrrnninnernes | wvnerennnn30,008 | coveinecs 30,008 | .ovevrnees 30,843 30,217 (208) 30,008 ...598 | 11/01/2042. | 1FE..
3132HP NB 6 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN 268,121 280,333 271,281 (3,160) 268,121 | oo | e [ e [ 5,263 | 11/01/2042. | 1FE.. .
3132HQ EG 3 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccconvr [ cornerrmmrinerneirnnins | e 109,714 | e 109,714 | .cooouee 114,857 111,870 (2,155) 109,714 12/01/2042. | 1FE............
313206 E6 7 |FHLMC FHLMC.. .. | 09/01/2020. | MORTGAGE PAYDOWN.......coccvve | vernmrveerernrnnnrnnnns | vererenn807,000 | oovennd 607,000 | .......... 623,408 611,778 (4,777) 607,000 02/01/2043. | 1FE..
3132J7 K6 8 |FHLMCPC GOLD PC woer | - [ 09/01/2020. | MORTGAGE PAYDOWN 220,053 229,474 221,326 (1,272) 220,053 03/01/2043. | 1FE.. .
313209 G7 7 |FHLMC PC GOLD PC.....coovvvviricri .. | 09/01/2020. | MORTGAGE PAYDOWN.......ccccoes [ comrvimmrinnivciinnins | e 534,042 | e 534,042 | .......... 556,739 537,074 (3,032) 534,042 05/01/2043. | 1FE............
3132J9 TD 0 |[FHLMCPC GOLD PC .. | 09/01/2020. | MORTGAGE PAYDOWN 253,701 262,580 .256,180 (2,479) 253,701 05/01/2043. | 1FE..
3132QR QE 3 |FHLMC FHLMC.. w.v | .1 09/01/2020. | MORTGAGE PAYDOWN.......oovovver | vervmrverrernnincerernee | verrereene379,357 | i 379,357 | oo 391,686 .383,734 (4,377) 379,357 07/01/2045. | 1FE.. .
3132QU RS 4 |FHLMC FHLMC.......ccoonn. .. | 09/01/2020. | MORTGAGE PAYDOWN.........cccoevr [ wormrvmevninirneernernes | e 1,086,618 | oo 1,086,618 | ....... 1,122,131 | . 1,104,986 | ..oovvvecrrerrs | vrerre(18,368) | o | e (18,368) | ..vvveveerrriernns | ceveerines 1,086,618 12/01/2045. | 1FE............
3132QU UZ 4 |FHLMC FHLMC......ccoon. .. | 09/01/2020. | MORTGAGE PAYDOWN ...492,754 ...492,754 | .........490,137 492,322 432 432 492,754 12/01/2045. | 1FE..
3132vQ Q3 3 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN ...337,923 | .........337,923 | ..........345,289 .342,230 (4,306) 337,923 06/01/2049. | 1FE.. .
3132WD MZ 4 |FEDERAL NATL MG FNMA......... .. | 09/01/2020. | MORTGAGE PAYDOWN.......coccouer [ cormrmrmrrineinniiniins | cereernn 928,439 | Lol 928,439 949,739 | v | eeeeenn(21,300) [ oo [ (21,300) 928,439 05/01/2046. | 1FE............
3132WK KE 7 |FEDERAL NATL MG .. | 09/01/2020. | MORTGAGE PAYDOWN ....168,265 .169,552 (1,287) 168,265 01/01/2047. | 1FE..
3132WL  z4 1 |FHLMC PC GOL Q47062 «.. | .. | 09/01/2020. | MORTGAGE PAYDOWN rennr403,680 | ... (1,175) 403,680 04/15/2047. | 1FE.. .
3132XS ED 8 |FEDERAL NATLMG......ccccoovvmirvmrrrerianes .. | 09/01/2020. | MORTGAGE PAYDOWN........ccccouvr [ wormrvmivrnnrnnineines | 002,175,908 | ... 2,175,908 | ....... 2,248,920 2,209,559 | ..ooovvrerniiens | eeeene(33,851) | oo [ (33,651) 2,175,908 08/01/2047. | 1FE............
3132XS KG 4 |FEDERAL NATL MG... .. | 09/01/2020. | MORTGAGE PAYDOWN ...412,634 L A12,634 | 427,334 418,927 (6,292) 412,634 08/01/2047. | 1FE..
3132XT MS 4 |FEDERAL NATL MG... woer |- [ 09/01/2020. | MORTGAGE PAYDOWN ol | 904,308 | ..........904,308 925,536 913,983 (9,675) 904,308 10/01/2047. | 1FE.. .
3132XU  NA 9 |FEDERALNATL MG.....cocomirrerircriieireenne .. | 09/01/2020. | MORTGAGE PAYDOWN........cccovve [ cormrrrmeereniininnerines | vveens 1,190,700 | ....... 1,190,700 | ....... 1,226,235 | ........... 1,203,703 | ..o | ererene(13,003) | oo | e (13,003) [ .oovercererinees | v 1,190,700 11/01/2047. [ 1FE............
3132XV. NB 5 |FHLMC PC GOL Q53085 we | . | 09/01/2020. | MORTGAGE PAYDOWN ....240,562 254,169 (267) 240,562 09/15/2047. | 1FE..
3132XW BJ 9 |FEDERAL NATL MG woer | - [ 09/01/2020. | MORTGAGE PAYDOWN v 878,956 | ... 879,299 879,097 (141) 878,956 01/01/2048. | 1FE.. .
3132XX GL 7 |FEDERAL NATL MG .1 09/01/2020. | MORTGAGE PAYDOWN........ccccounr [ vervvereermnneirvennines | vereernn. 887,966 | oo 687,966 | .......... 681,193 .685,422 2,543 687,966 03/01/2048. | 1FE............
3132XY G8 4 |FEDERAL NATL MG .. | 09/01/2020. | MORTGAGE PAYDOWN.......ccccouve [ wormrvrmevrnmmineirnernns | e 1,568,048 | ... 1,568,048 | ....... 1,604,064 1,588,822 | .o | e 20,775) | s | e (VAN AE) | ...1,568,048 04/01/2048. | 1FE..
3132Y0 4E 7 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccoove | verrvrrverrernnncrnnnns | 001,699,605 | ..o 1,699,605 | ....... 1,725,099 | ... .1,708,064 (8,459) reerreen 1,699,605 07/01/2048. | 1FE..
31334W 2K 6 |FEDERAL HOME LN BKS... .. | 08/01/2020. | VARIOUS..........vevereerrmereeirneines [ ereriineenseinseiinennes | e 1,760,288 | e 1,760,288 | ....... 1,803,883 | ........... UTTTAT2 | s | e (1T184) | e | e (17,184) | oo | v 1,760,288 07/01/2049. | 1FE..
31334W  EX 5 |FHLMC PC 30Y QA0150 <o | | 08/01/2020. | MORTGAGE PAYDOWN..... . | 83,915 | Ll.83,915 (14) 83,915 06/25/2049. | .
31334y A5 6 |FHLMC .. | 08/01/2020. | VARIOUS..........ovvomrrerrirerisrieniians 2,254,676 2,254,676 2,287,371 | covvevvevrnceene | 000eeee(32,695) | oo [ e (32,695) 2,254,676 08/01/2049.
3133A0 T8 7 |FHLMC PC 30Y QA5975 weer| | 08/01/2020. | VARIOUS........ccooovviiiriniiniis 6,355 2) 6,355 01/25/2050.
3133A3  J9 0 |FHLMC PC 30Y QA8388. .. | 08/01/2020. | MORTGAGE PAYDOWN. (3) 10,738 04/25/2050.
3133A3 ZL 5 |FHLMC PC 30Y QA8847 .. | 08/01/2020. | MORTGAGE PAYDOWN (12) 73,746 04/25/2050.
3133A4 S8 0 |FHLMC PC 30Y QA9543 .. | 08/01/2020. | MORTGAGE PAYDOWN (1) 6,867 05/25/2050. | .
3133A6 DS 7 |FHLMC PC 30Y QBO0113. .. | 09/23/2020. | VARIOUS 1,963,181 | .. (669) ...1,949,338 13,842 06/25/2050. | .
3133A6 GU 9 |FHLMC PC 30Y QB0211 .. | 08/01/2020. | MORTGAGE PAYDOWN.......ccccover [ corivmmeminminerienins | cevveiin 104,174 | ......... 104,174 (13) 104,174 06/25/2050.
3133A6  J5 1 |FHLMC PC 30Y QB0284 .. | 08/01/2020. | MORTGAGE PAYDOWN . 2,991 . 1) 2,991 06/25/2050.
3133A6 VD 0 |FHLMC PC 30Y QB0612. .. | 08/01/2020. | MORTGAGE PAYDOWN . 6,446 6,446 (1) 6,446 06/25/2050.
3133A6 VR 9 |FHLMC PC 30Y QB0624 .. | 08/01/2020. | MORTGAGE PAYDOWN . 2,710 | oo 2,710 0 2,710 . 06/25/2050.
3133D3 BL 8 |FHLMC .. | 08/01/2020. | MORTGAGE PAYDOWN.......cccover | verrmmrveerernninernnnns | v 1,480,535 | .o 1,480,535 | ......1,521,019 | ........... 1,494,343 | oo | e (13,807) [ vveverriernns | v (13,807) | oo | v 1,480,535 | ...coceviervnes | e . 08/01/2039.
3133JL CA 5 |FHLMC PC 30Y QU7265. .. | 08/01/2020. | VARIOUS 41,723 (38) (38) 41,685 09/25/2049.
3136B3 UT 5 |FEDERAL NATL MG .. | 08/25/2020. | VARIOUS.........coovvrirrmriiiinriiinnnns .161,248 0 161,248 01/25/2049.
3136B4 5C 8 |FEDERAL NATLMG... .. | 08/25/2020. | VARIOUS..........oeveerrmerrerineirneiin 59,101 1 1 59,102 07/25/2049.
3136B4 ZA 9 |FEDERAL NATL MG... .. | 08/25/2020. | VARIOUS.........coovvvirmiiriiiririricinns 33,898 0 33,897 06/25/2049. .
31371H X9 4 |FEDERAL NATL MG . 1 08/01/2020. | VARIOUS..........oovveerereererineinerins 1,982 135 135 2,117 10/01/2029. [ 1FE............
31371 BD 5 |FEDERAL NATL MG .1 08/01/2020. | VARIOUS..........ccovvrirriiririirinnii 8,955 10 10 8,966 02/01/2030. | 1FE............
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3137IN MC 6 |FNMAPASS-THRU INT15Y. .. | 08/01/2020. | VARIOUS.........cvemeremrrneereninrines [ eoverineeneesssissines | svneesenes 18,715 | ... 18,715 | L 19,224 18,780 (65) (65) 18,715 10/01/2022. | 1FE..
31379R WW 4 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS.........coovvuirrmriiiririircrs 450 434 449 1 1 450 06/01/2028. | 1FE.. .
3137BR N7 6 |FHLMC .. | 09/15/2020. | MORTGAGE PAYDOWN........ccovvee [ wormrermeerenminineinnes | eerneerenes 22,949 22,863 22,935 13 13 22,949 08/15/2046. | 1FE............
3137FL YR 9 |FHLMC .. | 08/25/2020. | VARIOUS.........oovvinirmrininnieiiernne | cereveisernniisinnneees | vveenines 23,954 23,954 23,954 0 23,954 04/25/2026. | 1FE..
3137FQ HG 1 |FREDDIE MAC......ccoovumirerirerineerieinninns . 108/25/2020. | VARIOUS.........corvermererrrernneennns ..451298 | ........451,298 | ......... 452,144 451,316 (18) (18) 451,298 09/25/2048. | 1FE.. .
31383T JH 2 |FEDERAL NATL MG FNMA......... .. | 08/01/2020. | VARIOUS..........covvverrrierrirenriis 1428 | oo 1,428 | 1,366 1,423 5 5 1,428 09/01/2029. | 1FE............
31385W X8 7 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS..........covmrrieerierrrseireriens [ rvnviesiesiisssisssiens | soeriieens 19,674 . 20,587 19,731 (57) 19,674 09/01/2032. | 1FE..
31389F S4 5 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS.........cocoovvimriiririnrinriis 1,760 L AT60 | 1,766 1,762 (1) 1,760 02/01/2032. | 1FE.. .
3138A7 4J 4 |FNMAPASS-THRU LNG30 Y. .. | 08/01/2020. | VARIOUS.........ovvemrrreriirinrenerinns | coneeieninerinerienins | cevnerinns 208,946 208,946 221,431 210,492 (1,546) 208,946 03/01/2041. | 1FE............
3138AB  Z3 6 |FNMA PASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS.........ovvemrimriierineineinns | coveirineinsisniiinsins | ceneeins 153,044 159,046 .154,105 (1,061) 153,044 04/01/2041. | 1FE..
3138AH 7B 6 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS..........covvemrierinriirireniinns 5,280 ....5,280 ....5,635 5,351 (71) 5,280 07/01/2041. | 1FE.. .
3138AS PL 0 |FEDERAL NATL MG FNMA......... .. | 08/01/2020. | VARIOUS.........ovverrimrirerineineinns | coneiineinseisesiinnies | ceveeinn 280,659 280,659 294,231 .281,357 (698) 280,659 09/01/2041. | 1FE............
3138E0 AE 9 |FEDERAL NATL MG FNMA. .. | 08/01/2020. | VARIOUS..........oovremrrerireriirireriinns 9,263 ...9,263 9,505 (242) 9,263 01/01/2042. | 1FE..
3138E2 VY 8 |FEDERAL NATL MG FNMA......... | .. | 08/01/2020. | VARIOUS........ccoovrumrermrieirneiinnees | ceeereerseisersenienes | oeveseenns 85,386 ..85,386 . 86,047 (661) 85,386 12/01/2041. | 1FE.. .
3138E5 CL 0 |FNMAPASS-THRU INT15Y...cccocvnuee. .. | 08/01/2020. | VARIOUS.........ovvemrimirieriirineinns | coverienisninesiienins | eervevenns 221,606 221,606 233,310 222,942 (1,336) 221,606 01/01/2027. | 1FE............
3138ED WV 9 |FEDERAL NATL MG FNMA. .. | 08/01/2020. | VARIOUS..........ovrerrimerreiinrirseii ... 179,745 L TT9745 | 818,854 .783,406 (3,661) 779,745 05/01/2042. | 1FE..
3138EN LD 9 |FHICHC .. | 08/01/2020. | VARIOUS..........omrvermrrerrrriranrinns virrer.300,008 | ..........300,008 324,383 .303,963 (3,955) 300,008 09/01/2044. | 1FE.. .
3138EP 2D 5 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS.........oovvemrreriirineinerinns | coneeisniseinnesienins | cernerians 347,614 | ... 347,614 364,967 .349,522 (1,908) 347,614 07/01/2045. | 1FE............
3138LS KA 7 |FEDERAL NATL MG .. | 08/01/2020. [ VARIOUS.........covvvirrriririnrniernns ...298,144 | .........298,144 | .........315,707 .302,167 (4,022) 298,144 05/01/2042. | 1FE..
3138LT Q6 8 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS..........ccerrermrrmeernerinneirnes [ eoverineenenrnsninsernes | cvrneeennn3,898 | o 53,898 | oo 57,165 54,308 (410) 53,898 06/01/2027. | 1FE.. .
3138M7 YZ 2 |FEDERAL NATL MG .. | 08/01/2020. [ VARIOUS.........ccovvrriiernrirerinrinnirnns | cevnnrnnirernnnerennne | cereeenenn 39,930 | i 39,930 | .oovvennn 42,644 40,145 (215) 39,930 12/01/2042. | 1FE............
3138NX 5Z 6 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS..........vcverrermrrmerreeinninne [ eoverineeneensninnernes | cvvnerennnedT,763 | s 47,763 | ............ 50,301 48,435 (672) 47,763 02/01/2043. | 1FE..
3138WE MM 8 |FEDERAL NATL MG .. | 08/01/2020. [ VARIOUS.........coovvuirmiiriiiniriricnnns 221,468 229,703 222,401 (1,023) 221,468 05/01/2030. | 1FE..
3138WK KB 0 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS..........oeveerrmerrerirneineiinns ....206,495 202,042 .206,001 494 206,495 03/01/2037. | 1FE..
3138WQ Q5 4 |FNMA PASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS.........coovvvirrmriiiiriiricnnns .37,872 ..37,481 37,836 36 37,872 05/01/2043. | 1FE..
3138WV  S7 7 |FNMAPASS-THRU INT15Y... .. | 08/01/2020. | VARIOUS..........oevemrrerreriririreiin reeenennnn01,753 60,022 (176) 59,845 06/01/2028. | 1FE..
3138XP QX 4 |FEDERAL NATL MG FNMA. .. 1 08/01/2020. | VARIOUS.........coccovvrvmriiriveriinninns [ everieeivncicsniinniins | e 16,004 | 16,004 | e 17,377 16,151 (147) 16,004 02/01/2044. | 1FE..
3138XP  VH 3 |FNMAPASS-THRU INT15Y. .. | 08/01/2020. | VARIOUS.........covvvermrrerrrrernrrenns 27,829 26,412 (102) 26,310 05/01/2029. | 1FE..
3138Y4 SJ 9 |FNMA PASSTHRU AX3220 .. | 08/01/2020. | VARIOUS.........cccooeviiriiririnrinniis 207,816 .198,486 (977) 197,509 10/01/2029. | 1FE..
3138Y6  F3 3 |FNMA PASSTHRU AX4685 .. | 08/01/2020. | VARIOUS...........coovvveerrrrenrrseniiieens | eevieerriisnnrieneriinnns | eveviinnsnn3,805 | i 3,805 | oo 4,039 3,878 (73) 3,805 11/01/2044. | 1FE..
3138YE JM 0 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS..........oevemrvmrireiineirseii 216,981 212,713 (458) 212,255 06/01/2030. | 1FE..
3138YJ Z3 3 |FNMA PASSTHRU AY5261 .. | 08/01/2020. | VARIOUS.........ocvovmrrmiriririririrnriins 332,625 .318,850 (1,450) 317,400 04/01/2045. | 1FE..
3138YJ ZJ 8 |FNMA PASSTHRU AY5244.... .. | 08/01/2020. | VARIOUS..........oevvrrrmrireiiseiieii 682,021 | ......... 715,456 893,926 | ..o | eeeeenn(11,905) [ oo [ (11,905) 682,021 03/01/2045. | 1FE..
3138YJ  ZX 7 |FNMA PASSTHRU AY5257.... .. | 08/01/2020. | VARIOUS.........ocvvmrrmirireriririrniinns 264,259 276,935 .266,153 (1,894) 264,259 04/01/2045. | 1FE..
3138YK WE 9 |FHICHC .. | 08/01/2020. | VARIOUS..........oeverrimeirerineirseii 736,951 | .......... 762,975 .740,561 (3,610) 736,951 05/01/2045. | 1FE..
3138YU UG 4 |FEDERAL NATL MG ..108/01/2020. | VARIOUS..........cccovvrrerrerrriiriierrenne 262,046 .248,007 (1,412) 246,595 07/01/2045. | 1FE..
3138YU UU 3 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS..........oeremrvmeirerinririeii ..92,607 87,178 (459) 86,719 10/01/2045. | 1FE..
3138YW LC 9 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS.........coovvvirmririinininnnns 264,113 .249,321 (634) 248,686 07/01/2045. | 1FE..
31390F 4E 6 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS..........ovreerrerrerineirseiinns 2,078 (37) 2,041 05/01/2032. | 1FE..
313906 CE 5 |FNMAPASS-THRU LNG30Y.. .. | 08/25/2020. | VARIOUS..........cccooovvvviiiririnrinriis 61,943 (1,307) 60,635 05/01/2032. | 1FE..
31390 3P 4 |FNMAPASS-THRU LNG30Y.....cccoouunnne .. | 08/01/2020. | VARIOUS..........oeveirrerrerinrireiinns 1,152 (3) 1,148 07/01/2032. | 1FE............
31391Q  JP 0 |[FNMAPASS-THRU LNG30Y.....ccccouuuee .. 1 08/01/2020. | VARIOUS.........cccovevimriririrnrinniis 53,966 (190) 53,775 11/01/2032. | 1FE............
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31396W 3U 8 |FEDERAL NATL MG .. | 08/25/2020. | VARIOUS v [ e | e 133,414 133,333 81 81 133,414 08/25/2037. | 1FE..
31402E R7 5 |FNMA PASS-THRU LNG30Y.. ... | .. | 08/01/2020. | VARIOUS 4,303 4,305 (2) (2) 4,303 08/01/2033. | 1FE.. .
31402G R4 7 |FNMAPASS-THRU LNG30Y...cccomurrneen .. | 08/01/2020. | VARIOUS 5,467 5,478 (11) (1) 5,467 07/01/2033. | 1FE............
31402L QU 9 |FNMAPASS-THRU LNG30Y...ccorvrnne. .. | 08/01/2020. | VARIOUS e [ e | e 29,068 . 29,109 (41) (41) 29,068 08/01/2033. | 1FE..
31403F PK 4 |FEDERAL NATL MG FNMA. .. | 08/01/2020. | VARIOUS 8,185 | ..cocer...8,185 | Lo, 8,652 8,231 (46) (46) 8,185 10/01/2033. | 1FE.. .
31403) W6 9 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS voe [ | 119,236 | .......... 119,236 | .......... 121,835 119,342 (106) (106) 119,236 12/01/2033. [ 1FE............
31403N GB 7 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS 772 786 (14) (14) 772 11/01/2033. | 1FE..
31404M L4 8 |FEDERAL NATL MG ... | .. | 08/01/2020. | VARIOUS 7,797 7,819 (21) (21) 7,797 03/01/2034. | 1FE.. .
31405R AM 8 |FNMAPASS-THRU LNG30Y.....cccoouvwnne .. | 08/01/2020. | VARIOUS 6,963 6,966 3) (3) 6,963 10/01/2034. [ 1FE............
31405R AN 6 |FNMAPASS-THRU LNG30Y......coouuunne .. | 08/01/2020. | VARIOUS 5,182 5,184 2 2) 5,182 10/01/2034. | 1FE..
31405R G3 4 |FNMA .. | 08/01/2020. | VARIOUS 917 918 0 917 09/01/2034. | 1FE.. .
31406B F2 1 |FEDERAL NATL MTG ASSN FNMA.. | .. | 08/01/2020. | VARIOUS 1,343 1,344 0 1,343 01/01/2035. | 1FE............
31406C TB 4 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 7,588 7,592 4) 4) 7,588 12/01/2034. | 1FE..
31406E ML 5 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 5,576 5,580 (3) (3) 5,576 01/01/2035. | 1FE.. .
31406E  Z5 6 |FNMAPASS-THRU LNG30 Y.t .. | 08/01/2020. | VARIOUS 2,439 2,438 1 1 2,439 03/01/2035. | 1FE............
31406K LR 9 |FNMA .. | 08/01/2020. | VARIOUS coe [ e | e 107,573 107,628 (55) (55) 107,573 01/01/2035. | 1FE..
31406L JC 3 |FED NATL MTG ASSN #813059................ .. | 08/01/2020. | VARIOUS 4,953 4,948 5 5 4,953 03/01/2035. | 1FE.. .
31406M LG 9 |FNMAPASS-THRU LNG30Y....cccoourrnen .. | 08/01/2020. | VARIOUS v [ | 29,958 29,972 (14) (14) 29,958 01/01/2035. | 1FE............
31407B° HM 4 |FNMA PASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 897 896 1 1 897 06/01/2035. | 1FE..
31407E VE 0 |FNMAPASS-THRU INT15Y... ... | .. | 07/01/2020. | VARIOUS 7,745 7,745 0 7,745 07/01/2020. | 1FE.. .
31407F DK 3 |FNMAPASS-THRU INT15Y..ccovirinnns .. | 08/01/2020. | VARIOUS 7,271 7,130 141 141 7,271 10/01/2020. | 1FE............
31407L MV 6 |FNMA PASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS v [ e | e 165,594 .165,264 330 330 165,594 06/01/2035. | 1FE..
31407S A2 8 |FNMA PASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 1,769 . 1,757 12 12 1,769 08/01/2035. | 1FE..
31408H KX 2 |FEDERAL NATL MG FNMA. .. | 08/01/2020. | VARIOUS ..26,829 ..26,829 25,865 26,757 71 71 26,829 02/01/2036. | 1FE..
31409F E6 1 |FNMA PASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS ..30,402 ..30,402 ..30,155 30,391 1 1" 30,402 03/01/2036. | 1FE..
31409T RE 0 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS 6,293 ....6,096 6,287 6 6 6,293 04/01/2036. | 1FE..
31409X 5A 3 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS 755 764 755 0 755 05/01/2036. | 1FE..
3140E5 3K 8 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS 316,633 329,595 319,314 (2,681) 316,633 10/01/2045. | 1FE..
3140E8 V6 2 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS v [ | 1,098,989 | ......1,098,989 | ....... 1,148,529 | .......... 1,109,824 | ..o | eeeeeee(10,836) | oo [ e (10,836) | ..oovvererirrens | v 1,098,989 | ...cvovrereirees | e . 11/01/2045. | 1FE..
3140EB MN 8 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS v [ e | 1,332,715 | 101,332,715 | 1,406,327 | ........... 1,359,329 | oo | erernn(26,614) | s | e (26,614) | ..o | e 1,332,715 [ v e . 04/01/2046. | 1FE..
3140EU TK 5 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS .367,253 (3,255) 363,998 01/01/2046. | 1FE..
3140EW 7A 7 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS .793,052 (4,192) 788,860 03/01/2046. | 1FE..
3140EY XJ 5 |FEDERALNATLMG... .. | 08/01/2020. | VARIOUS 47,716 (345) 47,372 04/01/2031. | 1FE..
3140F0 BP 8 |FEDERAL NATLMG... .. | 08/01/2020. | VARIOUS 235,902 .225,537 (7,172) 218,365 07/01/2046. | 1FE..
3140F0 JZ 8 |FNMA PASSTHRU BC4779 .. | 08/01/2020. | VARIOUS 290,825 .302,015 1,620 303,635 10/25/2031. | 1FE..
3140F3 6F 0 |FEDERAL NATL MG FNMA. .. | 08/01/2020. | VARIOUS .895,972 (4,216) 891,756 06/01/2046. | 1FE..
3140F4 HM 1 |FNMA PASSTHRU BC8335.... .. | 08/01/2020. | MORTGAGE PAYDOWN..... (18) 64,810 05/25/2046. | 1FE..
3140F5 NN 9 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS 777,561 1,018 778,579 07/01/2046. | 1FE..
3140F8 JK 4 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS .937,061 (4,827) 932,233 10/01/2046. | 1FE..
3140FA 5) 7 |FEDERAL NATLMG... ... | .. | 08/01/2020. | VARIOUS ceenn.. 498,350 ceenn 534,870 .506,498 (8,148) 498,350 06/01/2047. | 1FE.. .
3140FB  EK 2 |FEDERAL NATLMG......ccocommrrmmermrrrerienns .. | 08/01/2020. | VARIOUS v | e | e 695,134 | ..........695,134 | ......... 726,523 703,182 (8,049) 695,134 08/01/2046. | 1FE............
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3140FK BZ 2 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS ....221,466 ....221,466 223,092 .221,665 (199) (199) 221,466 3,687 | 11/01/2031. | 1FE..
3140FK JB 7 |FEDERAL NATL MG... ... | .. | 08/01/2020. | VARIOUS 318,057 | ... 318,057 | ... 312,740 317,153 905 318,057 6,784 | 10/01/2046. | 1FE.. .
3140FL N5 3 |FEDERAL NATLMG....cccomiimeinirernirirniin .. | 08/01/2020. | VARIOUS v [ e | e 177,643 | .coooeee 177,643 | ..coooeee 176,241 177,483 160 177,643 11/01/2046. | 1FE............
3140FM BD 7 |FNMA PASSTHRU BE1835 .. | 08/01/2020. | VARIOUS.........coovvvirmrnririnnniiniins | cervnrneerernninsninnnns | verrennn 486,362 | i 486,362 | .......... 466,223 484,701 1,661 486,362 11/25/2036. | 1FE..
3140FM R9 9 |FEDERAL NATL MG ... | . | 08/01/2020. | VARIOUS 396,278 392,021 .395,618 660 396,278 01/01/2047. | 1FE.. .
3140FP 2K 4 |FEDERAL NATLMG.....ccccoommvmmirmmrinriienns .. | 08/01/2020. | VARIOUS..........ovvmmrinrirrirnrineiens | cerneinseinneissiinsins | cernerenn661,703 | i 661,703 | .......... 633,477 656,051 5,651 661,703 01/01/2047. | 1FE............
3140FS C4 3 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS ....888,721 ...912,814 .894,584 ) (5,862) 888,721 04/01/2047. | 1FE..
3140FS CJ 0 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS cereennn 103,321 712,487 ) (9,167) 703,321 02/01/2047. | 1FE.. .
3140FS CU 5 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS..........ovveerrirmrierirnrrnniens [ rverieeissesssisniinns | svveniennnn 14,384 | i, 14,384 14,529 ) (145) 14,384 03/01/2047. | 1FE............
3140FS DB 6 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS ....808,015 817,895 ) (9,880) 808,015 05/01/2047. | 1FE..
3140FS MH 3 |FEDERAL NATL MG... ... | .. | 08/01/2020. | VARIOUS v 109,216 | ..........709,216 | .........745,341 717,971 ) (8,756) 709,216 08/01/2047. | 1FE.. .
3140GN  Z5 5 |FNMA PASSTHRU BHO763...........cccovvvnnee .. | 08/01/2020. | VARIOUS v [ | e 385,337 | .......... 385,337 | .......... 389,792 .385,990 ) (653) 385,337 10/25/2049. [ 1FE............
3140GR XK 5 |FEDERAL NATLMG... .. | 08/01/2020. | VARIOUS rernnn.834,887 634,887 654,083 637,755 ) (2,868) 634,887 07/01/2032. | 1FE..
3140GW P5 6 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS v [ | e 28,624 | ... 28,624 28,727 28,637 ) (12) 28,624 09/01/2047. | 1FE.. .
3140H5 T3 5 |FEDERAL NATL MG . | 08/01/2020. | VARIOUS v [ | e 107,545 | .......... 107,545 | .......... 111,569 108,562 | oo | e (1,017) (1,017) 107,545 06/01/2048. | 1FE............
3140H5 TW 1 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS reennnn 226,594 226,594 235,516 .229,369 (2,775) (2,775) 226,594 06/01/2048. | 1FE..
3140H5 UF 6 |FEDERAL NATL MG ... | .. | 08/01/2020. | VARIOUS venn.845,034 | 645,034 | .......... 682,678 655,595 ) ) 645,034 07/01/2048. | 1FE.. .
3140HB LY 2 |FEDERALNATLMG.....ccoomirmmrrrrierirnennne .. | 08/01/2020. | VARIOUS SO ST IO 1,369,350 | ....... 1,369,350 | ....... 1,420,594 | .......... 1,383,288 | ..o ) )| RS IS 1,369,350 [ ..ovvrurereerens | e 03/01/2048. | 1FE............
3140HB MQ 8 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS LAT1991 | 480,915 473,984 ) ) 471,991 04/01/2048. | 1FE..
3140HC CF 1 |FNMA PASSTHRU BJ9969. .. | 08/01/2020. | VARIOUS rernnnnn 267,480 284,490 ) ) 267,480 05/25/2048. | 1FE.. .
3140HD HV 9 |FEDERAL NATL MG .| 08/01/2020. | VARIOUS o [ | 001,838,616 | L 1,838,616 | ....... 1,858,151 | ........... 1,843,237 | .o ) ) TR O 1,838,616 | ..ovceiercines | e 05/01/2048. | 1FE............
3140HD J7 0 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS 2,381,451 2,381,451 | ....... 2,431,684 2,390,597 ) ) 2,381,451 . 10/01/2048. | 1FE..
3140HE HR 6 |FEDERAL NATL MG... ... | .. | 08/01/2020. | VARIOUS oo [ | 1,068,158 | ....... 1,068,158 | ....... 1,095,613 | ...ccoove. 1,074,104 | ..o ) ) TR OO 1,088,158 | ..oovevvviererns | e . 03/01/2048. | 1FE..
3140HE HZ 8 |FEDERAL NATL MG ... | .. | 08/01/2020. | VARIOUS ....787,410 772,524 ) ) 767,971 04/01/2048. | 1FE..
3140HE Q9 6 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS .619,048 ) ) 610,894 06/01/2048. | 1FE..
3140HF WA 3 | FNMA PASSTHRU BK2440 .. | 08/01/2020. | MORTGAGE PAYDOWN ...8,370 7,986 05/25/2035. | 1FE..
3140HK ZB 7 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS 526,978 511,412 506,558 07/01/2048. | 1FE..
3140HL 3C 8 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS 28,955 28,027 27,597 06/01/2048. | 1FE..
3140HL BA 3 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS..........cccoovivmrivniieriinriians [ everieciisiicnsicneines | 21,013,880 | ......1,013,880 | ....... 1,053,801 | ........... 1,034,264 | ....oovvcvviicins | 0eerne(20,384) | i | e (20,384) | | 1,013,880 | ..o [ e . 06/01/2048. | 1FE..
3140HN 5C 2 |FEDERAL NATLMG... .. | 08/01/2020. | VARIOUS 851,008 818,675 813,936 08/01/2048. | 1FE..
3140HP 4H 7 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS N . .43,157 42,244 41,134 09/01/2048. | 1FE..
3140JG WF 8 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS reerer852,073 | ..........852,073 | ..........684,779 659,129 652,073 . 09/01/2048. | 1FE..
3140J) NW 5 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS v [ | s 1,449,454 1,449,454 | ...... 1,495,428 | .......... 1,464,283 | ..o | e (14,829) | v | e (14,829) | e | e 1,449,454 | ..o e . 12/01/2048. | 1FE..
3140JJ) P8 6 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS 942,456 942,456 .949,795 942,456 02/01/2049. | 1FE..
3140J) PT 0 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS 1,588,591 | .......1,658,836 | ........... 1,624,377 | ooooovvvverieerins | ereeee(B5,786) | v | wereereren(35,786) | oo | v 1,588,591 | .ooeoreereerens | e . 01/01/2049. | 1FE..
3140JK N9 3 |FEDERAL NATL MG... .. 108/01/2020. | VARIOUS..........coooerirerreriersesiniiens | eerverveieissessniiens | ceeeernn26,849 | i 26,849 27,149 26,849 04/01/2049. | 1FE..
3140JL 4M 3 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS .2,095,002 2,121,966 2,095,002 12/01/2048. | 1FE..
3140JL  YS 7 |FNMA PASSTHRU BN4320 .. | 08/01/2020. | MORTGAGE PAYDOWN.......covver | verrrermrieiierniininns 409,367 01/25/2049.
3140JM D6 6 |FNMA PASSTHRU BN4624.... .. | 08/01/2020. | VARIOUS 30,814 30,747 . 10/25/2049.
3140JM DE 9 |FNMA PASSTHRU BN4600.... .. 108/01/2020. | VARIOUS.........coovvierernirrniniiens | eevrenereeieisnisiens | 001,378,262 | ... 1,378,262 | ... 1,422,625 | ..ooveeverereniens | cevereennienieins | eeeeen(10,459) [ oo e (10,459) | oo | e 1,378,262 | ..o | e . 09/25/2049. .
3140JM DX 7 |FNMA PASSTHRU BN4617.........cccovvrvnnce .. | 08/01/2020. | VARIOUS 26,371 26,057 26,001 09/25/2049. | 1FE............
3140JN RL 6 |FNMA PASSTHRU BN5890..........ccocvvuvnne .. | 08/01/2020. | VARIOUS.........covviirmrireiininerienans | verveireeinnneisninnnes | v 163,344 | 1163344 | . 174,651 163,344 02/25/2049. | 1FE............
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3140JP EF 8 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS.........ovvemrrmeeririeineriins | coneersniseinesiienins | cernernnn 367,120 387,426 B71819 | s | e (4,700) (4,700) 367,120 02/01/2049. | 1FE..
3140JS QF 9 |FNMA PASSTHRU BN9453 .. | 08/01/2020. | MORTGAGE PAYDOWN . 1,580 | ... 10580 | e 1,682 0 1,580 04/25/2049. | 1FE.. .
31400V PZ 9 |FEDERAL NATL MG .1 08/01/2020. [ VARIOUS.........covvveeirieernerineins | eerseinsersesineennenis | eveees 2,047,401 | ....... 2,047,401 | ....... 2,077,792 2,056,802 (9,401) 2,047,401 08/01/2049. | 1FE............
3140JX AC 2 |FNMA PASSTHRU BO2702.... .. | 08/01/2020. [ VARIOUS.........oovvrrierrneieierinrirens | ceervermnissisnsssinennns | coenes 4,208,921 | ....... 4,208,921 | ....... 4,373,332 | oo 4,272,368 | ..oovvverecnns | eereeenn(03,447) | i [ (B3,447) [ oo | e 4,208,921 | .o 07/25/2049. | 4FE..
3140K4 4N 7 |FNMA PASSTHRU B08928.... veer | [ 08101/2020. [ VARIOUS........oovverrenriesieniienis | eeveesiesisssisssiesies | evvinenns 788,863 | .......... 788,863 | .......... 810,310 (2,056) 788,863 01/25/2035. | 1FE.. .
3140K5 FK 8 |FNMA PASSTHRU BO9169............ccocuveuee .. | 08/10/2020. | VARIOUS........cocovviimrinriiririnriinns [ rverinniiesissinniies | v 2,494,748 (1,559) 2,485,500 12/25/2049. [ 1FE............
3140K8 D7 3 |FNMA PASSTHRU BP1025.... .. | 08/01/2020. | VARIOUS.........ovvomrierrreerseiesrens | coveevsseiessiessiissiies | eoeeri 802,742 (2,157) 802,742 01/25/2035.
3140KB  4C 5 |FNMA PASSTHRU BP4418.... ... | .. 1 08/01/2020. | MORTGAGE PAYDOWN . 1,075 0 1,075 05/25/2050.
3140KB 5V 2 |FNMA PASSTHRU BP4459...........coceennee. .. | 08/01/2020. | MORTGAGE PAYDOWN . 1,564 0 1,564 06/25/2050.
3140KB HG 2 |FNMA PASSTHRU BP3830.... .. | 08/01/2020. | MORTGAGE PAYDOWN . 1,570 0 1,570 03/25/2050.
3140KB K9 4 |FNMA PASSTHRU BP3919.... v |1 08/01/2020. | VARIOUS........oooorirrirniieeinsiienies | cevereseisssissisnsiienes | oneiienenns 65,247 | ...........65,247 | ............67,398 (171) (171) 65,247 04/25/2050.
3140KC 5H 1 |FNMA PASSTHRU BP5347........c.covcunrienne .. | 08/01/2020. | VARIOUS.........ovverremrireeineineinns | coneernneineisesiesies | ceneeinn 325,264 | ......... 325264 | ......... 336,572 (112) (112) 325,264 05/25/2050.
3140Q7 5Y 9 |FNMA PASSTHRU CA0862 .. | 08/10/2020. | VARIOUS..........coovomrrerrieriirireniinns 2,351,292 2,228,201 2,233,876 0 2,348,659 2,633 2,633 | ..o 8,620 | 09/25/2047.
3140Q7 AB 3 |FEDERAL NATL MG ceee [ [ 08/0172020. [ VARIOUS........coomrimircrinrirnerienins | cerverinsessessssiseins | eevneeens 937,871 | ... 937,871 | ... 944,282 .938,686 (815) (815) 937,871 07/01/2037.
3140Q7 E9 4 |FEDERAL NATLMG......cccoommomirvmrrririenns .. | 08/01/2020. | VARIOUS.........ovvemrimirieriirineinns [ e | cevverinns 588,850 | .......... 588,850 | .......... 600,443 590,454 | ... | e (1,604) (1,604) 588,850 08/01/2037.
3140Q7 PD 3 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS........oovvvemrimrirerineinerinns | coneeiiseinseinsesinsins | eeneean 258,773 258,773 261,118 .259,035 (262) (262) 258,773 . 09/01/2032.
314008 KB 0 |FEDERAL NATL MG... ceee [ [ 08/01/2020. [ VARIOUS........oooivirrirrierinrinerins | v | s 1,176,321 | ....... 1,176,321 | ....... 1,149,670 | .......... 1,170,167 6,154 6,154 | oo | e 1,176,321 [ oo e . 02/01/2048.
3140Q8 VY 8 |FNMA PASSTHRU CA1530........ccccouerernnr .. | 08/01/2020. | VARIOUS.........oovvemrreriirineinerinns | coneeisniseinnesienins | cernerians 304,357 | .......... 304,357 322,238 (707) (707) 304,357 04/25/2043.
3140Q9 5P 4 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS.........ocovvirnirnireinnieiinrinns | cervveisernniisinnineees | vverenines 37,243 | o 37,243 | ............ 39,076 37,783 (540) (540) 37,243 08/01/2048.
3140QA 5Z 9 |FEDERAL NATLMG... veer | [ 08/01/2020. [ VARIOUS........coooverirrirircrireens ....346,914 ....346,914 353,148 BABAT8 | oo | e (1,564) (1,564) 346,914 05/01/2038.
3140QB LE 6 |FNMA PASSTHRU CA3924.........cccoovvvirnnee .. 1 08/01/2020. | VARIOUS..........coovrrrerererersreieens | cerveeneieessensiens | o000 937,599 | ..........937,599 | ......... 987,262 | ..o [ s | e (9,087) (9,087) 937,599 07/25/2049.
3140QD ZT 4 |FNMA PASSTHRU CA6153.... .. | 08/01/2020. | MORTGAGE PAYDOWN........ccccouvr [ rormrrrmrenenrnvnirnernns | cvinernnenn 10,212 | 1ii00010,212 | e 10,598 1) (1) 10,212 05/25/2050.
3140X4 VW 5 |FNMA PASSTHRU FM1527.... ... | .. | 08/14/2020. | ZERO STAGE CAPITAL... o [ | 005,662,720 1 .......5,339,634 | ....... 5,292,361 112 112 5,292,473 | oo | e 360,246 02/25/2049.
3140X5 M8 3 |FNMA PASSTHRU FM2182.... v | [ 08/01/2020. [ VARIOUS........coomverrierieererirens ...274,872 293,211 (167) (167) 274,872 10/25/2049.
3140X6 50U 1 |FNMA PASSTHRU FM3558 .. | 08/01/2020. | MORTGAGE PAYDOWN. 201,805 (37) (37) 190,804 04/25/2048. | .
3140X6  XR 7 |FNMA PASSTHRU FM3387.... «oer | - | 08/01/2020. | MORTGAGE PAYDOWN (37) (37) 108,910 03/25/2035.
314106 PQ 0 |FNMAPASS-THRU LNG30Y.......ccccoouce .. | 08/01/2020. | VARIOUS 7,266 (41) (41) 7,225 11/01/2037.
314108 4X 2 |FEDERAL NATL MG FNMA. .. | 08/01/2020. | VARIOUS 1,328 (1) (1) 1,328 09/01/2036.
314100 GK 2 |FNMAPASS-THRU LNG30Y.....cccoovvunne .. | 08/01/2020. | VARIOUS . 4,117 4 4 4,121 03/01/2037.
31410W 3E 6 |FNMAPASS-THRU INT15Y. .. | 08/01/2020. | VARIOUS ...7,070 7,090 (20) (20) 7,070 09/01/2022.
31411A JG 1 |FEDERAL NATL MG FNMA. .. | 08/01/2020. | VARIOUS ..23,084 23,234 23,090 (6) (6) 23,084 11/01/2036.
31411H P79 |FNMAPASS-THRU LNG30Y......cccoouuneue .. | 08/01/2020. | VARIOUS 4,102 (1) (1) 4,101 01/01/2037.
3141IN  XZ 5 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 20,423 19 19 20,441 03/01/2037.
31411W AU 1 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 1,358 2 2) 1,356 04/01/2037.
31411W  FH 5 |[FNMAPASS-THRU INT15Y... .. | 08/01/2020. | VARIOUS 13,347 0 13,347 05/01/2022.
31412L D2 3 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 7,844 14 14 7,858 03/01/2037.
314128 4L 6 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 693 0 693 04/01/2038.
31412S 5T 8 |FNMA PASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS 2,129 (1) (1) 2,129 05/01/2038.
314140 5K 0 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. | VARIOUS..........ovreerrerrerineirseiinns 1,795 | oo 1,795 | oo 1,806 1,795 0 1,795 05/01/2038.
31416R QR 7 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2020. [ VARIOUS.........coovviireriniiirnrinninnns | vevveresiernsineiennns | eeveennes 227,650 227,650 227,615 227,647 3 3 227,650 06/01/2039. .
31416X LY 4 |FNMAPASS-THRU INT15Y...cccomivn. .. | 08/01/2020. | VARIOUS..........ovvvemermerrerieinerinns | coveerssiseinnesienins | eeverins 119,149 | oo 119,149 | .o 127,582 A20,647 | oo | e (1,499) (1,499) 119,149 01/01/2026. | 1FE............
31416X NA 4 |FNMAPASS-THRU LNG30Y.....cconceee. .. 1 08/01/2020. | VARIOUS..........ccoovviimiiririnrinniins | e | i 308,510 | .......... 308,510 | .......... 314,584 .309,379 (869) (869) 308,510 02/01/2041. | 1FE............
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31418A SC 3 |FNMAPASS-THRU SF30LTV.....ccconn. .. | 08/01/2020. | VARIOUS..........ovvemrrmeereriseineriens | coneersniseinnesiienins | cerneeinns 294,053 294,053 301,174 .294,866 (813) (813) 294,053 04/01/2043. | 1FE...

31418B S8 0 |FEDERAL NATL MG FNMA......... .. 1 08/01/2020. [ VARIOUS..........covvrirernriiiirinnirins | cevveresierssinserennns | evviernnns 310,505 | .......... 310,505 | .......... 331,464 312,959 [ | e (2,454) (2,454) 310,505 07/01/2045. | 1FE...

31418C 4M 3 |FNMA PASSTHRU MA3527........cccovverneene .. | 08/01/2020. | VARIOUS..........ovveerrerrerirnrirseiinns L A4723 | 14,723 | e 15,448 14,956 (233) (233) 14,723 11/25/2048. | 1FE...

31418C M4 3 |FEDERAL NATL MG FNMA.. .. | 08/01/2020. | VARIOUS . .632,370 | . .632,370 619,723 .629,924 2,446 2,446 632,370 07/01/2037.

31418C UC 6 |FNMA PASSTHRU MA3278............ccconuen. .. | 08/01/2020. | MORTGAGE PAYDOWN.......cccoover [ cormermmrinnernerrenirns | eernernn 120,601 | oo 120,601 130,287 (169) (169) 120,601 02/25/2048.

31418D DS 8 |FEDERAL NATL MG... .. | 08/01/2020. | VARIOUS.........occovrvrirerirnrinniins [ e | 606,334 | i 606,334 | .......... 638,356 616,893 (10,559) | ..o 606,334 06/01/2039.

31418D FP 2 |FEDERAL NATL MG... v | [ 08101/2020. [ VARIOUS........cooovvcrcriesreniienis | eeveeviieeiisssessiesnies | errennnn 873,837 | i 473,837 | ..ovonn 496,345 480,394 cevnenen(6,557) 473,837 20 12,405 | 09/01/2039.

31418D GK 2 |FNMA PASSTHRU MA3801.... .. | 08/11/2020. | VARIOUS.........ccoovvvirmrireiiririricnns 1,661,717 | ....... 1,584,520 | ........... 1,584,117 | oo | v T1,750 | covveverivene | e 71750 [ s | e 1,655,866 | ....oevvvvreranes | cerirnns 84,055 ..84,065 | ....... 34,147 | 10/25/2049.

31418D GM 8 |FNMA PASSTHRU MA3803.... .. | 08/01/2020. | VARIOUS.........oevemrrerieriririrnriinns 12,736,969 2,816,949 2,059,744 2,736,969 10/25/2049.

31418P UE 3 |FEDERAL NATL MG .. | 08/01/2020. | VARIOUS..........cccooovivmrinrircriinriinns [ rvererivsiinniinninns | cieeennnn20,400 | e, 20,400 20,863 20,453 20,400 03/01/2040.

314180 4W 1 |FNMA PASSTHRU AD7136 .. | 08/01/2020. | VARIOUS..........ovvemrimrirnirsriisniens | corneinseisssieniinsiies | cveerrnn 189,146 | coneiians 189,146 208,711 .191,636 189,146 07/01/2040.

31419A DS 3 |FNMAPASS-THRU LNG30Y.. oo | ] 08/01/2020. | VARIOUS.........coovviriininrinnicnins | cevevnniinnisniicniens | e 19,681 | i 19,681 21,403 19,815 19,681 09/01/2039.

31419 SH 2 [FNMA .. | 08/01/2020. | VARIOUS..........ovvemrierirerrsrieniens | covveisseiensiensissies | cveenrnn 245,548 | oo 245,548 244,282 .245,452 245,548 11/01/2040.

31419M AU 5 |FNMA PASS-THRU INT15Y.... .. | 08/01/2020. | VARIOUS..........oevvmrvmerrerinrirseii . .195,463 206,122 .196,530 (1,067) 195,463 12/01/2025.

34160P EB 1 |FLORIDA ST DEPT MGMT. . 107/10/2020. | ZERO STAGE CAPITAL......ovvvevvrres | corvvrirerverirerinenns | 203,169,578 | ... 2,470,000 | ....... BATA2TT | v v | e (10,694) | s | s (10,694) 3,163,577 11/01/2027.

FULTON COUNTY GA DEV AUTH

36005F EA 9 |REVENUE .. | 08/26/2020. | ZERO STAGE CAPITAL......cvrvrvres | verrvermrirersnrneirennns | cereres 1,419,891 | ....... 1,100,000 | ....... 1,456,774 | ........... 1,445,623 | ...ooovviiine (21,759) | v | v 1,423,864 10/01/2029.

368497 JY 0 |GEISINGER AUTH PAHE.. .. | 08/26/2020. | ZERO STAGE CAPITAL......ccoorvvene [ cormrrmeerneniininernes | vveens 1,558,055 | ....... 1,190,000 | ....... 1,528,388 (5,481) ....1,522,908 04/01/2043.

373385 GV 9 |GEORGIA ST, .. | 08/28/2020. | ZERO STAGE CAPITAL......ccoorevene [ rorerrmrrrreriininiines | e 1477974 | ... 1,175,000 | ....... 1,492,097 (224) 1,491,873 08/01/2034.

38380H CH 3 |GNMA REMIC TRUST .. | 09/21/2020. | MORTGAGE PAYDOWN.......cccconer | corerrmrernermnerinnins | eerverenns 258,000 258,000 247,495 1,452 258,000 05/20/2047.

407272 26 3 |HAMILTON CNTY OHIO H.. .. | 08/13/2020. | ZERO STAGE CAPITAL.. ,940,430 | ....... 1,500,000 | ....... 1,897,110 (1,619) 1,895,491 08/15/2039. | .

40934T AP 8 |HAMPTON RDS VA TRANS... ... | .. | 08/12/2020. | ZERO STAGE CAPITAL v e | s 2,294,392 | ....... 1,810,000 2,231,078 | oo | ovrrnerirerineens | e (16,881) | v | e (16,881) 2,214,197 07/01/2038.

44420R AT 7 |HUDSON YDS INFRASTRU.......cc.ovvurerrnns .. | 08/12/2020. | ZERO STAGE CAPITAL......ovrvrres | verrvermrrrernnrnsireninns | cererns 2,706,123 | ....... 2,185,000 | ....... 2,707,674 (851) 2,706,822 02/15/2032.

HUDSON YARDS INFRASTRUCTURE

44420R BC 3 |CORP .. | 07/15/2020. | ZERO STAGE CAPITAL......ccoovevves [ covmrnriiniiiniicniiins | v 1,345,815 | ....... 1,125,000 | ....... 1,286,145 (1,784) [ oo | v 1,284,361 02/15/2038.

455398 NF 0 |INDIANAPOLIS IND GAS UTIL REV.......... .. | 08/17/2020. | ISSUE CALLED at 100.000.. JESTURTRTRIT IOV 3,500,000 | ....... 3,500,000 | ....... 3,740,380 3,578,908 | ...oovvvvvrernvrene [ reeerene(12,800) | oo [ v (12,800) 3,566,108 08/15/2023.

498531 PG 1 |KLEIN TEXINDPT SCH.....ccoooooommrrimirrians .. | 09/14/2020. | ZERO STAGE CAPITAL......cooveveree [ rormrimeirneiinieinseinns | v 3,418,350 | ....... 2,500,000 | ....... 3,427,675 (3,493) 3,424,183 08/01/2031.

528828 4G 8 |LEWISVILLE TX INDEP SCH DIST .. | 09/03/2020. | ZERO STAGE CAPITAL......ccoorvverne [ cormrrmeerreriinisernes | veeens 2,275,320 | ....... 2,000,000 | ....... 2,371,140 2,248,451 | oo [ o0eene(35,331) | o [ (35,331) 2,213,120 08/15/2024.

544532 BM 5 |LOS ANGELES CALIF DE .. 1 09/01/2020. | ZERO STAGE CAPITAL......coorvveee [ cormrimrirnerinsrineinns | v 2,912,147 | ....... 2,245,000 | ....... 2,937,807 (353) 2,937,454 07/01/2045.

54589T JG 8 |LOUDOUN CNTY VA.. .. | 08/11/2020. | ZERO STAGE CAPITAL......cccorvverne [ rormrrmerrreniieinernes | e 2,962,391 | ....... 2,165,000 | ....... 2,951,848 (2,056) 2,949,791 12/01/2028.

546417 CX 2 |LOUISIANA ST .. | 08/11/2020. | ZERO STAGE CAPITAL......coorvvene [ cormrrmrernerisrineinns | v 1,523,456 | ....... 1,100,000 | ....... 1,517,472 (34 TN I 1,516,660 03/01/2030.

54811B KV 2 |LOWER COLO RIV AUTH .. | 07/22/2020. | ZERO STAGE CAPITAL 2,309,350 2,225,000 2,500,594 2,316,310 | covoverrerrrciens | oeeeene(37,250) | oo [ e (37,250) 2,279,060 05/15/2021.

560245 JQ 6 |MAHWAHTWP N J. .. | 08/11/2020. | ZERO STAGE CAPITAL.. 1,636,492 | ....... 1,300,000 | .......1,613,352 (1,482) ...1,611,870 01/15/2028. | .

57582R D5 2 |MASSACHUSETTS ST .. | 08/18/2020. | ZERO STAGE CAPITAL......ccoorvverne [ rovmrrmerrreriirineines | e 3,196,766 | ....... 2,440,000 | ....... 3,134,741 (2,064) 3,132,677 07/01/2045.

57582R ZY 5 |MASSACHUSETTS ST .. | 09/09/2020. | ZERO STAGE CAPITAL......ccoorvrerne [ cormrrmeernerinseineinns | oveens 2,875,308 | ....... 2,145,000 | ....... 2,872,974 (1,821) 2,871,152 03/01/2029.

57584Y ZK 8 |MASSACHUSETTS ST DEV... .. | 09/18/2020. | ZERO STAGE CAPITAL......ccvurvrrres | cerrvermrireiserseirennns | cerenes 2,904,329 | ....... 2,270,000 | ....... 2,902,626 (1,429) 2,901,197 10/15/2026.

576000 PN 7 |MASSACHUSETTS ST SCH BLDG .. | 09/03/2020. | ZERO STAGE CAPITAL 2,256,160 | ....... 2,000,000 | ....... 2,403,820 2,149,924 | ..oovvvicens | 00enn(29,442) | o [ i (29,442) 2,120,482 05/15/2023.

584283 HB 4 |MEDFORD ORE HOSP FAC .. | 08/28/2020. | ZERO STAGE CAPITAL.. 1124721 | . .975,000 1,117,516 (415) 1,117,100 08/15/2045. | .

584283 HD 0 |MEDFORD ORE HOSP FAC... .. | 08/25/2020. | ZERO STAGE CAPITAL......covenvvr | correrrrrinerinerirerins | cervernnnd 629,197 | .......... 545,000 623,535 (89) 623,445 08/15/2050.

59261E AH 2 |METROPOLITAN TRANSN. .. | 07/01/2020. [ ISSUE CALLED at 100.000.........cc. | ceevrrrreermmrveerennns | vovverres 300,000 | .......... 300,000 296,691 .297,587 468 298,055 07/01/2022.

59447P LK 5 |MICHIGAN FIN AUTH RE... ...| .. | 07/06/2020. | ZERO STAGE CAPITAL reveeenseenerenenes | e 1,377,104 | ....... 1,260,000 | ....... 1,394,190 | ..ovvevcvvvrrnerrerens | vevreeeneesnennne | veeeene(17,080) | oo | v (0L ) N IS 1,377,110 11/01/2023. .

60412A  UB 7 |MINNESOTA ST....oovimiririnrneiisiieniens .. 1 09/09/2020. | ZERO STAGE CAPITAL.....coovvveres [ rovmrimrernniinseirneinns | v 3,021,441 | ....... 2,410,000 | ....... 3,021,007 (1,672) 3,019,335 08/01/2028. | .....cvvvvrvrnns
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MINNESOTA ST HGR REDU FACS AUTH
60416H J6 2 |REVENUE .. | 07/22/12020. | ZERO STAGE CAPITAL......covvrvvrrer | verrvrrvrererserseirennns | cvvvennnd 609,192 | .......... 600,000 | .......... 692,958 B16,426 | ..o | e (10,076) [ ..voverriernns | v (10,076) 606,350 2,842 2,842 | ....... 19,417 | 12/01/2020. | 1FE............
60416S  4C 1 |MINNESOTA STHSG FIN.....oocvrrerrrrirnnne .. | 07/01/2020. | CORPORATE REORG 5,000 | covvrrrnens 5,000 | covvrrnnens 5,000 0 5,000 | .eovveurrrerirnees e | e (V1 IS 48 | 01/01/2040. [ 1FE............
60636S EG 5 |MISSOURI ST DEV FIN.....ccvevrvrvrieriririns .. | 07/10/2020. | ZERO STAGE CAPITAL.......cccvvvree 2,530,816 2,290,000 | ....... 2,631,943 2,468,394 (20,393) [ v | v (20,393) 2,448,000 | ....oovvrrrinns | v 82,816 | ......... 82,816 | ....... 70,926 | 06/01/2024. | 1FE............
MISSOURI ST DEV FIN BRD
60636S EH 3 |INFRASTRUCTRE .| 07/07/2020. | ZERO STAGE CAPITAL......covuvrvrer | verrvrrmriersnineirerinns | e 2423121 | ... 2,185,000 2,533,660 2,384,373 | oo | e (17,789) [ v | v (17,789) 2,366,584 | .....oovririns | v 56,538 | ......... 56,538 | ....... 66,157 | 06/01/2025. | 1FE............
MISSOURI ST DEV FIN BRD
60636S EJ 9 |INFRASTRUCTURE .. 1 07/15/2020. | ZERO STAGE CAPITAL......cccvvvvree [ rovmrimririniiriniines | s 3,095,542 | ....... 2,820,000 | ....... 3,232,312 3,075,590 | ovvevvrvrnrrrrs | erreene(19,608) | covveorviicrin | e (19,606) 3,055,984 | ....oovvvrrrirenis | e 39,558 | ......... 39,558 | ....... 88,517 | 06/01/2026. [ 1FE............
60637A MK 5 |MISSOURI ST HEALTH &... .. | 09/01/2020. | ZERO STAGE CAPITAL......ccooreverne [ cormrrmeereriininernes | veeens 1,630,604 | ....... 1,465,000 | ....... 1,600,571 (3,732) [ oo | eevereri 1,596,839 | ...covvverrrnes [ e 33,765 11/15/2049.
61334P CT 8 |MONTGOMERY CNTY MD. ....| .| 08/11/2020. | ZERO STAGE CAPITAL... e | e 3,316,210 | ....... 2,590,000 | ....... 3,280,157 (1,814) 3,278,343 | ..o | i 37,867 11/01/2028.
63165T C8 6 |NASSAUCNTY N Y..oooiirrirriirnirireriens .. | 08/14/2020. | ZERO STAGE CAPITAL......evcvvves | corerrvrinerrerirenins | cervevis 140,826 | .......... 110,000 | ..coovnee 140,612 (200) 140,412 414 414 | ... 2,093 | 04/01/2030.
63165T T9 6 |NASSAUCNTY NY .. | 08/13/2020. | ZERO STAGE CAPITAL......cooorvvene [ cormrrmrirnerinsnineinns | v 2,085,409 | ....... 1,675,000 | ....... 2,058,424 (8,828) 2,049,596 | ....ocvoeriieii | e 35812 | ........ 35,812 | ....... 31,639 |10/01/2027.
64577B C8 5 |NEW JERSEY ECONOMIC. ... | .. | 08/24/2020. | ZERO STAGE CAPITAL... e I [ 1,810,695 | ....... 1,500,000 | ....... 1,800,150 [ ..oovvevvevrrrcrirerirene | vevrereneeenniens | eeeeeene(22,622) | oo | e (22,622) | ..oververvviennis | e 777,528 | oo | e 33,167 | ......... 33,167 | ....... 61,458 | 11/01/2027.
646066 NY 2 |NJ STEDUCTNL FACS AUTH REVENUE |.. | 09/01/2020. | CORPORATE REORG: 2,299,494 | ...... 2,100,000 | ....... 2,377,326 2,324,944 | oo | eeeeenn(25450) | e [ e (25,450) 2,299,494 | .o [ e | e 0. 105,000 | 07/01/2026.
646136 3E 9 |NEW JERSEY ST TRANSN.... .. | 06/25/2020. | ZERO STAGE CAPITAL......ccoorvverne [ rorerimirreniirineines | e 1,076,660 | .......... 965,000 | ...... 1,075,049 | .......... 1,049,917 | oo, (8,898) [ ..oovevueeeriennns | e 1,041,018 | .o [ e 35,642 | ......... 35,642 | ....... 26,001 |06/15/2024.
646136 6B 2 |NEW JERSEY ST TRANSN.... ... | .. | 08/04/2020. | ZERO STAGE CAPITAL... e | e 2,360,446 | ....... 2,005,000 | ....... 2,344,266 2,342,331 | s | 000enn(32,084) | o [ e (32,084) 2,310,247 | oo | e 50,200 | ......... 50,200 | ....... 63,492 | 12/15/2025.
64966M RS 0 |[NEW YORKN Y..oooovimirirmrniriirinirineriens .. | 07/06/2020. | ZERO STAGE CAPITAL......ccoorvverne [ rormrrmrerreriirineines | e 3,122,666 | ....... 2,510,000 | ....... 3,123,494 (7,546) 3,115,948 6,718 | .ocvvrne 6,718 | ....... 54,732 | 08/01/2026.
64971X NF 1 |NEWYORKNY CITY TR... .. | 08/03/2020. | ZERO STAGE CAPITAL......coooevene [ cormrrrmeerneniieinernes | v 2,129,361 | ....... 1,775,000 | ....... 2,121,533 (263) 2,121,270 8,091 | .oevvs 8,091 | ....... 18,539 | 11/01/2037.
64971X RN 0 [NEWYORKNYCITY TR... ... | . | 09/22/2020. | ZERO STAGE CAPITAL... | O 1,580,520 | ....... 1,225,000 | ....... 1,577,714 (3,057) [ coovvvererrerieens | eriveis 1,574,657 5,863 5,863 |........ 3,913 | 11/01/2027.
64972G  XF 6 |[NEW YORKN Y CITY MU....occovverrrinirnnes .. | 08/28/2020. | ZERO STAGE CAPITAL......ccooevene [ cormrrrmeerneniinineines | veeens 2,768,226 | ....... 2,170,000 | ....... 2,790,946 | ...ooovveirineinnins | e | e (11,523) i | s (11,523) 2,779,422 | oo | s (11,197) | ..ovco (11,197) | ..oec 24,413 | 06/15/2050.
64990A GQ 2 |NEW YORK ST DORM AUT... .. | 08/11/2020. | ZERO STAGE CAPITAL......covurvrres | verrvermrirernnrssirernns | corenns 1,846,307 | ....... 1,510,000 | ....... 1,801,234 (5,728) [ vovvverererrverevin | e 1,795,505 | ..o | e 50,802 | ......... 50,802 03/15/2042.
64990C 5M 9 |NEW YORK ST DORM AUT... .. | 09/03/2020. | ZERO STAGE CAPITAL... ] . 806,806 | .......... 650,000 807,060 (422) 806,638 168 168 07/01/2031.
64990G MX 7 |NEW YORK ST DORM AUT... .. | 09/03/2020. | ZERO STAGE CAPITAL... | | 711,431 | e 625,000 | .......... 711,531 (923) 710,608 823 823 10/01/2023. .
650009 T3 7 |NEW YORK ST TWY AUTH .. | 08/12/2020. | ZERO STAGE CAPITAI 2,519,885 | .......1,920,000 | .......2,488,742 (2,456) 2,486,287 v 33,598 | 33,598 01/01/2035
650009 T9 4 |NEW YORK ST TWY AUTH.... .. | 09/01/2020. | ZERO STAGE CAPITAL... | O 3,693,472 | ....... 3,200,000 | ....... 3,799,008 (1,149) 3,797,859 | ..o [ e (104,387) | ...... (104,387) | ....... 22,044 101/01/2041. .
650036 AL 0 |NEW YORK ST URBAN DE.... .. | 09/01/2020. | ZERO STAGE CAPITAL... ] . 1,116,211 ...875,000 | ....... 1,119,353 (4,100) [ oo | e 1,115,244 03/15/2041.
650036 AN 6 |NEW YORK ST URBAN DE .. | 07/08/2020. | ZERO STAGE CAPITAI 873,998 | .........750,000 | ..........869,805 (84) 869,721 03/15/2045. | .
650036 BY 1 |NEW YORK ST URBAN DE.... .. | 08/25/2020. | ZERO STAGE CAPITAL... rerennr.599,690 500,000 597,470 (445) 597,025 03/15/2037.
650036 BZ 8 |NEW YORK ST URBAN DE .. | 08/14/2020. | ZERO STAGE CAPITAL......ccovvvves [ roverinriiniinricnniins | s 4,283,832 | ...... 3,225,000 | ....... 4,285,187 (658) ...4,284,529 03/15/2038. | .
653420 MV 8 |NIAGARAFALLSNY Cl. .. | 08/14/2020. | ZERO STAGE CAPITAI .1,020,786 810,000 | ......1,019,215 (2,674) ,016,541 06/15/2027
655867 XU 8 |NORFOLK VA. .. | 09/18/2020. | ZERO STAGE CAPITAL... 4,893,601 (2,120) ...4,891,481 08/01/2029. | .
65821D WY 3 |NORTH CAROLINAMEDC.... .. | 08/13/2020. | ZERO STAGE CAPITAL 1,273,230 (1,971) ..1,271,259 07/01/2031.
65821D XK 2 |NORTH CAROLINA MED C .. | 06/30/2020. | VARIOUS .1,996,973 (614) ,996,359 07/01/2049.
65829Q DL 5 |NORTH CAROLINA STLT.. ... | .| 08/24/2020. | ZERO STAGE CAPITAL 1,950,265 (797) 05/01/2029.
677522 C3 6 |OHIO ST .. | 08/04/2020. | ZERO STAGE CAPITAL... 4,617,480 (3,543) 05/01/2030.
677561 KE 1 |OHIO STHOSP REV.......ccccovrmrvvirirriirnns .. | 09/14/2020. | ZERO STAGE CAPITAL... | . 1,292,270 (1,928) . 01/01/2028.
677561 KW 1 |OHIO STHOSP FACREV.......cccooovvnvrrnns .. | 08/12/2020. | ZERO STAGE CAPITAL......ccccrvveres [ cormerrmnrirnerrneiiniinns | vreer. 992,588 | ..........845,000 | .......... 987,957 (112) 987,845 01/01/2043.
67756C EG 9 |[OHIO ST HOSP REV .. | 07/07/2020. | ZERO STAGE CAPITAL 1,456,363 (210} N 1,455,523 01/15/2050.
67756Q C9 6 |OHIO ST HSG FIN AGY.. ... | .. 109/01/2020. | CORPORATE REORG.........cccccouves [ voververrisrrrsriesrrinns | eierennnn 15,000 | 15,000 | e 15,000 0 15,000 09/01/2040. .
682455 CX 6 | ONEIDA CNTY NY .o ..| 07/09/2020. | ZERO STAGE CAPITAL.....coovvvvres [ verrverrvirmrrerrveninns | v 346,648 | ..........315,000 | .......... 346,459 (347) (347) 346,112 04/15/2028. | 1FE............
PENNSYLVANIA ST ECON DEV
708692 BJ 6 |FINGAUTHREV .. | 08/03/2020. | CORPORATE REORG..........cccoovuves | corvrvinrinnivciiieiies | i 575,000 | .......... 575,000 | .......... 575,000 .575,000 0 575,000 | .ooovvvrrrrerrnns | v | v (VN I 9,775 | 08/01/2037. | 1FE............
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70917S  6W 8 |PENNSYLVANIA ST HIGH.. . 1 08/11/2020. | ZERO STAGE CAPITAL.....cvvvvvrvnn | correererierineennenins | cvreees 2,072,057 | ....... 1,765,000 | ....... 2,026,361 | ..oooveernnninnins e | e (12402) | i | s (12,402) 2,013,959 | oo | v 58,098 | ......... 58,098 | ....... 48,636 | 08/15/2044.
735389 G6 9 |PORT SEATTLE WASH RE .. | .. | 08/14/2020. | ZERO STAGE CAPITAL... | . 941,393 | .......... 750,000 | .......... 931,508 (2,322) 929,186 | ..o | e 12,207 | ......... 12,207 | ....... 14,271 | 04/01/2028.
751073 MA 2 |RALEIGH-DURHAMN C A....ccovvvvnvierinne .. | 08/05/2020. | ZERO STAGE CAPITAL......covcnvvrs | correrrrrinernnerirenins | cerverennd 963,254 | .......... 735,000 | .......... 948,856 (750) 948,105 | ..o | e 15,149 | ......... 15,149 | ........ 9,800 | 05/01/2032.
791526 QG 4 |STLOUIS CNTY MO SPL... . | 08/24/2020. | ZERO STAGE CAPITAL.....ccvvvvvvrns [ covererinineirernninnins | v 2,096,875 | ....... 1,680,000 | ....... 2,119,538 (2,501) 2,117,037 (20,162) 20,162) | ......... 6,347 | 12/01/2029.
837123 KW 7 |SOUTH CAROLINA ST PO. v |-+ | 09/16/2020. | ZERO STAGE CAPITAL.....ovvvevere [ rorererneenceiseinernes | s 3,677,521 | ....... 2,990,000 | ....... 3,680,570 (486) 3,680,084 2,703 | 07/01/2055.
875161 DD 0 |TAMPAFLAHOSP REV.......ccoooviivmrins .. | 07/27/2020. | ZERO STAGE CAPITAL......ccoovvvees [ roverinririniinicsiines | v 1,665,500 | ...... 1,345,000 | ....... 1,630,691 (2,377) [ e | e 1,628,314 | ..o 6,351 | 07/01/2050.
875301 GM 9 | TAMPA-HILLSBOROUGH C . 107/16/2020. | ZERO STAGE CAPITAL....covvvvvrrns | correrrrerierineencnins | cveens 3,120,768 | ....... 2,580,000 | ....... 3,087,305 (340) 3,086,965 6,808 | 07/01/2048. | .
90634P PY 9 |UNIONCNTYNJ ... [ | 07/15/2020. | ZERO STAGE CAPITAL... e | 2,633,659 | ....... 2,475,000 | ....... 2,622,213 (379) 2,621,834 | ..o | e 11,825 | .cooeee. 11,825 4,178 | 03/01/2027. |.
915138 PM 7 |UNIVERSITY TOLEDO OH.....cc.covvvrevirnee. .. | 08/12/2020. | ZERO STAGE CAPITAL......ccoorevene [ corervmeerreriininernes | veeens 1,713,027 | ....... 1,270,000 | ....... 1,645,869 (LT Y0 T RIS I 1,638,322 06/01/2031.
917393 DD 9 |UTAH CNTY UTAH HOSP . | 09/08/2020. | ZERO STAGE CAPITAL... 468,361 | .......... 370,000 | .......... 475,295 (114) 475,180 05/15/2050.
924166 LE 9 |VERMONT EDL & HEALTH.... ... | .| 08/13/2020. | ZERO STAGE CAPITAL... e | 2,092,936 | .......1,630,000 | .......2,037,451 (277) 2,037,174 11/01/2049.
927734 M4 2 |VIRGINIABEACH VA........ccoooomvrinrincrins .. | 09/14/2020. | ZERO STAGE CAPITAL......cooorvveree [ cormrrmeirneiisrineinns | v 4,376,730 | ....... 3,700,000 | ....... 4,379,949 (7,714) [ e | e 4,372,235 07/15/2024.
92774G NE 1 |VIRGINIA BEACH VA DE.... . 107/13/2020. | ZERO STAGE CAPITAL.....covvvevrren | corvrererierieeenenins | v 3,251,603 | ....... 2,460,000 3,231,505 (7,166) 3,224,340 04/15/2028.
93878Y AL 3 |WASHINGTON D C MET A. wor | - 08/25/2020. | ZERO STAGE CAPITAL.....covverivns | cevererrseinerierirenes | cevvaa 2,219,717 | ....... 1,700,000 | ....... 2,327,317 (1,678) 2,325,639 | .ooovvvrerirei | s (45,922) | ........ (45,922) 07/15/2033.
93878Y AV 1 |WASHINGTOND C MET A.....ccoevvvvirrns .. | 08/12/2020. | ZERO STAGE CAPITAL......ccorvvene [ rorerirmrrrreniinineines | e 1,605,865 | ...... 1,225,000 | ....... 1,567,816 (4,814) [ oo | e 1,563,002 | ..oovvoevenriinns [ s 42,863 | ......... 42,863 07/15/2045.
93974E EE 2 |WASHINGTON ST... . | 08/25/2020. | ZERO STAGE CAPITAL.....csvvvrrvns | correirerierineineeins | ceeees 2,123,080 | ....... 1,570,000 | ....... 2,141,841 (1,146) 2,140,695 | ...oocoververrns | erenna(17,615) | e (17,615) 02/01/2032. | .
93974E JH 0 |WASHINGTON ST... v | . | 07/28/2020. | ZERO STAGE CAPITAL.....cvvoreveres [ roverirnrineviirineines | s 2,513,440 | ....... 1,885,000 | ....... 2,495,834 (59) 2,495,775 | .ooovvvvevrevrns | ceren 17,665 | i 17,665 08/01/2041. | . .
93978H XG 5 |WASHINGTON ST HEALTH......c.corvvernene .. | 08/31/2020. | VARIOUS.........ovvremrrreriirineinerinns | coneersniseiinesienins | cerneennns 531,791 | s 420,000 | .......... 519,095 (1,312) 517,783 | .oovvvverivernes | e 14,008 | e 14,008 09/01/2040. | 1FE............
93978H XK 6 |WASHINGTON ST HEALTH... .1 08/13/2020. | ZERO STAGE CAPITAL.....ccvvvvvns [ corerervniseirersninnens | v 1,040,614 | ......... 825,000 | ....... 1,028,734 (RES) | N 1,028,535 | ...cocvvireriinne 12,079 | 12,079 09/01/2050.
941247 5V 6 |WATERBURY CONN ... | .. | 06/29/2020. | ZERO STAGE CAPITAL... ] I [ 2,215,620 | ....... 2,000,000 | ....... 2,212,100 (3,792) 2,208,308 | ..ooocvererercin [ e 1,312 | 7,312 09/01/2023.
97705M  RF 4 |WISCONSIN ST...c.ovvrrirrirriererisirerines .. | 06/30/2020. | ZERO STAGE CAPITAL......ccvrvrres | verrvermrirernnrssirennns | corenns 2,566,027 | ....... 2,095,000 | ....... 2,564,133 (1,645) 2,562,489 3,539 05/01/2030.
WISE CNTY VA INDL DEV AUTH SOL
977228 AC 9 |WST & SEW .. 109/01/2020. | EXCHANGE..........ccooviviiniiirinnininns | cennmsniisrissnsensnnns | avvinnnns 400,000 | .......... 400,000 | .......... 401,036 .400,964 (25) (25) 400,939 | oo | (939) | ovverrnns (939) 10/01/2040. | 2FE............
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ....474,146,272 |...428,301,903 |...477,811,108 | ....... 127,289,860 | ...oocvverirnn 0 ]..(1,282,278) | .cooovvvrnnene 0 [ (1,282,278) | ..ocvvvevernens 0] . 472,988,697 | ..o 0..1,157,569 | .... 1,157,569 XXX XXX
Bonds - Industrial and Miscellaneous
00164V AD 5 |AMC NETWORKS INC......cocovurrrerirrernnne .. | 09/16/2020. | ZERO STAGE CAPITAL......ccocruveree [ vorerrrnernenrnnirnerines | wvrvererennd0,800 | oo 40,000 | ............ 40,000 40,000 0 40,000 800 800 04/01/2024.
00165A AH 1 |AMC ENTERTAINMENT INC.. . | 06/05/2020. | BANK OF NEW YORK 250,000 204,438 | ..o [ | s 1,705 1,705 206,142 | ..o [ e (128,642) | ...... (128,642) | . 06/15/2025.
00165C AN 4 |AMC ENTMT HLDGS INC ... | .| 09/16/2020. | ZERO STAGE CAPITAL... e | 167,309 | e 184,000 | .......... 180,320 208 208 180,528 | oo | e (13,219) | ........ (13,219) | . 04/15/2025.
001846 AA 2 |ANGI GROUP LLC.......ccovoervrririsciniiins .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoovvveree [ vovervrmrineenneinneinns | cevnerennnn 19,198 | s 79,000 | .ovrerneen 79,000 0 79,000 198 198 08/15/2028.
00191A  AD 8 |ARDFIN S A ..o .. | 09/16/2020. | ZERO STAGE CAPITAL... 200,000 200,000 .200,000 0 200,000 2,500 2,500 06/30/2027.
00191U AA 0 [ASGNINC .. | 08/11/2020. | ZERO STAGE CAPITAL... e ] 393,300 | e 380,000 | .......... 380,450 .380,443 (46) (46) 380,398 | ..o [ e 12,902 | ......... 12,902 05/15/2028.
00206R AZ 5 |AT&TINC .. | 06/29/2020. | ISSUE CALLED at 103.874..........c. [ covrvmeerniniininerines | veeens 1,090,681 | ....... 1,050,000 | ....... 1,108,994 | ........... 1,061,478 | ..ovoevcrverns | e (3,449) (3,449) [ ..o | e 1,058,029 [ ...vorverririns | s (8,029) | ..ucevee (8,029) 08/15/2021.
00206R BD 3 |AT&TINC .. | 07/23/2020. | ISSUE CALLED at 104.121......cccoee [ covervrmeermeninieiseinns | e 2,082,412 | ....... 2,000,000 | ....... 2,008,640 2,002,122 (548) (548) 2,001,574 | oooveerrerins [ e (1,574) | v (1,574) 02/15/2022.
00206R  CN 0 [AT & TINC..cooovivmrrrrrrerirerireriscerreienis .. | 08/12/2020. | CORPORATE REORG.........cccoverer [ rerervmirireniirineines | e 1,281,095 | ....... 1,145,000 | ....... 1,236,737 [ oo | e | vevieens (2,839) (2,839) [ oo | e 1,233,898 | ..ccovvrervrrnnne —Y AT 47,197 05/15/2025.
00206R DD 1 [AT&TINC..cooosieirirrrerrerireeiseererisniins .. | 08/05/2020. | CORPORATE REORG.........cccoovuves [ wormrermeernerrseirnernns | 0000.3,973,130 | .ceo. 3,500,000 | ....... 3,545,350 3,524,929 | ..o | s (2,761) (2,761) 3,522,169 | oo | e 450,961 | ....... 450,961 01/15/2025.
00206R DN 9 |[AT&TINC .. | 07/23/2020. | ISSUE CALLED at 104.558 ....500,000 499,837 41 41 499,878 122 122 03/01/2022.
00206R GD 8 |AT&TINC .. | 08/12/2020. | TENDER EX reer0een500,000 | 0000 505,608 | oo | s | e (5,608) (5,606) 500,000 | ..ovverrrrerres | e 10,000 | ......... 10,000 06/12/2024.
00213M AV 6 |APX GROUP INC......cooovvereririrerrieiininnins .. | 09/16/2020. | ZERO STAGE CAPITAL......cvcrvvrer | cerrvrrvrrrerrnnrneererinne | vererrnnrn68,008 | i 65,000 | ...ccoucen 63,131 72 72 63,203 | .o | e 4,803 | ....c..... 4,803 02/15/2027.
00287Y AQ 2 |ABBVIEINC .. | 08/19/2020. | ZERO STAGE CAPITAL......cccrvvene [ wormrrmerrrerrneirnernns | 002,105,451 | Lo, 1,885,000 | ....... 2,077,958 | oo e | i (5,842) (5,842) 2,072,117 . 33,334 | .........33,334 05/14/2025.
00404A AE 9 |ACADIAHEALTH COINC.....ccovvvermrirarnns .. | 07/10/2020. | ISSUE CALLED at 100.000.. ol . 291,000 291,000 291,950 291,475 363 (354) 9 291,484 | oo [ e (G E— (484) 03/15/2021. .
00404A AJ 8 |ACADIAHEALTH CO INC......covvvrirrrirnnes .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoovvene [ rormrimrirenrsnineines | e 61,534 | oo 61,000 | ..o 59,475 60,171 176 176 (510 A T IR 1187 | e 1,187 02/15/2023. | 4FE............
00489L  AA 1 |ACRISURE LLC/FININC.......cccovvmrrrernns .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccovvvveres | cervrerrvrnniernnineines | vvenriens 76,031 | oo 75,000 | ..cocconvee 70,714 70,879 404 404 T1,283 | o | e 4,749 | ... 4,749 11/15/2025. | 5FE............
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00489L AC 7 |ACRISURE LLC/ACRIS. .. | 09/16/2020. | ZERO STAGE CAPITAL... ..65,488 ..67,107 32,626 | .o | s (1,525) (1,525) 65,541 (54) | .. 02/15/2024. | 4FE..
00489L AD 5 |ACRISURE LLC/ACRIS. ... | .. | 09/23/2020. | ZERO STAGE CAPITAL... ..33,450 31,733 31,728 (144) (144) 31,584 08/01/2026. | 5FE.. .
00653V 9 | ADAPTHEALTH LLC....cevvvvrirircireriniinnes .. | 09/16/2020. | ZERO STAGE CAPITAL 21,000 0 21,000 08/01/2028. | 4FE............
00688 AA 5 |ADIENT USLLC .. | 09/16/2020. | ZERO STAGE CAPITAL... 31,000 | oo 31,077 31,076 (12) (12) 31,064 05/15/2026. | 4FE..
007903 5 | ADVANCED MICRO DEVIC ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... rervennnnn:25,000 25,563 25,284 (72) (72) 25,212 08/15/2022. | 3FE.. .
013092 AC 5 |ALBERTSONS COS INC /.....ocverveririiinens .. | 06/24/2020. | ZERO STAGE CAPITAL......cccovvvves [ covvrrvnricnrivciiniires | 2eeerer.809,000 | e 600,000 | ......... 610,338 85,000 (520) (520) 609,818 01/15/2027. | 4FE............
013093 AB 5 |ALBERTSONS COSLLC/S .. | 09/08/2020. | ISSUE CALLED at 103.313......ccce0 [ vevrvrerreniinineris ....210,000 219,189 218,120 | oo | e (2,202) (2,202) 215917 06/15/2024. | 4FE..
013093 AD 1 |ALBERTSONS COSLLC/S w1 09/17/2020. | VARIOUS.........ovvociiricriirinniins cenn.829,000 | .. 569,653 577,394 5,903 5,903 583,297 03/15/2025. | 4FE.. .
013104 AF 1 |ALBERTSONSINC......ccovvvrrrerrrrerirerirenes .. | 09/16/2020. | ZERO STAGE CAPITAL......cccrvverne [ vorerrrmerrenrnnirnerines | cvvverenenee 74,100 | i 65,000 | ... 63,831 63,881 57 57 63,938 08/01/2029. | 4FE............
013817 AW 1 |ALCOAINC .. | 09/16/2020. | ZERO STAGE CAPITAL......coovvvene [ e ..25,000 25,281 25,177 (24) (24) 25,153 10/01/2024. | 3FE..
01741R  AJ 1 |ALLEGHENY TECHNOLOG ... | .| 09/18/2020. | BARCLAYS 9,950 | ..ooerreee..10,000 | oo 10,000 0 10,000 06/15/2025. | 3FE.. .
01771Y 8 | ALLEN MEDIA LLC / AL...cvverireiiciriniinns .. | 09/16/2020. | ZERO STAGE CAPITAL......cevonverns [ corrrirnrineirneriinnines | cerveiis 106,785 | .......... 108,000 | .......... 108,000 0 108,000 02/15/2028. | 5FE............
01883L AA 1 |ALLIANT HLDGS INTER .. | 09/16/2020. | ZERO STAGE CAPITAL... ...439,995 | .........409,000 | .........409,000 0 409,000 10/15/2027. | 5FE..
019576 5 |ALLIED UNVL HOLDCOL.. ... .. [ 09/16/2020. | ZERO STAGE CAPITAL... e . 82,583 | oo 77,000 | covvernees 81,811 32,095 (624) (624) 81,174 07/15/2026. | 4FE.. .
019576 AB 3 | ALLIED UNVL HOLDCO L.....cccoruverrernnene .. | 09/16/2020. | ZERO STAGE CAPITAL......cvovvves | correrrerinnirerienins | e 154,043 | .......... 141,000 | .......... 150,056 .150,018 (997) (997) 149,022 07/15/2027. | 5FE............
02154E AD 1 |ALTICE FINANCING S.A. .. | 07/22/2020. | ISSUE CALLED at 103.813......cccc. [ cernernmeinmeincivenirns | cernernni 257,456 | ooeeie 248,000 233,116 233,502 | oo | e 1,301 1,301 234,804 02/15/2025. | 5FE..
02156T AB 0 |YPSO FINANCE ... | .. | 09/16/2020. | ZERO STAGE CAPITAL | [ [ 200,000 200,000 .200,000 0 200,000 05/15/2027. | 5FE.. .
02376R  AC 6 |AMERICAN AIRLS GROUP.........c.ovcurneen. .. | 09/14/2020. | ZERO STAGE CAPITAL......ooccveers [ cenermvrirneinerrenirns | evreennen 97,613 | i 145,000 | .......... 129,775 3,233 3,233 133,008 06/01/2022. | 5FE............
02406P AR 1 |AMERICAN AXLE & MFG INC.... .. | 09/16/2020. | ZERO STAGE CAPITAL... v 140,000 | ..........140,550 (43) (43) 140,507 04/01/2025. | 4FE..
02406P AY 6 |AMERICAN AXLE & MFG INC.... oo | .. | 09/16/2020. | ZERO STAGE CAPITAL... ] | 80,700 | e 80,000 | ..o 80,790 80,783 (161) (161) 80,622 03/15/2026. | 4FE.. .
024747 AE 7 | AMERICAN BLDRS & CON......cccovvvrerrnnnee .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvvvveres [ corrrernernnireinnineires | vvernnines 89,548 | ... 86,000 | ...ccoeene 90,730 90,478 | oooevrvereinie | v (1,003) (1,003) 89,475 05/15/2026. | 4FE............
02665W AZ 4 |AMERICAN HONDAFIN C .. | 09/24/2020. | MATURITY ...coovvrerririrerisrinnens [ eoverimeernenissisenies | ooeeens 1,350,000 | ....... 1,350,000 | ....... 1,349,123 | ........... 1,349,865 135 135 | oo | s 1,350,000 [ ..ovorecererrnns | e 09/24/2020. | 1FE..
030506 AA 7 | AMERICAN WOODMARK CORP... .. | 09/16/2020. | ZERO STAGE CAPITAL......ocvrvrvrer | vervmrnererneineirennns | vevveinns 105,189 | ...cco.ue. 103,000 | ..ocvoeee 103,000 .103,000 0 103,000 2,189 03/15/2026. | 3FE..
030981 AL 8 |AMERIGAS PARTNERS LP.... .. | 09/16/2020. | ZERO STAGE CAPITAL... ....176,280 ....156,000 .156,000 0 156,000 | .cvvoucercrrvnins | v 20,280 | ......... 20,280 05/20/2027. | 3FE..
031652 BK 5 | AMKOR TECHNOLOGY INC.. .. | 09/16/2020. | ZERO STAGE CAPITAL... ..97,650 ..90,000 (176) (176) 93,874 3,776 3,776 09/15/2027. | 3FE..
03674P AL 7 |ANTERO RES FIN CORP. . | 08/18/2020. | TENDER EX ..89,638 ..90,000 85,860 2,426 568 2,994 88,854 784 784 11/01/2021. | 4FE..

ANTERO RESOURCES FINANCE
03674X AC 0 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL......oevcuvves | correrrerinerrerirenins | cervevi 132,600 | ..coooee 156,000 | ..........148,036 | ......ccc..... 139,508 | .......... 9,457 | v 1,599 [ e | e 11,056 150,564 12/01/2022. | 4FE............
03690A AD 8 |ANTERO MIDSTREAM PAR........cccoovvrvneee .. 1 09/16/2020. | ZERO STAGE CAPITAL......cooovvveres [ rormrimrirneiinneiineines | cererenenns 82,368 | ............ 94,000 76,412 | oo | v 1,287 1,287 77,699 03/01/2027. | 4FE............
037411 AX 3 |APACHE CORP... .. | 08/11/2020. | CORPORATE REORG 365,000 .364,532 264 264 364,796 02/01/2021. | 3FE..
037411 BF 1 |APACHE CORP... .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoomvvene [ v ceeen 137,569 | 145,000 257 257 128,582 01/15/2030. | 3FE.. .
037411 BJ 3 |APACHE CORP......ccccoviriririrrrirrrirerienriens .. | 09/17/2020. | ZERO STAGE CAPITAL......ccvoeverne [ rorerrrmeereriinirernes | veeens 1,092,263 | ....... 1,095,000 (V1 TR R 1,095,000 11/15/2027. | 3FE............
038522 AQ 1 |ARAMARK SVCS INC .. | 07/01/2020. | ZERO STAGE CAPITAL... ....751,680 ....783,000 473,729 473 473 775,515 02/01/2028. | 4FE..
038522 AR 9 | ARAMARK SVCS INC ....| .| 09/16/2020. | ZERO STAGE CAPITAL... e | e 13,650 | e 13,000 0 13,000 05/01/2025. | 4FE.. .
03966V AA 5 |ARCONIC ROLLED PRODU........cccorurernee .. | 08/28/2020. | ZERO STAGE CAPITAL......oevorrvvrs [ correrrerinernnerinnins | cerverenns 348,400 | .......... 330,000 (363) (363) 333,293 02/15/2028. | 3FE............
04021L  AA 8 |ARGOS MERGER SUB INC... .. | 09/16/2020. | ZERO STAGE CAPITAL... ...204,778 | .........202,000 | ..........163,606 170,643 39 5,762 5,801 176,444 . 28,334 | .........28,334 03/15/2023. | 5FE..
043436 AS 3 |ASBURY AUTOMOTIVE GR... <o | - [ 09/16/2020. | ZERO STAGE CAPITAL... ] . 10,125 | oo 10,000 | .oooovrennee 10,100 0 10,100 | ceoneeervenns | ceerrrieeinnes 25 | oo 25 03/01/2028. | 4FE.. .
04364V AA 1 |ASCENT RES UTICAHLD.....cccovvvvvrrvirnnnne .. | 09/16/2020. | ZERO STAGE CAPITAL......covrvrrrer | cerrvrrvrererserseerennns | cevvernnns 167,450 | .......... 170,000 | .......... 151,300 3,084 3,084 154,384 | ..o | e 13,066 | ......... 13,066 04/01/2022. | 6FE............
ASHTEAD CAPITAL INC PRIV

045054 AH 6 |PLACE .. | 07/07/2020. | ZERO STAGE CAPITAL......cvrvrvrer | vervmrmrierserneerennns | vvverns 298,054 281,000 286,620 (234) (234) 286,386 08/01/2026. | 2FE............
05329W AQ 5 |AUTONATION INC .. | 09/16/2020. | ZERO STAGE CAPITAL... ..18,860 ..16,000 15,917 2 2 15,919 06/01/2030. | 2FE..
053773 AV 9 |AVIS BUDGET CAR RENT. .| 07/15/2020. | ZERO STAGE CAPITAL... ..49,301 ..53,000 ..51,929 52,194 125 125 52,318 04/01/2023. | 4FE..
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053773 BC 0 |AVIS BUDGET CAR RENT. .. | 07/15/2020. | ZERO STAGE CAPITAL... 258,263 291,000 304,610 | .o | e | s (1,159) (1,159) 303,451 | .ovverrerieees | e (45,188) | ........ (45,188) | ......... 8,459 | 07/15/2027. | 4FE..
05401A AF 8 |AVOLON HLDGS FDG LTD.... ... | .. | 08/04/2020. | ZERO STAGE CAPITAL... | .......1,007,875 | ....... 1,100,000 | .......... 977,550 2,766 2,766 980,316 27,559 27,559 07/01/2024. | 2FE.. .
05508R  AE 6 [B&G FOODS INC......ccccmmrvrrrmerierirncirennns .. | 09/16/2020. | ZERO STAGE CAPITAL......covenvers | correrrnrinerinerinnins | cerveris 103,375 | oovvrne 100,000 | ..cooonee 101,899 .101,863 (381) (381) 101,481 04/01/2025. | 4FE............
05508W AB 1 |B&GFOODSINC.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 31,500 | oo 30,000 | ..covennee 30,169 30,168 (19) (19) 30,149 09/15/2027. | 4FE..
055604 AA 0 |BMCEASTLLC ... | .. | 08/27/2020. | ZERO STAGE CAPITAL... renennn220,438 | .........212,000 207,760 .208,621 414 414 209,035 10/01/2024. | 4FE.. .
05605H AA 8 |BWXTECHNOLOGIES INC............ccccouue. .. | 06/25/2020. | ZERO STAGE CAPITAL......oovomvvrs | cornerrreineirieiiniies | cernerinns 362,250 | .......... 350,000 | .......... 363,563 361,963 | ..o | e (1,565) (1,565) 360,398 07/15/2026. | 3FE............
05605H AB 6 |BWXTECHNOLOGIES INC .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 317,000 06/30/2028. | 3FE..
05608Q AA 5 |BY CROWN PARENTLLC.. ... | .| 09/16/2020. | ZERO STAGE CAPITAL... 0 7,000 01/31/2026. | 4FE..
BANCORP COMMERICAL MORTGAGE
05972M  AA 2 |TRUST .. | 08/15/2020. | MORTGAGE PAYDOWN. 97,557 0 97,557 03/15/2036.
05988L AA 6 |BANFF MERGER SUBINC........ccccoovvvrnec. .. | 09/16/2020. | ZERO STAGE CAPITAL... .193,000 0 193,000 09/01/2026.
064058 AH 3 | BANK OF NEW YORK MELLON. .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 26,000 05/12/2050.
073685 AD 1 |BEACON ROOFING SUPPL... .. | 09/16/2020. | ZERO STAGE CAPITAI .180,272 301 301 180,573 11/01/2025.
085770 AB 1 |BERRY GLOBAL ESCROW CORP. .. | 09/16/2020. | ZERO STAGE CAPITAL... 122,714 (101) (101) 122,613 07/15/2027.
085790 AY 9 |BERRY PLASTICS CORP. .. 1 09/21/2020. | VARIOUS.........ocvemrrmirireriririrnniins 310,443 | oo | e 1,637 1,637 491,105 07/15/2023.
08580B AA 4 |BERRY PETECOLLC.... .. | 09/16/2020. | ZERO STAGE CAPITAL 168 168 17,823 02/15/2026.
092174 AA 9 | BLACK KNIGHT INFOSER.. ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 34,000 09/01/2028.
097751 BF 7 |BOMBARDIER INC PRIV PLACE| .. | 09/16/2020. | ZERO STAGE CAPITAL... 79,121 107 (271) (164) 78,957 | oo | e (12,657) | ........ (12,657) 01/15/2023.
097751 BM 2 |BOMBARDIERINC.. .. | 09/16/2020. | ZERO STAGE CAPITAI 634,962 635,177 360 360 635,537 | v | e (183,499)| ......(183,499) | . 03/15/2025.
097751 BP 5 |BOMBARDIERINC.. .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvverne [ wormrrrmeenennsrirnerinns | wernerennns1,000 | 50,000 | oo 47,375 12 12 47,387 3,613 | v 3,613 12/01/2021.
099500 AA 8 |BOOZ ALLEN & HAMILTO.. .. | 08/13/2020. | ZERO STAGE CAPITAL.....coovvvvres [ verrvrrrrirmrverrvinnnes | vereennen 343,777 | .........335,000 | ... 342,713 341,406 [ | e (1,641) (1,641) 339,765 | .o [ e 4,012 | oo 4,012 05/01/2025.
09951L  AA 1 |BOOZ ALLEN HAMILTON .. | 09/16/2020. | ZERO STAGE CAPITAI 21,000 0 21,000 578 578 09/01/2028.
103304 BQ 3 |BOYD GAMING CORP.... .. | 09/16/2020. | ZERO STAGE CAPITAL... ..118,000 | .......... 114,528 114,894 275 275 115,169 | oo | s 7,108 | .......... 7,108 08/15/2026.
103304 BS 9 |BOYD GAMING CORP .. | 07/15/2020. | ZERO STAGE CAPITAL... 285,000 286,463 (47) (47) 286,415 | ..o | e 20,316 | ......... 20,316 06/01/2025.
11135F  AS 0 |BROADCOM INC ... | . [ 09/16/2020. | ZERO STAGE CAPITAL... v e | 40,819 | 35,000 | ... 34,956 1 1 34,957 5,862 5,862 11/15/2032.
118230 AT 8 |BUCKEYE PARTNERSLP......ccccovvrvrn. .. | 09/16/2020. | ZERO STAGE CAPITAL......evconvves | correrrerirnnrirerirerins | eerverinns 238,068 | .......... 242,000 242,000 0 242,000 | ..o | s [CRSKK) | — (3,933) 03/01/2025.
12008R  AM 9 |BUILDERS FIRSTSOURCE.... .. | 09/16/2020. | ZERO STAGE CAPITAL... ....170,149 ....157,000 .159,590 (200) (200) 159,391 | oo [ e 10,758 | .cvoonee 10,758 06/01/2027.
12008R AN 7 |BUILDERS FIRSTSOURCE.... .« | .. | 09/16/2020. | ZERO STAGE CAPITAL... v e | e 11701 | 11,000 0 11,000 701 701 03/01/2030.
122017 AA 4 |BURLINGTON STORESINC......cccovvvnrinne .. 1 09/18/2020. | ZERO STAGE CAPITAL......ccoovvveree [ wormrirnrirneenneirneirnns | wreeennnn29,190 | i 24,000 0 24,000 5,190 5,190 | ... 04/15/2025.
12429T AE 4 |BWAY HOLDING CO .. | 09/16/2020. | ZERO STAGE CAPITAL... 251,000 259,720 248,487 | ......... 7,619 1,515) 6,104 254,591 | oo | e (12,063) | ........ (12,063) | ....... 16,833 | 04/15/2025.
124847 AC 8 |CBSRADIO INC . 109/16/2020. | ZERO STAGE CAPITAL......cocvcvvi | corvvrnrivciieiiienins | erieeeeean 7T | i 92,000 | ............ 96,945 1,313) (1,313) 95,632 | .ooocvrreriieins | e (16,857) | ........ (16,857) | ..... 5,873 | 11/01/2024.
CCO HLDGS LLC/CAP CORP
1248EP BR 3 |CORPORATE .. | 09/18/2020. | ZERO STAGE CAPITAL... ....505,000 499,954 487 487 500,441 05/01/2026.
1248EP BX 0 |CCOHLDGS LLC/CCO......coevvrvrrririrnns .. | 09/16/2020. | ZERO STAGE CAPITAL... e ....500,000 .500,000 0 500,000 02/01/2028.
12510C AA 9 |CD&R SMOKEY BUYER IN......c.ccovvvrrrrnnns .. | 09/16/2020. | ZERO STAGE CAPITAL......ccovvverne [ rovmrirmrinernnrineinns | wevneeennn 14,910 | i, 14,000 0 14,000 07/15/2025.
125136 BF 5 |CDWLLC/CDW FIN CO.... .. | 08/19/2020. | ZERO STAGE CAPITAL.......ovvvvres | vervrrveerernrssrrennns | verenee 157,470 | i 156,000 | .......... 156,000 0 156,000 02/15/2029.
125430 BF 6 |CHS/CMNTY HEALTHS... .. | 09/16/2020. | ZERO STAGE CAPITAL... 250,000 250,000 0 250,000 02/15/2025.
12555D AB 1 |CIM TRUST. .. | 08/25/2020. | VARIOUS 44,527 29 29 44,556 02/25/2049. | 1FE..
125581 GQ 5 |CIT GROUPINC.. .. | 09/16/2020. | ZERO STAGE CAPITAL 9,230 (60) (60) 9,170 08/15/2022.
12596) AB 9 |CNHEQUIPMENT TR. .. | 09/15/2020. | MORTGAGE PAYDOWN. 176,678 24 24 176,702 05/16/2022.
12597C AB 3 |CNH EQUIPMENT TRUST.. .. | 09/15/2020. | MORTGAGE PAYDOWN 688,447 688,047 476 476 688,523 03/15/2023. | 1FE..
12597) AA 0 |CPSAUTORECVTR. .1 09/15/2020. | MORTGAGE PAYDOWN ....154,915 83 83 154,923 05/15/2023. | 1FE..
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126307 AH 0 |CSCHLDGSINC .. | 09/16/2020. | ZERO STAGE CAPITAL... o A37,090 | 401,000 | ....c..... 340,850 .364,241 5,148 5,148 369,388 | ..cocoovverreirs | 067,702 | o 67,702 | ....... 16,784 | 06/01/2024. | 4FE..
126307 AT 4 |CSCHOLDINGS INC.. ... | .. | 06/25/2020. | ZERO STAGE CAPITAL... | | 253,600 250,000 251,875 (101) (101) 251,774 07/15/2023. | 3FE.. .
126307 AX 5 |CSCHOLDINGS INC.....occmvrvrrrrrrrerrreens .. | 07/15/2020. | ISSUE CALLED at 103.875.......ccc. | coneererernermerinrins | cerverennd 623,250 | .......... 600,000 | .......... 613,643 610,398 (842) (842) 609,555 07/15/2025. | 4FE............
12652A AA 1 |CRC ESCROW ISSUER LL.... .. | 09/16/2020. | ZERO STAGE CAPITAL......cvrverer | verrvrrverersrrsiininns | verennn 100,116 | ... 101,000 | ..o 96,455 96,948 427 427 97,375 10/15/2025. | 5FE..
12653C AC 2 |CNX RESOURCES CORPOR. .| 09/16/2020. | ZERO STAGE CAPITAL... 20,520 20,678 234 234 20,912 03/14/2027.
COUNTRYWIDE ASSET-BACKED
126670 QT 8 |CERTIFICATES .. | 08/25/2020. | VARIOUS et RS 22,161 22,487 0 22,487 05/25/2036.
12770R  AA 1 |CRC ESCROW ISSUER LL.......cccooomurrirnae .. | 09/16/2020. | ZERO STAGE CAPITAL................. cereennee31,000 | e 31,000 0 31,000 07/01/2025.
131347 CF 1 |CALPINE CORP SRNT.. .. | 08/10/2020. | TENDER EX 891,910 .909,001 9,059 9,059 918,060 01/15/2025.
131347 CJ 3 |CALPINE CORP.. .. | 08/10/2020. | TENDER/EXCHANGE. cirenn. 108,625 .108,827 158 158 108,985 2,703 02/01/2024.
131347 CM 6 |CALPINE CORP.. .. | 09/16/2020. | ZERO STAGE CAPITAL................. - R 275,000 .275,000 0 275,000 8,938 02/15/2028.
131347 CN 4 |CALPINE CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... ..41,000 37,720 159 159 K874 [T R . 03/15/2028.
13323A AB 6 |CAMELOTFINSA.. .. | 09/16/2020. | ZERO STAGE CAPITAI ..76,000 17,425 (47) (47) 77,378 11/01/2026.
14315N  AH 3 |CARMAX AUTO OWNER TR.. .. | 09/15/2020. | MORTGAGE PAYDOWN. ....363,170 ....363,147 .363,222 (51) (51) 363,170 07/15/2022.
14852L AA 1 |CASTLE UNITED STATES. .. | 09/16/2020. | ZERO STAGE CAPITAL... 37,000 0 37,000 02/15/2028.
150190 AF 3 |CEDARFAIRLP/CAN.. .. | 09/16/2020. | ZERO STAGE CAPITAI rerernnnn:39,000 0 39,000 05/01/2025.
15135B AT 8 | CENTENE CORP DEL.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 250,000 249,375 41 41 249,416 12/15/2029.
15135B AV 3 | CENTENE CORP DEL. .. | 09/18/2020. | ZERO STAGE CAPITAL... ....245,000 245,000 0 245,000 02/15/2030.
156700 AX 4 |CENTURYLINKINC.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 493,945 446,000 445,212 123 123 445,335 12/01/2023.
161571 HE 7 |CHASE ISSUANCE TRUST .. | 07/15/2020. | ISSUE CALLED at 100.000..........c. [ ceerermeeremmimerernnes | crveens 6,000,000 6,000,000 5,999,560 90 90 5,999,650 07/15/2022.
163851 AD 0 |CHEMOURS CO .. | 09/16/2020. | ZERO STAGE CAPITAL......cocrvvees | cornrrnnrirneieniiniires | vr0ereni 205,500 | ooevvee 200,000 | .......... 195,305 195,483 505 505 195,988 05/15/2025.
16411Q AB 7 |CHENIERE ENERGY PARTNERS. .. | 09/16/2020. | ZERO STAGE CAPITAI 637,000 634,932 635,072 198 198 635,270 10/01/2025.
16411Q AE 1 |CHENIERE ENERGY PART w.r | .. | 06/30/2020. | CORPORATE REORG........ccovvvvis | verrrrrvrirerrnrnererinns | 001,025,000 | ..o 1,025,000 | ....... 1,025,000 | ........... 1,025,000 0 [ o | v 1,025,000 | ...ccovrrerrenne 10/01/2029.
16411R  AJ 8 |CHENIERE ENERGY INC......cccovvvrririrnns .. | 09/16/2020. | ZERO STAGE CAPITAL......ccvoreverne [ rorerrrmrereerinirneines | cvrveeienes 70,725 | oo 69,000 | ..coouneen. 69,000 0 69,000 10/15/2028.
CHESAPEAKE ENERGY CORP
165167 CL 9 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL................. 2,313 | s 50,000 24,875 33,969 406 2,714 3,120 37,089 03/15/2023. | 6FE............
165183 BY 9 |CHESAPEAKE FUNDING IIl LLC .. | 09/15/2020. | MORTGAGE PAYDOWN........ocvvre [ cervrerimrnnieinnincies | s 72,659 | .cooveonee. 72,659 | .o 72,648 72,594 65 65 72,659 04/15/2031. | 1FE..
166764 AG 5 |CHEVRON CORP NEW. <. | . | 06/24/2020. | PRIOR YEAR INCOME 0 06/24/2020. | 1FE..
17027N  AA 0 |CHOBANI LLC/FINANCE CORP................ .. | 09/16/2020. | ZERO STAGE CAPITAL 59,000 0 59,000 04/15/2025.
172441  AZ 0 |CINEMARK USAINC.. .. | 09/16/2020. | ZERO STAGE CAPITAL... - 123,352 127 127 123,478 06/01/2023.
172441 BC 0 |CINEMARK USAINC.. weee | [09/16/2020. | ZERO STAGE CAPITAL....ccoovvevennn | covrneinerirneirseennens | vereneennn 18,381 | 10000 17,000 | e 17,085 7 (7) 17,078 05/01/2025.
172967 HQ 7 |CITIGROUP INC.....ccocovvvrirririiirerirerinnns .. | 09/16/2020. | ZERO STAGE CAPITAL......ccrvvves [ ververririrnrrververirns | verernn 152,089 | .......... 145,000 | .......... 146,892 .146,892 0 146,892 01/01/9999.
17302X AJ 5 |CITGO PETE CORP .. | 08/07/2020. | ZERO STAGE CAPITAL......ccccovveves | cormerrnnrirneirnernniinns | 20eeren870,000 | .........870,000 | .......... 876,650 BI3TTA | o | e (3,706) (3,706) 870,068 08/15/2022.
181396 AE 2 |CLARK EQUIPMENT CO .« |- [ 09/16/2020. | ZERO STAGE CAPITAL... 22,000 0 22,000 06/01/2025.
184496 AN 7 |CLEAN HARBORS INC........ccocvvirirnrirnnns .. | 09/16/2020. | ZERO STAGE CAPITAL......cccvvverne [ wormrrrmeenerrnnrirnernne | cernernnns 18,878 | 118,000 | covecnees 18,000 18,000 0 18,000 07/15/2027.
18451Q AP 3 |CLEAR CHANNEL WW HLD........ccccevurnrne .. | 09/16/2020. | ZERO STAGE CAPITAL.......cvvvvres | verrvrrveermrversiinnnns | 001,236,599 | ......1,319,000 | ....... 1,451,400 | ........... 1,438,537 (28,650) (28,650) | ..veervreererane | e 1,409,887 | ..covvrercanne 02/15/2024.
18539U AC 9 |CLEARWAY ENERGY OPER CO..... .. | 07/09/2020. | ZERO STAGE CAPITAL......ccccrveers [ cormermrrirnernerinninns | weeernn550,381 | ..........535,000 | .......... 543,788 542,940 773 (685) 88 543,027 03/15/2028.
185401 AG 1 |CLEAVER BROOKSINC.... ... .. [09/16/2020. | ZERO STAGE CAPITAL... 43,018 90 (30) 60 43,077 03/01/2023.
185899 AG 6 |CLEVELAND CLIFFSINC .. | 09/16/2020. | ZERO STAGE CAPITAI 56 56 64,265 03/15/2026.
185899 AH 4 |CLEVELAND CLIFFSINC... .1 09/16/2020. | ZERO STAGE CAPITAL.....ccovvvveres | cerrvrirvemriveinnnnnes | v 328,563 | ..........350,000 | ..........341,188 | .......cc0.... 336,622 | ......... 5,068 645 5,713 342,334 06/01/2027.
COMCAST CORP
20030N BD 2 |CORPORATE .. | 09/08/2020. | ISSUE CALLED at 105.007.......ccccc. | vevrrerverrervmrneerennns | veveernns 525,035 | .......... 500,000 | .......... 499,570 499,877 33 33 499,910 | oo | e 90 | o 90 | ....... 43,047 | 07/15/2022. | 1FE............



Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

61’5030

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
20030N BF 7 |COMCAST CORP NEW. .. | 09/08/2020. | ISSUE CALLED at 105.938..........c. [ covrermeermemiieivernns | vveens 1,589,076 | ....... 1,500,000 | ....... 1,464,735 | ........... 1,487,676 2,706 2,706 1,490,382 | ..oovvovvvcrnes [ 9,618 | 9,618 | e 138,356 | 01/15/2023. | 1FE..
202795 HV 5 | COMMONWEALTH EDISON CO v |+ 1 08/01/2020. | MATURITY .o | ceveiseinsiseissineeenes | covee 1,000,000 | ....... 1,000,000 | .......... 999,760 .999,983 17 17 weeerer.. 1,000,000 08/01/2020. | 1FE.. .
20337Y AA 5 |COMMSCOPE HLDG CO IN......ccovvrrrreneen .. | 08/21/2020. | VARIOUS..........vvemerermrrmeernerinneinee [ eoverineeneensninnennes | cvvnerennne 88,290 | i 43,000 | oo 42,342 30,186 67 67 42,418 06/15/2025. | 4FE............
20338Q@ AA 1 |COMMSCOPE FIN LLC... .. | 09/16/2020. | ZERO STAGE CAPITAL... 200,000 200,000 .200,000 0 200,000 03/01/2027. | 4FE..
20338Q AD 5 |COMMSCOPE FINLLC... .. | 09/16/2020. | ZERO STAGE CAPITAL... v e | 82,948 | 41,000 | e 41,065 41,065 (6) (6) 41,059 03/01/2026. | 4FE.. .
20341W  AA 3 |COMM S&L/CSL CAPIT.......couvverinrirnne. .. 1 09/16/2020. | ZERO STAGE CAPITAL......cccvvveree [ wvmrirnrinernsrirnerinns | wereerennn50,188 | 11irr2.50,000 | covevnecs 48,250 48,125 400 292 692 48,817 04/15/2023. | 5FE............
20341W AD 7 |COMM S&L/CSL CAPIT .. | 09/16/2020. | ZERO STAGE CAPITAL... . 30,979 28,875 2,366 283 2,649 31,525 . 10/15/2023. | 6FE..
205677 AB 3 |COMSTOCKRESINC.... ... | .| 07/28/2020. | ZERO STAGE CAPITAL... e o v 98,000 | e, 87,638 205 205 87,842 6,445 ..6,445 08/15/2026. | 4FE.. .
205768 AR 5 |COMSTOCK RESINC........ccoceoirerrriirins .. | 07/22/2020. | ZERO STAGE CAPITAL......occrvvves [ wernerrvrinerrerrenrns | erneneen 147,375 | e 150,000 | ..cooone 135,000 119 119 135,119 | v | v 12,256 | ......... 12,256 08/15/2026. | 5FE............
212015 AL 5 |CONTINENTAL RESOURCES INC .. | 09/16/2020. | ZERO STAGE CAPITAL... ....197,250 ....200,000 2,322 2,322 184,322 | oo | 0000 12,928 | 12,928 04/15/2023. | 3FE..
21871M  AA 1 | CORE & MAIN HOLDINGS ... | . | 09/16/2020. | ZERO STAGE CAPITAL... e | +eern. 160,000 157,714 288 288 158,001 | ovvoverevrvres | v 1,999 [ e 1,999 09/15/2024. | 5FE.. .
21925A AE 5 |CORNERSTONE CHEM CO........cccoovvvurnce .. 1 09/16/2020. | ZERO STAGE CAPITAL......cooovvveres [ rormrimriniirsrinneines | ceeriiennd 69,468 67,477 850 850 68,327 [ .ovvervievrinns e 1,141 | 1,141 08/15/2024. | 4FE............
22282E AJ 1 |COVANTAHLDG CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... 8,120 0 8,000 120 09/01/2030. | 4FE..
22534D 8 |CREDIT ACCEPT AUTO T.. «.. |- [ 09/15/2020. | MORTGAGE PAYDOWN. . 327,429 | .. . 327,917 (487) (487) 327,829 | ..o [ | e 0 08/16/2027. | 1FE.. .
23110A AA 4 |CUMULUS MEDIA NEW HL.......ccccorvvvrnnene .. 1 09/16/2020. | ZERO STAGE CAPITAL......oevoeveree [ roverrmrireniininnines | v 85,100 | ..coooueen. 92,000 93,098 93,034 (94) (94) 92,940 | ..oovvvverrenires [ i (7,840) | .......... (7,840) 07/01/2026. | 4FE............
23131L 5 | CURO GROUP HLDGS COR.. .. | 09/16/2020. | ZERO STAGE CAPITAL... ....100,181 ....117,000 112,028 | e 103,249 | ......... 9,474 427 9,901 113,150 | oo | s (12,969) | ....... (12,969) 09/01/2025. | 4FE..
23311V AG 2 |DCP MIDSTREAM OPERAT... .. |- [ 09/16/2020. | ZERO STAGE CAPITAL... e | 159,563 | ..........150,000 | ..........151,125 .150,983 (112) (112) 150,872 8,691 8,691 07/15/2025. | 3FE.. .
235825 AF 3 | DANA INCORPORATED.......ccocomivrmrirnnns .. | 09/16/2020. | ZERO STAGE CAPITAL......cevenvvrs | correrrvrinerinerienins | ceveris 125,250 | .oovvonee 120,000 | .ccooonee 122,226 122,210 (165) (165) 122,045 3,205 | ... 3,205 11/15/2027. | 3FE............
235825 AG 1 | DANA INCORPORATED........cccovvirmrrnrinns .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvvvveres [ cervrerrnrrnnireinninenes | vvervrines 26,094 | ........... 25,000 25,000 0 25,000 | oo [ e 1,094 | ... 1,094 06/15/2028. | 4FE............

DAVITA HELTHCARE PARTNER

23918K  AQ 1 |CORPORATE .. | 07/15/2020. | VARIOUS ...127,000 | .......... 707,158 08,747 [ e | v 1,766 1,766 710,513 | oo | e 29,175 | oo 29,175 07/15/2024. | 4FE..
23918K AS 7 |DAVITAINC . .. | 09/16/2020. | ZERO STAGE CAPITAL... ..90,000 90,000 0 90,000 3,600 3,600 06/01/2030. | 4FE..
24229) AA 1 |DEALERTIRE LLC .. | 09/16/2020. | ZERO STAGE CAPITAL... 97,000 | oo 97,000 0 97,000 | oo | e 1,213 | 1,213 02/01/2028. | 5FE..
24718P AA 5 |DELPHI JERSEY HOLDINGS. .. | 07/15/2020. | ZERO STAGE CAPITAL... e [ [ 305,000 278,827 279,826 2,844 | ........... 1,771 4,615 284,441 | oo | s 47,246 | ........ 47,246 10/01/2025. | 3FE..
247361 ZU 5 |DELTA AIRLINES INC .. | 09/16/2020. | ZERO STAGE CAPITAL... | o] e 46,438 | 50,000 | .cocoonee. 42,875 395 395 43,270 3,167 3,167 10/28/2024. | 3FE.. .
247361 ZX 9 |DELTAAIRLINESINC......cccoovvmvviiiirririnns .. | 09/16/2020. | ZERO STAGE CAPITAL......ccorvverne [ vorervmerrenirininerines | cvrverenenen 15,728 | i 69,000 | ..o 69,000 0 69,000 6,728 6,728 05/01/2025. | 2FE............
247361 ZZ 4 |DELTAAIRLINESINC.... .. | 09/17/2020. | ZERO STAGE CAPITAL... ....181,839 ....172,000 1 1 171,987 9,852 9,852 01/15/2026. | 3FE..
251526 BN 8 |DEUTSCHE BANKNY.... o | .. | 09/16/2020. | ZERO STAGE CAPITAL... e | 193,750 | .........200,000 | ..........199,952 | .............. 188,680 | ........ 11,277 | o 2 | s | e 11,279 199,959 | oo | e (6,209) | ..ocvee (6,209) | . 12/01/2032. | 3FE.. .
25272K  AD 5 |DIAMOND 1 FIN CORP/D.......cccoovrvrmrrrnncn .. [09/17/12020. | VARIOUS........covvvimrinrireineineinns | coneiineineisssiinsies | ceneeend 462,066 | .......... 450,000 | .......... 461,516 ABT795 | oo | e (3,505) (3,505) 454,290 752 752 06/15/2021. | 2FE............
25272K AU 7 |DIAMOND 1 FIN CORP/DIAMOND 2. .. | 09/16/2020. | ZERO STAGE CAPITAL... ..83,000 84,300 83,383 (383) (383) 83,000 208 208 |. 06/15/2021. | 3FE..
25277L  AA 4 | DIAMOND SPORTS GROUP <o | . [ 09/16/2020. | ZERO STAGE CAPITAL... e e cereeenee31,000 | e 31,000 31,000 0 31,000 | .ooovvererieiis [ e (7,479 | v (7,479) | . 08/15/2026. | 3FE.. .
25277L  AC 0 |DIAMOND SPORTS GROUP............c....... .. | 09/16/2020. | ZERO STAGE CAPITAL......occrvvves [ corerrrvrinerrcrrenirns | cvreennen 95,453 | i 178,000 | ..cooovee 178,000 | ..ovvvorenne 173,434 | .......... 4,566 4,566 178,000 | .ovoovercercrens | o (82,548) | ........ (82,548) 08/15/2027. | 4FE............
254683 CB 9 |DISCOVER CARD EXECUTION NOT....... .. | 08/17/2020. | VARIOUS.........ovvvmeremrimrirerineines [ eoveeineernesissiseines | oeeens 5,000,000 | ....... 5,000,000 | ....... 4,998,897 | .......... 4,999,363 124 124 | e | s 4,999,486 514 514 02/15/2023. | 1FE..
254687 FP 6 |DISNEY WALT CO...coovvvvevirririciieniins .. 1 07/23/2020. | MK TAXES SYS.....oooviimirrerirninns [ rveriineenenininineines | veeens 2,615,625 | ....... 2,250,000 | ....... 2,247,525 108 108 2,247,633 | oo | e 367,992 | ....... 367,992 03/23/2027. | 1FE..
25470X AJ 4 |DISH DBS CORP PRIV PLACE. |.. [ 09/16/2020. | ZERO STAGE CAPITAL......ccuvuevures | cermerrereereneennenins | cveees 1,244,250 | ....... 1,185,000 | ....... 1,180,288 | .......... 1,180,773 | oo | e 1,074 1,074 | o | e 1,181,847 | oo [ e 62,403 | ........ 62,403 07/15/2022.
25470X AY 1 |DISH DBS CORP .. | 06/24/2020. | ZERO STAGE CAPITAL... ....7100,000 654,147 2,529 2,529 656,676 07/01/2026.
26252T AA 4 |DT AUTO OWNER TRUST. v | .. | 09/15/2020. | MORTGAGE PAYDOWN. o [ [ ceeenn 154779 154,756 23 23 154,779 . 09/15/2022. | 1FE..
26483E AJ 9 |DUN & BRADSTREET COR.......cccovverernnn .. | 09/16/2020. | ZERO STAGE CAPITAL......cvrvvrrer | cerrvmrverrernnrneereninne | vererennn 66,414 | i) 61,000 61,000 0 61,000 5414 5414 08/15/2026.
26483E AK 6 |DUN & BRADSTREET COR .. | 09/16/2020. | VARIOUS.........comvverrrrernrernnrenns ....219,564 ....198,000 219,276 98 (2,634) 216,642 2,922 2,922 02/15/2027.
26884L AH 2 |EQT CORPORATION v |1 09/16/2020. | ZERO STAGE CAPITAL....covverernns | verreererieirsnrnsiieinns rieeneen 113,375 | ..........100,000 . . 1,681 78,874 | oo | e 34,501 | ......... 34,501 02/01/2025. .
26885B AF 7 |EQM MIDSTREAM PARTNE.........ccccomvuunne .. | 06/30/2020. | ZERO STAGE CAPITAL......coccmvvrs | correrrrrinermerirenins | cerverenns 277,750 | .......... 275,000 275,000 0 275,000 2,750 2,750 07/01/2025. | 3FE............
26885B AH 3 |EQM MIDSTREAM PARTNE..........cccoovvvnee .. | 09/16/2020. | ZERO STAGE CAPITAL......ccvurvrvrer | vervrrvererneineirennns | veveinns 444950 | .......... 425,000 | .......... 425,000 0 425,000 | ..o | e 19,950 | ......... 19,950 07/01/2027. | 3FE............
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26907Y AB 0 |ESHHOSPITALITY INC .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvverne [ wormrrrmeenerrrsnirnernes | cernerrnn84,838 | 165,000 | cooevnces 62,481 50 50 62,532 2,306 2,306 10/01/2027. | 3FE..
28470R AF 9 |ELDORADO RESORTS INC v | | 07/27/2020. | ISSUE CALLED at 104.500.. o ....129,750 27,301 [ | e (2,838) (2,838) 724,463 | ..o | e (24,463) | ........ (24,463) 04/01/2025. | 4FE.. .
28470R  AH 5 |ELDORADO RESORTSINC.......cccovvvrrennee .. | 09/16/2020. | ZERO STAGE CAPITAL................. 0 40,000 2,050 2,050 07/01/2025. | 4FE............
28470R AK 8 |ELDORADO RESORTS INC... .. | 09/16/2020. | VARIOUS 0 184,000 6,008 | .......... 6,098 07/01/2027.
28618M AA 4 |ELEMENT SOLUTIONS IN ... | .. | 08/05/2020. | ZERO STAGE CAPITAL.......cocoornce 0 65,000 09/01/2028.
29089Q AC 9 |EMERGENT BIOSOLUTION........cocovverrinne .. | 08/04/2020. | ZERO STAGE CAPITAL................. 0 56,000 08/15/2028.
29261A 8 | ENCOMPASS HEALTH COR.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 79,000 0 79,000 . 02/01/2028.
29272W  AA 7 |ENERGIZER HLDGS INC v | .. | 09/17/2020. | ZERO STAGE CAPITAL... e | 309,315 287,000 295,344 170,261 (656) (656) 294,351 o 07/15/2026.
29336T 8 | ENLINK MIDSTREAM LLC.......cccovvvrrvrirns .. | 09/16/2020. | ZERO STAGE CAPITAL................. 129,938 | ..cooouee 150,000 | ..cooone 141,750 476 476 142,226 | oo | s (12,288) | ........ (12,288) | ......... 6,428 | 06/01/2029.
29355X AG 2 |ENPRO INDS INC .. | 09/16/2020. | ZERO STAGE CAPITAL... 51,000 0 51,000 2,741 2,741 2,713 | 10/15/2026.
29365D AA 7 |ENTERCOM MEDIA CORP. .| 09/16/2020. | ZERO STAGE CAPITAL... .169,345 (264) (264) 169,081 9,501 | 05/01/2027.
ENTERGY TEXAS RESTORATION
29365K AC 7 |FUNDINGLLC .. | 08/03/2020. | MORTGAGE PAYDOWN. 686,092 | ..o | e (12,472) | .. e (12,472) 673,620 11/01/2023. | 1FE..
29373T AA 2 |ENTERPRISE MERGER SU......cccooovvumnecn. .. | 09/16/2020. | ZERO STAGE CAPITAL... rreeern185,000 | i 115,225 | ........ 69,775 69,775 185,000 10/15/2026.
29374A AB 0 |ENTERPRISE FLEET FINANCING LLC.... |.. | 09/21/2020. | MORTGAGE PAYDOWN.......ccccccee | cerrmrrmmrivenvnrrnens | v, 186,063 | .......... 186,063 | .......... 186,062 .185,867 197 197 186,063 10/22/2024. | 1FE..
29413X AD 9 |ENVIVA PARTNERS LPJE.. .. | 09/16/2020. | ZERO STAGE CAPITAI 29,000 29,000 0 29,000 01/15/2026.
30212P  AS 4 |EXPEDIA GROUP INC .. | 09/10/2020. | ZERO STAGE CAPITAL.......cevvvrer | cervrrrvermrverrneininer | verennnr 198,675 | .......... 180,000 | .......... 180,000 0 180,000 05/01/2025.
30212P AU 9 |EXPEDIA GROUP INC .. | 09/15/2020. | ZERO STAGE CAPITAL... ....120,000 0 120,000 05/01/2025.
30212P BB 0 |EXPEDIA INC DEL.. .. | 09/16/2020. | ZERO STAGE CAPITAI 117,996 1 1 117,997 08/01/2027.
30227K AE 9 |EXTERRAN NRG SOLUTIONS/F... .. | 09/16/2020. | ZERO STAGE CAPITAL... ] . 60,000 | ..o 60,000 59,275 725 725 60,000 05/01/2025.
30251G AY 3 |FMG RESOURCES AUG 2006 .. | 09/16/2020. | ZERO STAGE CAPITAL.......cccvvere. oo 150,508 | 143,000 | .......... 143,000 .143,000 0 143,000 03/15/2023.
3136B3 WF 3 |FNMA REMIC TRUST..... .. | 08/25/2020. | VARIOUS 601,263 598,350 .600,359 904 904 601,263 01/25/2049. | 1FE..
3137F3 CW 2 |FHLMC REMIC SERIES.. .. | 09/15/2020. | MORTGAGE PAYDOWN.......cocovve | verrvmrreererneinnnrnnnns | verenn 171,359 | e 171,359 | oo 170,502 91 91 171,359 03/15/2048. | 1FE..
3137FK BB 1 |FHLMC REMIC SERIES.. .. | 09/15/2020. | MORTGAGE PAYDOWN. 235,470 235,396 56 56 235,470 12/15/2048. | 1FE..
31740L AA 1 |FINANCIAL & RISK US... .. | .| 09/16/2020. | ZERO STAGE CAPITAL... e | 8,458 | 6,000 | ..coovvneee. 6,107 6,100 9) 9) 6,090 . 05/15/2026.
31740L AC 7 |FINANCIAL & RISKUS.......cccovvvmerirrirrnnne .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvvve [ corverrnvrinervcrrenirns | wreeeen 122,100 | oo 111,000 | .coovreeee 104,895 .105,466 429 429 105,895 | oo | v 16,205 | ......... 16,205 | ......... 7,708 | 11/15/2026.
33767D AA 3 |FIRSTCASH INC .. | 08/13/2020. | ZERO STAGE CAPITAL... ....345,000 | .......... 354,488 353,234 | oo | v (1,547) (1,547) 351,687 3,180 3,180 | ....... 13,032 | 06/01/2024.
33936Y AC 9 |FLEXACQUISITION CO. .| - [ 09/16/2020. | ZERO STAGE CAPITAL... 30,290 (51) (51) 30,238 07/15/2026. .
345286 AJ 5 |FORD CRAUTO OWNER T....ooovvvuiiriinne .. | 09/15/2020. | MORTGAGE PAYDOWN 21 21 51,487 10/15/2022. | 1FE............
34531K  AB 8 |FORD CR AUTO OWN TR.. .. | 09/15/2020. | MORTGAGE PAYDOWN. (832) (832) 727,524 07/15/2022. | 1FE..
345370 CW 8 |FORD MTR CO DEL ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... e [P [ R cerenn.396,000 0 396,000 04/22/2025.
345397 WK 5 | FORD MOTOR CREDIT CO.....c.cccovvvuirenne .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvvves [ cerverrnvrirnerrerrerirns | wereernn657,308 | oceconc 642,000 | .......... 536,873 | ..o | e | e 12,513 [ | e 12,513 549,385 08/06/2023.
345397 YL 1 |FORD MOTOR CREDIT CO... .. | 07/14/2020. | ZERO STAGE CAPITAL... reennn.245,000 214,375 | oo | e | e 4,133 4,133 218,508 03/28/2022.
34962W AA 2 |FORTERRAFINLLC/F v | .. | 09/16/2020. | ZERO STAGE CAPITAL... e | e 24,409 | e 23,000 23,000 0 23,000 07/15/2025.
35671D CG 8 |FREEPORT-MCMORAN COP.........cccoo..... .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvevrs [ conermrrirnernerrenirns | ernerenn 127,185 | e 122,000 | ..cooone 122,000 0 122,000 08/01/2028.
36166T AA 8 |GCILLC .. | 09/16/2020. | ZERO STAGE CAPITAL... ..45,000 45,000 0 45,000 06/15/2024.
36256D AA 4 |GLS AUTO RECEIVABLES TRUST........... | .. | 09/15/2020. | MORTGAGE PAYDOWN. v 92,731 | e 92,711 21 21 92,731 01/17/2023.
36256U AB 4 |FM FINANCIAL AUTOMOBILE LEASING.. | .. [ 08/20/2020. | VARIOUS.........ccccovvvrvrrmmrneirernrrenins [ overmniverisnnsnernnins | orrrnnenn 340,662 | covinecs 340,662 | .......... 340,645 .341,282 (622) (622) 340,660 04/20/2021.
36256X AB 8 |GM FINL CON AUTOREC.. .. | 07/16/2020. | ISSUE CALLED at 100.000..........c. [ .oerereeremrrveerrernes | worvererenn57,432 | s 57,432 57,427 57,644 (215) (215) 57,430 03/16/2022.
36258X AA 8 |GLS AUTO REC ISSUER.... ... | .. | 09/15/2020. | MORTGAGE PAYDOWN I | 223,336 223,336 223,323 146 146 223,336 02/15/2024. .
366651 AC 1 |GARTNERINC......ccoovvuirierierincerieniseine .. | 06/19/2020. | ZERO STAGE CAPITAL......covenvvr | correrrerinernnerienins | cerverenns 310,338 | .......... 305,000 305,000 0 305,000 07/01/2028. | 3FE............
366651 AE 7 |GARTNERINC......ccoooviivvimiiiieiciernnis .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvvvveres | cervrervrrneiernnineines | vvennines 32,400 | .cooooenee 32,000 | ccoovrene 32,000 0 32,000 10/01/2030. | 3FE............
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369604 BV 4 | GENERAL ELECTRIC CO.. .. | 09/16/2020. | ZERO STAGE CAPITAL... ....153,180 ....144,000 . 143,777 12 12 143,789 9,391 2,015 | 05/01/2027. | 2FE..
369604 BY 8 | GENERAL ELECTRIC CO.. ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... ....201,094 | .........195,000 | ..........194,318 6 6 194,324 6,770 . 3,440 | 05/01/2050. | 2FE.. .
37045V AW 0 | GENERAL MTRS CO.....oovvvrvrrrrirnrrierinns .. | 09/16/2020. | ZERO STAGE CAPITAL......cccoruverne [ worvrrrmeenennsnirnerines | wvrnerennn 97,370 | s 91,000 | oo 90,905 5 5 90,910 | oovvrvvrrrvcene | e 8,460 | ...........6,460 | ... 1,720 |10/02/2023. | 2FE............
37045X AY 2 |GENERAL MOTORS FINL CO .. | 07/13/12020. [ MATURITY ...covvvrivernnieierineinennnis | cervnnrveirersninsennnnns | 01,000,000 | oo 1,000,000 | ....... 1,013,760 | ........... 1,002,923 | ..o | e (2,923) (P VC) | NN 1,000,000 | ...cccvrrerrenne FRUTORRRPRRRON | B IO 32,000 | 07/13/2020. | 2FE..
37185L AJ 1 |GENESIS ENERGY LP/ G v |- | 09/16/2020. | ZERO STAGE CAPITAL......ccvvrvveree [ rorerrnerncereninneines | wvreerenenn32,930 | o 37,000 35,484 35,549 152 152 35,701 )| ereeenen(2,771) 10/01/2025. | 4FE.. .
37185L AL 6 |GENESISENERGY LP/G.....cccoovvvirinnne. .. | 09/16/2020. | ZERO STAGE CAPITAL 225,000 225,000 0 225,000 | ..o | e (19,969)| ........ (19,969) | ....... 11,722 | 02/01/2028. | 4FE............
374276  AJ 2 |GETTY IMAGES INC .. | 09/16/2020. | ZERO STAGE CAPITAL... v 108,000 | ..........109,195 | e 107,497 | ccooneee 1,691 (74) 1,617 109,114 )| overernnn(6,109) | ... 11,027 |03/01/2027. | 5FE..
37954F AG 9 |GLOBAL PARTNERS/GL.. v | . | 09/16/2020. | ZERO STAGE CAPITAL.....covovcvies [ e | 06,219 | i 65,000 | ............ 66,877 66,868 (213) (213) 66,654 cevrereenns(436) | i (436) | oo 5,157 | 08/01/2027. | 4FE.. .
37960 AA 6 |GLOBAL AIRCRAFT LEAS........cccoconivrnnens .. | 09/16/2020. | ZERO STAGE CAPITAL 229,000 233,589 .233,555 (769) (769) 232,786 | ..ocverrerceins | e (105,119) ] ...... (105,119) | ....... 16,870 | 09/15/2024. | 3FE............
38016L AA 3 | GO DADDY OPER COLLC.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 48,000 0 48,000 2,460 2,460 2,009 | 12/01/2027. | 4FE..
382550 BH 3 |GOODYEAR TIRE &RUBR.... ... | .| 09/16/2020. | ZERO STAGE CAPITAL... e . 0 42,000 05/31/2025. | 4FE.. .
383909 AE 8 |GRACEWR &CO CONN.....cooovrvrirnnnns .. | 07/13/2020. | ISSUE CALLED at 105.415......cc.cc. [ cvrrermrernirrririneins 69,562 (166) (166) 69,396 10/01/2021. | 3FE............
383909 AF 5 |GRACEWR & CO CONN... .. | 09/16/2020. | ZERO STAGE CAPITAL... 200,000 216,463 211125 | | e (1,531) (1,531) 209,593 10/01/2024. | 3FE..
384637 AA 2 | GRAHAM HOLDINGS CO... veee| | 09/16/2020. | ZERO STAGE CAPITAL.....ccoovvvrnvne | cevererrrseinerseriinnes | vvrreeenn 78,255 | 1. 74,000 | oo 74,416 74,350 (52) (52) 74,298 06/01/2026. | 3FE.. .
384701 AA 6 | GRAHAM PACKAGING CO.......cccovvvrrrenee .. 1 09/16/2020. | ZERO STAGE CAPITAL......ccccruverne [ rovmrrmrererivvrinerines | cvrvererens 15,656 | 115,000 | covevnees 15,000 0 15,000 08/15/2028. | 5FE............
38869A AB 3 | GRAPHIC PACKAGING IN.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 26,000 0 26,000 03/15/2028. | 3FE..
389375 AK 2 | GRAY TELEVISION INC ... | . | 09/16/2020. | ZERO STAGE CAPITAL... 87,042 390 390 87,432 10/15/2024. | 4FE.. .
398433 AP 7 | GRIFFON CORP......ccoovvmirrimimrirerinrins .. | 09/16/2020. | ZERO STAGE CAPITAL 0 18,000 03/01/2028. | 4FE............
398905 AN 9 |GROUP 1 AUTOMOTIVE I.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 14,000 08/15/2028. | 3FE..
40010P 6 | GRUBHUB HLDGS INC v | -+ | 09/16/2020. | ZERO STAGE CAPITAL......ocovvveres [ woverrererneernsrnneirnes | wveernenn88,805 | 66,000 | oo 83,311 | i 61,918 | ......... 1,447 203 1,650 63,568 07/01/2027. | 4FE.. .
40052V AA 2 |GRUPOBIMBO SAB DE CV......ccccvvrunecn .. | 06/30/2020. | PRIOR YEAR INCOME 0 06/30/2020. | 2FE............
40060Q 3 | GTCR AP FINANCE INC .. | 09/16/2020. | ZERO STAGE CAPITAL... N . 69,294 (183) (183) 69,110 05/15/2027. | 5FE..
404030 AH 1 |H&E EQUIPMENT SERVICES INC. ... | .| 09/16/2020. | ZERO STAGE CAPITAL... ..62,000 | ... ..62,000 62,000 0 62,000 09/01/2025. | 4FE..
404121 AG 0 |HCAINC CORPORATE....... | .. | 09/16/2020. | ZERO STAGE CAPITAL... 250,000 256,875 (936) (936) 255,939 05/01/2023. | 3FE..
417558 1 |HARVEST MIDSTREAM | .. | 08/05/2020. | ZERO STAGE CAPITAI ..50,000 ..50,000 0 50,000 .109/01/2028. | 3FE..
42704L  AA 2 |HERC HLDGS INC ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... 47,000 0 47,000 07/15/2027. | 4FE..
42704M 0 |HERBALIFE NUTRITION.... .« | .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 145,000 09/01/2025. | 3FE..
428102 AC 1 |HESS INFRASTRUCTURE. .. | 09/18/2020. | ZERO STAGE CAPITAI 135,616 888 (941) (53) 135,563 02/15/2026. | 3FE..
42829L AF 1 |HEXION INC .. | 09/16/2020. | ZERO STAGE CAPITAL... 90,972 3 3 90,975 07/15/2027. | 5FE..
431475 AB 8 |HILLROMHLDGS INC... .. | 09/16/2020. | ZERO STAGE CAPITAL... ..35,000 119 119 33,806 02/15/2025. | 3FE..
431571 AD 0 |HILLENBRAND INC.... .. | 09/16/2020. | ZERO STAGE CAPITAI ..14,000 0 14,000 06/15/2025. | 3FE..
432833 AF 8 |HILTON DOMESSTIC OPERATING .. | 09/16/2020. | ZERO STAGE CAPITAL... (125) (125) 119,187 01/15/2030. | 3FE..
432833 AG 6 |HILTON DOMESTIC OPER .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 30,000 05/01/2025. | 3FE..
436440 AP 6 |HOLOGICINC..... .. | 09/16/2020. | ZERO STAGE CAPITAI 0 16,000 .| 02/15/2029. | 3FE..
44106M AZ 5 |HOSPITALITY PPTYS TR .. | 09/16/2020. | ZERO STAGE CAPITAL... 164 164 44,344 10/01/2024. | 3FE..
44267D AD 9 |HOWARD HUGHES CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 13,000 08/01/2028.
443201 AA 6 |HOWMET AEROSPACE INC.. .. | 09/02/2020. | ZERO STAGE CAPITAI 670,000 0 670,000 05/01/2025.
44328M AC 8 |HSBCBKPLC ... | .. | 08/12/2020. | MATURITY.. ceenn994,010 .999,557 443 443 | i | e 1,000,000 | ...cccvrrererenne 08/12/2020. .
44332P  AD 3 [HUB INTLLTD..oorrirrerieerneererieerienienes .. | 09/16/2020. | ZERO STAGE CAPITAL......coccrvvers [ cormernnrirsernerienins | wreernn 351,083 | ..........335,000 | .......... 344,355 | ..o 343142 | e 341 | s (1,621) (1,280) 341,862 05/01/2026. | 5FE............

HUNTINGTON NATIONAL BANK

446438 RQ 8 |CORPORATE .. | 07/20/2020. | ISSUE CALLED at 100.000..........c. [ ceovrereeremmimerernies | coveens 2,005,000 | ....... 2,005,000 | ....... 1,996,579 2,003,860 990 990 2,004,850 150 150 | ... 52,840 |08/20/2020. [ 1FE............
448579  AJ 1 |HYATT HOTELS CORP......ccoovrvvrriiirnirnes .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvvvveres | corvrerrvrrnniernnineenes | vveveiens 59,288 | ....cceeu 51,000 | ..coovenee 51,000 0 51,000 8,288 | ........... 8,288 | ........ 1,181 | 04/23/2030. | 2FE............
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449253 AB 9 |IAASPINCO INC .. 1 09/16/2020. | ZERO STAGE CAPITAL......ccorvverne [ wormrrrmeerernsnirnernns | cernerennnn 32,744 | 131,000 | oo 31,000 31,000 0 31,000 06/15/2027. | 4FE..
44988M AA 3 |IRBHLDG CORP ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... | R R ....193,800 .193,626 (761) (761) 192,865 02/15/2026. | 5FE.. .
44988M AC 9 |IRB HLDG CORP.......ccoourerirrrireeririseins .. | 09/16/2020. | ZERO STAGE CAPITAL......ccooeveee [ rormrimeereersnineines | ceveeienen 26,813 | oo 25,000 25,000 0 25,000 06/15/2025. | 4FE............
451102 BW 6 |ICAHN ENTERPRISES LP .. | 09/16/2020. | ZERO STAGE CAPITAL... ....159,263 ....155,000 157,267 (327) (327) 156,940 09/15/2024. | 3FE..
45174H BD 8 |IHEARTCOMMUNICATIONS.. <. | .. | 09/16/2020. | ZERO STAGE CAPITAL... v 109,418 | .. 118,604 | .. 131,515 | e 3,989 | .o 16 | oo (1,339) (1,323) 130,173 05/01/2027. | 5FE.. .
45174H BE 6 |IHEARTCOMMUNICATIONS.........cccovvvunee .. | 09/16/2020. | ZERO STAGE CAPITAL......ocvrvrvrer | vervmrvrrerneineirennns | vevveinns 104,344 | .......... 105,000 | ...ccoouee 105,525 (23) (23) 105,502 08/15/2027. | 4FE............
45174H BG 1 |IHEARTCOMMUNICATIONS.. .. | 09/14/2020. | ZERO STAGE CAPITAL... ..55,000 55,000 55,000 0 55,000 01/15/2028. | 4FE..
452327  AA 9 [ILLUMINATE BUYERLLC ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... ..23,000 23,000 0 23,000 07/01/2028. | 5FE.. .
452526  AB 2 |IMMUCOR INC......ccooimiriiriririrericrieniiens .. | 08/17/2020. | VARIOUS 295,000 295,738 .295,091 623 (714) 91) 295,000 02/15/2022. | 6FE............
45332) AA 0 |RACKSPACE HOSTING. .. | 07/06/2020. | ZERO STAGE CAPITAL... ...440,750 | .........430,000 | .......... 400,336 .353,385 2,250 2,250 405,760 11/15/2024. | 5FE..
45688C AA 5 |INGEVITY CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... 56,000 56,000 0 56,000 02/01/2026. | 3FE.. .
457030 AJ 3 |INGLES MKTS INC.....ccovvvurrierirrirneiisninns .. | 08/27/2020. | VARIOUS..........ovvmrremrirrenneineions [ eerneinsenseisniienins | crnerenn 178,696 | 1o 177,000 | .ooooeee 181,425 179,984 309 309 180,293 06/15/2023. | 3FE............
45780R  AA 9 |INSTALLED BLDG PRODS. .. | 09/16/2020. | ZERO STAGE CAPITAL... ..29,000 29,000 29,000 0 29,000 02/01/2028. | 4FE..
45790V AB 6 |INTELSAT SA we | - | 09/17/2020. | ZERO STAGE CAPITAL... ..97,000 22,310 | coverereeeinenrneins | e | s 1,606 1,606 23,916 06/15/2025. | 5FE.. .
458204 AQ 7 |INTELSAT BERMUDALTD......ccccoevrmrernnn .. | 09/16/2020. | ZERO STAGE CAPITAL 295,000 | .ovoeerrnn22,898 | s | e | e 4,603 4,603 27,101 | o | s (15,301) | ........ (15,301) | ooverrircrirs 06/01/2023. | 6FE............
45824T AR 6 |INTELSAT JACKSON HLD. .. | 07/27/2020. | ZERO STAGE CAPITAL ....525,000 348,429 | ..o | e (5,929) (5,929) 533,281 2,875 2,875 | ....... 36,750 |02/15/2024. | 4FE..
45824T AY 1 |INTELSAT JACKSON HLD. v [ [ 08/18/2020. [ CITIGROUP.........oevvmrvreriirinriinens | cevvriverireriinennenis | cereeeneen 1,188 | i 75,000 | oo 77,591 | e 69,531 | ... 7,699 (353) 7,346 76,877 | oo | s (25,689)| ........ (25,689) | ......... 3,656 | 07/15/2025. | 1FE.. .
45824T BA 2 |INTELSAT JACKSON HLD......ccccovvrrrrinn .. | 09/16/2020. | ZERO STAGE CAPITAL......oecenvvrs | correrrrrinernnerienins | cerveranns 330,000 | .......... 500,000 456,455 38,744 596 39,340 495,795 | oo | e (165,795) | ...... (165,795) | cevovververnenne 10/15/2024. | 4FE............
45827A  AD 5 [INTELSAT CONNECT FIN.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 36,800 ....115,000 23,575 | oo | e | e 4,076 4,076 27,651 9,149 9,149 02/15/2023. | 3FE..
46284V AG 6 |IRON MTN INC NEW .« | - [ 09/16/2020. | ZERO STAGE CAPITAL... v 140,231 | ... 135,000 | ... 135,000 0 135,000 5,231 5,231 07/15/2028. | 3FE.. .
46284V AN 1 [IRON MTN INC DEL.....ocvvvvrvriiirnririiriinns .. | 09/11/2020. | ZERO STAGE CAPITAL.....ccovvvvveres [ cerrrerrvrrnrirernnineres | vvernnines 25438 | ... 25,000 25,000 0 25,000 02/15/2031. | 3FE............
46590X AB 2 |JBSUSALUXSA/JB... .. | 09/16/2020. | ZERO STAGE CAPITAL......ooccmvee | correrrvrinerinerierins | cerveri 199,800 | .covvnee 180,000 | .......... 180,000 .180,000 0 180,000 01/15/2030. | 3FE..
470100 AA 8 |JAGUARHLDGCOIl/.... .. | 07/01/2020. | PRIOR YEAR INCOME 0 08/01/2023. | 4FE..
47010L AA 0 |JAGUARHLDG CO Il /PPDI.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 61,408 | ............ 58,000 | ..oovvrneen 58,000 0 58,000 3,408 | ........... 3,408 06/15/2028. | 4FE..
475795 AD 2 |JELD-WENINC... .| 09/16/2020. | ZERO STAGE CAPITAL... ....184,725 ....180,000 ...179,540 179,558 33 33 179,591 5,134 5,134 12/15/2027. | 4FE..

KFC HLD/PIZZA HUT/TACO

48250N AB 1 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL... ....126,000 76,368 (61) (61) 128,213 06/01/2026. | 3FE..
48850P AA 2 |KEN GARFF AUTOMOTIVE........cccoourvrnns .. | 09/16/2020. | ZERO STAGE CAPITAL... v e | e 15,000 | e 15,000 0 15,000 09/15/2028. | 4FE.. .
491674 BE 6 |KENTUCKY UTILS CO....coooovverriirrirciinn .. | 08/03/2020. | ISSUE CALLED at 100.000..........c. [ .oerermrererrreerneians | weveens 2,000,000 | ....... 2,000,000 | .......1,992,440 | ........... 1,999,268 516 () T ORI ISV 1,999,784 11/01/2020. [ 1FE............
50077D AE 4 |KRATON POLYMERS LLC .. | 09/18/2020. | ZERO STAGE CAPITAL... ....246,000 250,499 .249,908 A | (1,177) (1,136) 248,771 04/15/2025. | 4FE..
50077L AD 8 |KRAFT HEINZ FOODS CO <o | . [ 09/16/2020. | ZERO STAGE CAPITAL... ...630,000 | ......... 630,490 (25) (25) 630,465 06/01/2026. | 3FE.. .
50077L BD 7 |KRAFT HEINZ FOODS CO........cocoovverneene .. | 09/18/2020. | ZERO STAGE CAPITAL 85,000 0 85,000 03/01/2031. | 3FE............
50077L BG 0 |KRAFT HEINZ FOODS CO .. | 08/19/2020. | ZERO STAGE CAPITAL... ...214,988 | .........182,000 | .......... 182,000 0 182,000 06/01/2050. | 3FE..
50106G AA 0 |KRONOS ACQUISITION H ... | . | 09/16/2020. | ZERO STAGE CAPITAL... e reenen 409,725 | 389,963 99,528 | ..ooveviriirienns | e 1,902 1,902 391,905 08/15/2023. | 5FE.. .
50168A AA 8 |LABL ESCROW ISSUERL......cccceumiiiuirinns .. | 09/16/2020. | ZERO STAGE CAPITAL......coccnvvrs | correrrerineinnerienins | cerveris 110,288 | ..coouee 102,000 | ..coovnee 102,766 102,736 31 (48) (17) 102,718 07/15/2027. | 5FE............
50168A AB 6 |LABL ESCROW ISSUERL.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 50,290 | wovvrrres 47,000 | ..o 48,887 48,876 (256) (256) 48,620 07/15/2026. | 4FE..
501797 AN 4 |L BRNADS INC <. | .. | 09/16/2020. | ZERO STAGE CAPITAL... reennn 177,831 ...185,000 | ..........166,650 A67,648 | ..o | i 1,186 1,186 168,834 02/01/2028. | 4FE.. .
50212Y AB 0 |LPLHLDGS INC.....ccovvvrvrriiriernrrrsirerinns .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvvvveres [ cervrerrvrrmnireinnineeres | vvervnines 33,200 | ...........32,000 | ..coconnee 33,520 33,490 (164) (164) 33,326 09/15/2025. | 4FE............
513075 BQ 3 |LAMAR MEDIA CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... ..35,955 36,000 0 36,000 02/15/2028. | 4FE..
513272 AC 8 |LAMBWESTON HLDGS IN ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... | 3,274 | 3,000 | s 3,000 0 3,000 05/15/2028. .
516806 AF 3 |LAREDO PETROLEUM INC........cc.covvurnec. .. 1 09/16/2020. | ZERO STAGE CAPITAL......ccooevens [ rormrermrernenririnneines | evrneerenns 47,156 | ............75,000 | ...cecen. 75,000 0 75,000 01/15/2025. | 4FE............
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526057 BW 3 |LENNAR CORP... .. | 09/16/2020. | ZERO STAGE CAPITAL... ..53,813 . .50,125 50,073 (12) (12) 50,060 3,752 1,848 |12/15/2023. | 3FE..
526057 CR 3 |LENNAR CORP... .. | 09/16/2020. | ZERO STAGE CAPITAL... | ] e .97,766 | ... ..87,000 | ... ..90,120 89,369 (352) (352) 89,017 8,749 4,302 | 11/15/2024. | 3FE.. .
527298 BC 6 |LEVEL3FINGINC.....ccccooommrrrmrrrrariririrennns .. | 09/08/2020. | VARIOUS..........oovvemrrreerirnneinerinns | coneersniseinnssiienins | ceneeins 119,000 | .oovrnee 119,000 | .cvovnee 119,036 .119,002 2) (2) 119,000 02/01/2023. | 3FE............
527298 BK 8 |LEVEL 3FINGINC .. | 09/16/2020. | ZERO STAGE CAPITAL... ....300,000 .304,141 121 121 304,262 L(137)] .. 01/15/2024. | 3FE..
53219L AR 0 |LIFEPOINT HEALTH INC ... | .| 09/16/2020. | ZERO STAGE CAPITAL... 100,100 | coomerrierens | ceereens (3,100) (3,100) 97,000 . . 12/01/2026. | 5FE.. .
53219L AT 6 |LIFEPOINT HEALTH INC.......coooovvviirerrne .. | 08/20/2020. | ZERO STAGE CAPITAL 0 65,000 | .ovveereieienen | e 4,631 04/15/2025. | 4FE............
532716 AK 3 |LIMITED BRANDS INC .. | 09/21/2020. | ZERO STAGE CAPITAL... 200,575 259 259 200,834 | .oovveereienns [ e (11,309) 03/01/2033. | 5FE..
53627N  AA 9 |LIONS GATE CAPITAL HOLD v | .1 09/16/2020. | ZERO STAGE CAPITAL......oevvvereuns | v | e 135,675 | ... 135,000 | e 136,240 135,637 (151) (151) 135,486 189 11/01/2024. | 5FE.. .
536797 AE 3 |LITHIAMTRS INC...c.ccovomiriirinirrerirerienes .. | 08/11/2020. | ZERO STAGE CAPITAL......eccrvvves | correrrvrirnervcrrerinns | vereernn. 524,300 | ..........490,000 | .......... 490,850 490,842 (77) (77) 490,766 . 33,534 12/15/2027. | 3FE............
538034 AN 9 |LIVE NATION ENTERTAI... .. | 09/16/2020. | ZERO STAGE CAPITAL... .83,725 ..85,000 ..85,000 85,000 0 85,000 | ..evvvrcrrerirs [ i (1,275) 03/15/2026. | 4FE..
541056 AA 5 |LOGAN MERGER SUB INC .« | - [ 09/16/2020. | ZERO STAGE CAPITAL... e | 66,990 | ............66,000 | ............66,000 0 66,000 990 09/01/2027. | 4FE.. .
549463 AE 7 |NOKIA OF AMERICA CORP.........cccovvvvenens .. | 09/16/2020. | ZERO STAGE CAPITAL......cevonverns [ corrrirnrineirneriinnines | cerveiis 124,200 | ..coooee 115,000 | .ccooveee 120,175 119,637 (271) (271) 119,266 | oo | e 4,934 03/15/2029. | 3FE............
552953 CC 3 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL......evcvvves | correrrrirnnrirerirerins | eevverinns 209,000 200,000 209,750 207,966 | ...ocoonveriens | e (1,672) (1,672) 206,295 2,705 03/15/2023. | 3FE............

MGP ESCROW ISSUER/CO-ISS
55303X AC 9 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL......cccmvvees | correrrerinnirerienins | corveii 112,481 | ... 105,000 | .......... 106,945 .106,494 (238) (238) 106,256 6,226 | ........... 6,226 | ......... 5,201 | 05/01/2024. | 3FE............
MPH ACQUISITION HOLDINGS

553283 AB 8 | CORPORATE .. 1 09/21/2020. | ZERO STAGE CAPITAL......evevvves | correriirinnirerivenirns | cerveiis 750,566 | .......... 732,000 | ......... 728,840 | .....ccoounee 710,033 | ........ 18,413 | oo YT TR RN 18,486 728,519 . 22,047 | .......22,047 | ....... 26,715 | 06/01/2024. [ 5FE............
553420 AH 7 |MPT OPERATING PARTNE... .. | 09/16/2020. | ZERO STAGE CAPITAL... ...323,300 | ..........305,000 | ..........303,563 .303,662 102 102 303,764 10/15/2027. | 3FE..
553777 AA 1 |MTS SYS CORP ..o | . | 09/16/2020. | ZERO STAGE CAPITAL... | . 12,195 | ..o 12,000 | ..o 12,000 12,000 0 12,000 08/15/2027. | 4FE.. .
55616P AA 2 |MACYSINC .. | 09/16/2020. | ZERO STAGE CAPITAL......ccooreveree [ roreremrereereninseines | cvveenenns 69,306 | .......c.... 65,000 | ... 65,000 0 65,000 06/15/2025. | 3FE............
55616X AH 0 |MACYS RETAIL HLDGS INC.. .. | 09/16/2020. | ZERO STAGE CAPITAL... . 843 843 45,508 02/15/2023. | 4FE..
563571 AL 2 |MANITOWOC CO INC <o | .. | 09/16/2020. | ZERO STAGE CAPITAL... verernernn 94,000 | e 94,000 0 94,000 04/01/2026. | 4FE.. .
56501R  AB 2 |MANULIFE FINL CORP........ccccevumrrrerniines .1 09/17/2020. [ MATURITY ...covvvnverniiereineirennnis | cervvnneirerssineneninns | 0000:3,000,000 | ..o 3,000,000 | ....... 3,004,465 3,000,398 (398) (398) 3,000,000 09/17/2020. | 1FE............
56585A BG 6 |MARATHON PETE CORP... .. | 08/11/2020. | ZERO STAGE CAPITAL... rernen 445,000 | ........444,737 25 25 444763 | oo | e 39,281 | ......... 39,281 5,896 | 05/01/2023. | 2FE..
571903 BD 4 |MARRIOTTINTLINC NE.... w.. | .| 09/16/2020. | ZERO STAGE CAPITAL.......oovvenes | covvvnriinricnniiciienis | 000 105,090 | oo 93,000 | ... 92,996 3 3 92,999 | ..o [ e 12,001 | ...cooeee 12,091 2,258 | 05/01/2025. | 2FE.. .
576323 AP 4 |MASTEC INC.....coovvurrirrerererierescereniieinns .. | 09/16/2020. | ZERO STAGE CAPITAL......cccruverne [ worerrrmernerrveirnerines | crrnernnnnn 10,200 | oo, 10,000 | cooevennee 10,000 0 10,000 08/15/2028. | 3FE............
57665R AN 6 |MATCH GROUP INC .. | 09/16/2020. | ZERO STAGE CAPITAL... e 105,000 | e 107,831 (80) (80) 107,751 06/01/2028. | 3FE..
577081 AY 8 |MATTELINC v | .| 09/16/2020. | ZERO STAGE CAPITAL.....ccovvvrrvne | corerrerinrinerverirnnes | v 28,348 | i 29,000 27,260 27,492 315 315 27,807 03/15/2023. | 4FE.. .
577081 BD 3 |MATTELINC.....coooommirrirriineircrieeieenns .. | 09/16/2020. | ZERO STAGE CAPITAL 69,447 43 43 69,490 12/15/2027. | 4FE............
577088 AA 5 | MATTERHORN MERGER SU. .. | 09/17/2020. | ZERO STAGE CAPITAL... .168,197 563 | oo 1,026 1,589 169,786 06/01/2026. | 5FE..
58502B AC 0 |MEDNAXINC ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... e . 50,348 320 (141) 179 50,527 01/15/2027. | 4FE.. .
58772T AB 6 |MERC-BENZ AUTOLEASE.........c.cccconrnen. .. 1 07/15/2020. | ISSUE CALLED at 100.000..........cc. [ vovrerrreremeriminrines | wvrvevienes 17,871 | v 17,871 | v 17,871 17,947 (76) (76) 17,871 02/16/2021. | 1FE............
588056 AY 7 |MERCER INTL INC. .. | 09/16/2020. | ZERO STAGE CAPITAL... .140,062 (865) (865) 139,197 01/15/2025. | 4FE..
58933Y AY 1 |MERCK&CO.INC.. ... | .| 08/11/2020. | ZERO STAGE CAPITAL... 8 8 69,656 02/24/2026. | 1FE.. .
589433 AB 7 |MEREDITH CORP.......c.coecommrrmrinrricrienes .. | 09/16/2020. | ZERO STAGE CAPITAL 86,941 (491) (491) 86,451 02/01/2026. | 5FE............
589433 AC 5 |MEREDITH CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 43,000 07/01/2025. | 3FE..
59001K AG 5 |MERITORINC .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 14,000 06/01/2025. | 3FE..
595017 AS 3 |MICROCHIP TECHNOLOGY.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 49,000 09/01/2025. | 3FE..
599191 AA 1 |MILEAGE PLUS HLDGS!.... .. | 09/16/2020. | ZERO STAGE CAPITAI 15 15 51,969 06/20/2027. | 2FE..
603158 AA 4 |MINERALS TECHNOLOGIE... .. | 09/16/2020. | ZERO STAGE CAPITAL... . . 0 74,000 07/01/2028. | 3FE..
60740F AM 7 |MOBILE MINIINC .. | 07/03/2020. | ISSUE CALLED at 102.937.. 1500 | 7,708 7,702 (20) (20) 7,681 07/01/2024. | 4FE..
608328 BF 6 |MOHEGAN TRIBAL GAMING .1 09/16/2020. | ZERO STAGE CAPITAL... ..29,000 27,623 27,901 136 136 28,037 10/15/2024. | 6FE..
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615394 AM 5 |MOOG INC .. | 09/16/2020. | ZERO STAGE CAPITAL... ..44,505 . .42,355 20 20 42,375 2,130 2,130 1,396 | 12/15/2027. | 3FE..
62886E AX 6 |NCR CORP NEW. ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... | ] e ..39,960 | ... ..36,000 | ... ..36,330 (31) (31) 36,299 3,661 3,661 1,259 | 04/15/2025. | 4FE.. .
62913T AJ 1 |NGLENERGY PARTNERS........ccccomurirnr .. | 09/16/2020. | ZERO STAGE CAPITAL......covenvers | correrrnrinerinerinnins | cerveris 120,150 | .oovvrne 180,000 | ..cooouee 186,300 181,120 3,854 | ... (1,367) 2,487 183,607 | ovvovercerrenis | o (63,457) | ........ (63,457) | ....... 11,888 | 11/01/2023. | 4FE............
629377 CA 8 |NRGENERGY INC.. .. | 09/16/2020. | ZERO STAGE CAPITAL......covrvrvres | vervmrvrirerserneireninns | cvvveinns 119,140 120,066 [ .o | e (2,057) (2,057) 118,010 . A130 | . . 05/15/2026. | 3FE..
629568 AX 4 |NABORS INDS INC. ... |- [ 09/16/2020. | ZERO STAGE CAPITAL... 3,600 4,962 16 16 4,977 09/15/2021. | 5FE.. .
62957H AF 2 |NABORS INDS INC NEW.......cccocnirerninnee .. | 09/16/2020. | ZERO STAGE CAPITAL 337 337 3,610 02/01/2025. | 5FE............
63530Q AH 2 |NATIONAL CINEMEDIAL... .. | 09/16/2020. | ZERO STAGE CAPITAL... . 21,466 48 48 21,515 08/15/2026. | 5FE..
63530Q AJ 8 |NATIONAL CINEMEDIAL... ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... 37,000 | .o 39,498 (280) (280) 39,217 04/15/2028. | 4FE.. .
63861C AC 3 |NATIONSTAR MTG LLC.....cccovvvrerirerirnns .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvvve [ wornerrnvrirnerrerrenirns | wereernn 125,689 | oo 121,000 | .ooovneee 121,000 0 121,000 08/15/2028. | 4FE............
63934E AT 5 |NAVISTAR INTL CORP .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoovvveree [ wormrimrineernneiineinns | cereeernnnn 48,528 | i 47,000 | oo 40,538 336 336 40,873 11/01/2025. | 5FE..
63938C AJ 7 |NAVIENT CORPORATION. ... | [ 09/16/2020. | ZERO STAGE CAPITAL... e . 303,000 302,487 .302,537 40 40 302,577 06/15/2026. | 3FE.. .
63941X AA 5 |NAVIENTPRIED RE LN......cocovvinviiniinnes .. | 09/15/2020. | MORTGAGE PAYDOWN.........cccovve [ rormrimreneernneinneinns | wereennnnn 19,622 | i 19,622 | ..oovveneee 19,620 0 19,622 07/15/2069. | 1FE............
64072T AA 3 |NEPTUNE FINCO CORP........ccooormirireriranns .. | 08/18/2020. | ISSUE CALLED at 107.053 266,000 297,893 294,920 | .o | e (T1,517) [ oo | e (11,517) 283,403 | ..o | e (17,403)| ........ (17,403) | ....... 50,340 | 10/15/2025. [4FE..
64110L AY 2 |NETFLIXINC .. | 09/16/2020. | ZERO STAGE CAPITAL......coccrsveres [ cormernreirneincirenirns | wernerenn 126,000 | oo 120,000 | .ccooonee 120,000 0 120,000 6,000 | ...coooec 6,000 1,692 | 06/15/2025. | 3FE..
NEW RESIDENTIAL MORTGAGE LOAN
64828X AA 1 |TRUST .. | 08/25/2020. | VARIOUS (26) (26) 30,490 11/25/2059.
651229 AW 6 |NEWELL BRANDS INC......ccocrvvvirviriirnns .. | 09/16/2020. | ZERO STAGE CAPITAL 104,215 (330) (330) 103,885 . .4 04/01/2026.
65341X AA 6 |NEXSTAR ESCROW CORP... .. | 09/18/2020. | ZERO STAGE CAPITAL... 767,167 258 258 767,425 rerernen23,051 | 23,051 | ....... 08/01/2024.
65342Q AK 8 |NEXTERA ENERGY OPER. .. | 09/16/2020. | ZERO STAGE CAPITAI 534 534 44,144 07/15/2024.
65342R  AD 2 |NATIONAL FINL PARTNE.. .. | 09/18/2020. | ZERO STAGE CAPITAL... 0 50,000 08/15/2028.
65343H AA 9 |NEXSTAR ESCROW INC .. | 09/18/2020. | ZERO STAGE CAPITAL.....coovvvvirer | cerrvrrrerrerneirsennnns | verennn 424744 | ... 405,000 | .........423,556 | .............. 422,891 | v 341 | (1,665) (1,324) 421,567 07/15/2027.
65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN.. .. | 09/10/2020. | ZERO STAGE CAPITAI 472 472 343,747 04/15/2022.
65410C AC 4 |NIELSEN COMPANY .. | 09/16/2020. | ZERO STAGE CAPITAL... | | 102,500 | ..........100,000 | ........... 99,250 99,290 90 90 99,380 02/01/2025.
654740 AX 7 |NISSAN MTR ACCEP COR . 1 07/13/12020. | MATURITY w.coovvivirireenerienienens [ eoeerineesenissisenies | oveeens 1,340,000 | ...... 1,340,000 | ....... 1,312,580 | ........... 1,329,804 | ..o | e 10,196 | .oovevcervrines | cereeries 10,196 | veeeverienin | e 1,340,000 | ...ccoovvrerrrnnee 07/13/2020.
65479 AB 9 |NISSAN AUTO REC TR v | -+ | 09/15/2020. | MORTGAGE PAYDOWN......oovvvie [ vormmrirmnrirnniinnnies | e 480,625 | .......... 480,625 | .......... 480,620 480,300 325 325 480,625 09/15/2022. | 1FE.. .
670001 AE 6 |NOVELIS CORP.......cccoomtruerimririnririnninne .. | 09/16/2020. | ZERO STAGE CAPITAL......cvvoeveree [ rovmrrnreeeiinineines | cvrveeienes 50,000 | .oovvrrees 50,000 50,000 0 50,000 01/30/2030. | 4FE............
67020Y AQ 3 |NUANCE COMMUNICATIONS CORP....... .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccovvvrveres [ corvrerrvrrneiernnivcires | s 78,348 | oo 74,000 | ... 73,306 73,457 46 46 73,503 12/15/2026. | 3FE............
NUMERICABLE GROUP SA
67054K AA 7 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrsveves [ cormrrnreinneisciiniirns | cereernn 403,586 | ooeve 383,000 | ........01,193 | i | s | e (1,165) (1,165) 400,028 05/01/2026.
67059T AE 5 |NUSTARLOGISTICSLP... .. | 09/16/2020. | ZERO STAGE CAPITAL... ..63,000 (167) (167) 64,880 04/28/2027.
67059T AG 0 |NUSTARLOGISTICSLP... ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... verrnernn:D9,000 | i, 0 59,000 10/01/2025.
674599 BY 0 |OCCIDENTAL PETE CORP DEL.............. .. | 07/13/2020. | CORPORATE REORG.........ccccccoevvs [ vovmrireriinnersrirsninns | 001,005,000 | ... 1,000,000 | .......... 999,770 .999,979 10 10 999,989 02/01/2021.
674599 CC 7 |OCCIDENTAL PETE CORP DEL .. | 08/25/2020. | ZERO STAGE CAPITAL... ....158,800 ...160,000 | .......... 142,800 2,852 2,852 145,652 02/15/2022.
674599 CJ 2 |OCCIDENTAL PETE CORP. .« | - [ 09/16/2020. | ZERO STAGE CAPITAL... e | 344,100 | .........465,000 262,375 789 789 263,164 04/15/2046.
674599 CP 8 | OCCIDENTAL PETE CORP........ccovvvvnrrnnne .. 1 09/15/2020. | VARIOUS........covvvemrirrireeineinerinns | coneeriseiseinnesiinsins | ceneeins 161,780 | .......... 166,000 | .......... 144,660 2,79 2,794 147,454 08/15/2022.
674599 CV 5 |OCCIDENTAL PETE CORP.... .. | 08/127/2020. | CORPORATE REORG........cccovreree | verrvrirrermrversiinnnes | vereenrn. 465,500 | ..........475,000 | .......... 431,063 | oo | e | e 10,442 | .o | e 10,442 441,505 | ..o | e 23,995 08/13/2021.
674599 DF 9 | OCCIDENTAL PETE CORP.... .. | 09/16/2020. | ZERO STAGE CAPITAL......ccvorevene [ o 244,800 780 780 245580 | ..o | s 63,820 09/15/2036.
674599 EB 7 | OCCIDENTAL PETE CORP. .. | 09/16/2020. | ZERO STAGE CAPITAL... 225,000 225,000 0 225,000 (9,281) .. 09/01/2025.
680665 AK 2 |OLIN CORP..... .. | 09/16/2020. | ZERO STAGE CAPITAI ..25,000 25,000 25,000 0 25,000 (1,250) 02/01/2030.
682189 AQ 8 |ON SEMICONDUCTOR COR. .. | 09/16/2020. | ZERO STAGE CAPITAL... v 47,265 | ........46,000 | ... 46,000 0 46,000 . ...134 | 09/01/2028.
68245X AE 9 | 1011778 B.C. UNLIMIT .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoorevene [ rorerrmeerreniininernes | veeens 1,312,793 | ....... 1,285,000 | ....... 1,283,3% | ........... 1,283,593 130 130 | oo | s 1,283,723 | ..o rereeen29,070 | .........29,070 | ....... 52,759 | 10/15/2025.
69007T AB 0 |OUTFRONT MEDIA CAP /.. .1 09/16/2020. | ZERO STAGE CAPITAL... ....102,700 ....104,000 ....104,000 .104,000 0 104,000 08/15/2027.
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69007T AC 8 |OUTFRONT MEDIA CAP /. .. | 09/21/2020. | ZERO STAGE CAPITAL .140,000 0 140,000 03/15/2030. | 4FE....
69073T AR 4 |OWENS-BROCKWAY GLASS. .. | 09/16/2020. | ZERO STAGE CAPITAL 61,580 (665) (665) 60,915 08/15/2023. | 4FE...
69318F AK 4 |PBF HLDG COLLC/PB .. | 07/08/2020. | ZERO STAGE CAPITAL 0 405,000 05/15/2025. | 3FE...
69331C AJ 7 |PG&ECORP... .. | 09/16/2020. | ZERO STAGE CAPITAL.. 0 52,000 07/01/2030. | 3F!
69346V AA 7 |PFG ESCROW CORPORATI.. ... | .. | 07/01/2020. | ZERO STAGE CAPITAL 170,287 (27) (27) 170,259 10/15/2027. | 4FE...
693522 AG 9 |PQCOEP CORPORATE...... .. | 06/25/2020. | ZERO STAGE CAPITAL .269,000 336 336 566,336 11/15/2022. | 3FE...
693522 AH 7 |PQCORP.....cocmrrriierieeiserierienieens .. | 09/16/2020. | ZERO STAGE CAPITAL 64,938 7 7 64,945 12/15/2025. | 4FE...
693656 AB 6 |PVH CORPORATION........cocovivvriiirerinnines .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvvrer | vervrrrenrernerveinnnns | cvrveernnnn 37,440 | 1. 36,000 | oo 35,865 5 5 35,870 07/10/2025. | 2FE...
69370C AB 6 |[PTCINC .. | 09/16/2020. | ZERO STAGE CAPITAL.. 59,000 0 59,000 02/15/2025. | 3F!
69888X AA 7 |PARPHARMACEUTICAL l...ovvvrrrirrinnce. .. | 09/16/2020. | ZERO STAGE CAPITAL......cocvvvees | cormernreirneirnciininns | wreenn 175,960 | ..........166,000 | .......... 162,972 163,152 215 215 163,367 04/01/2027. | 4FE...
700677 AR 8 |PARK OHIO INDS INC-O.... .. | 09/16/2020. | ZERO STAGE CAPITAL 95,000 95,000 0 95,000 04/15/2027. | 5FE...
701885 AD 7 |PARSLEY ENERGYLLC .. | 09/16/2020. | ZERO STAGE CAPITAL 43,000 | ..ocovenne 42,678 21 21 42,698 01/15/2025. | 3FE...
701885 AH 8 |PARSLEY ENERGY LLC FINAN. .. | 08/26/2020. | ZERO STAGE CAPITAL......ccccrvvves [ correrrririnrrrcrrenins | wernernn 133,948 | i 131,000 | .oooonee 130,095 130,112 63 63 130,175 10/15/2027. | 3FE...
70339P AA 7 |PATTERN ENERGY OPERA.. .. | 09/16/2020. | ZERO STAGE CAPITAL.. 7,000 ..37,000 0 37,000 08/15/2028. | 3F!
707569 AS 8 | PENN NATIONAL GAMING INC. .. | 09/16/2020. | ZERO STAGE CAPITAL ...47,000 39,480 315 315 39,795 01/15/2027. | 4FE...
70959W AJ 2 |PENSKE AUTOMOTIVE GR... .. | 08/20/2020. | VARIOUS..........ovvemrvnrirerinneinerinns | wevneenseinseinniinninns | cernenenn 161,674 | i 160,000 | .......... 160,000 0 160,000 09/01/2025. | 4FE...
71376L  AD 2 | PERFORMANCE FOOD GRO ... |- [ 09/16/2020. | ZERO STAGE CAPITAL (41) (41) 56,419 05/01/2025. | 4FE...
719245 AD 4 |SHUTTERFLY INC....cccovvrvrrirercrirerireens .. | 09/16/2020. | ZERO STAGE CAPITAL 4,577 34 34 4,610 10/01/2026. | 4FE...
721283 AA 7 |PIKE CORP .. | 09/16/2020. | ZERO STAGE CAPITAL rereeenn02,543 ...62,000 .62,775 (5) (5) 62,770 09/01/2028. | 5FE... .
72431P AA 0 |PISCES MIDCO INC.....cocovrrrrrirrirneirnrinns .. | 09/16/2020. | ZERO STAGE CAPITAL......oeccnvvrs | corerrerinerineriienins | cerveris 121,181 | e 115,000 | .ovovnee 116,294 115,902 (177) (177) 115,725 04/15/2026. | 5FE............
72650R BN 1 |PLAINS ALL AMERN PIP .. | 09/16/2020. | ZERO STAGE CAPITAL......ccvrvrrer | cerrvmrvrrrernnnereninne | verierernnnn 28,105 | e 28,000 27,942 0 27,942 09/15/2030. | 3FE...
72766Q AD 7 |PLATFORM SPECIALTY P .. | 08/10/2020. | ZERO STAGE CAPITAL......ccccrvvev [ correrrnrrinernerrerirns | wereernn 516,633 | oo 495,000 | .......... 514,800 512,257 | o | e (3,106) (3,106) 509,150 12/01/2025. | 4FE...
73107G  AA 1 |POLARIS INTERMEDIATE.. .. | 09/16/2020. | ZERO STAGE CAPITAL.......cvrvveres | vervrrrenrernenieinnnes | v 190,422 | i 187,238 | ...ccooue. 190,292 | .ovvviinrne 174,832 | ........ 14,086 | ............. (VA1) ) [ I 13,305 188,136 12/01/2022. | 5FE...
73179 AM 8 |POLYONE CORP. .. | .. [ 09/16/2020. | ZERO STAGE CAPITAL......cccrvverne [ rormrrrmrenenrinrirnennes | wvrnerennnn89,996 | o 47,000 | ..o 47,000 0 47,000 05/15/2025. | 3FE... .
737446 AK 0 |POSTHLDGSINC.......ccoovvvvrimririrircrirns .. | 08/25/2020. | ZERO STAGE CAPITAL......cccouveree [ rovmrinrininivnnicnrines | e 33,160 | i 32,000 | ... 31,891 31,895 10 10 31,905 08/15/2026. | 4FE............
737446 AM 6 |POST HLDGS INC .. | 09/16/2020. | ZERO STAGE CAPITAL 393,000 389,460 .389,984 247 247 390,231 03/01/2027. | 4FE...
740212 AK 1 |PRECISION DRILLING CORP.... v | .. 1 09/16/2020. | ZERO STAGE CAPITAL......ccovvvies [ rvmrinriiciinnicnniines | 49,400 | i 65,000 | .......c.... 69,496 65,027 2,125 (832) 1,293 66,321 12/15/2023. | 4FE... .
74101X AF 7 |PRESIDIO HLDGS INC.......ccccovvrrerierirnes .. | 09/16/2020. | ZERO STAGE CAPITAL......cccrvverne [ vorerrmernerririrnerines | cvrvererennn25,350 | o 24,000 24,000 0 24,000 | .ooovvreerieri [ s 1,350 | oo 1,350 | .o 1,298 |02/01/2028. | 5FE............

PRESTIGE BRANDS INC
74112B AK 1 |CORPORATE .. | 06/26/2020. | ZERO STAGE CAPITAL......cccrvvvees [ werrerrerinrrververirns | vreernn 813,594 | i 595,000 621,775 615,884 663 663 616,547 03/01/2024. | 4FE...
74112B AL 9 |PRESTIGE BRANDS IN...... .. | 09/16/2020. | ZERO STAGE CAPITAL.. 29,000 29,000 0 29,000 01/15/2028. | 4F|
74166M AE 6 |PRIME SEC SVCS BORRO.... .. | 09/16/2020. | ZERO STAGE CAPITAL - ,000 | oo 139,000 0 139,000 01/15/2028. | 4FE...
74166M AF 3 | PRIME SEC SVCS BORRO.... .. | 09/16/2020. | ZERO STAGE CAPITAL......oevomveres [ correrrnrineinerirneins | cerveeins 132,469 | ......... 135,000 | .cooone 135,000 0 135,000 08/31/2027. | 3FE...
744448 CD 1 |PUBLIC SERVICE CO COLO.. .. |.. 1 07/10/2020. | ISSUE CALLED at 100.000.. ceevrernssenenes | e 500,000 | .......... 500,000 | .......... 497,965 499,795 123 123 499,918 11/15/2020. | 1FE... .
74733V AB 6 |QEP RESINC.....ccooomsiririerireenisninein .. | 09/16/2020. | ZERO STAGE CAPITAL......ccooevene [ rormrirmrerneersrineines | cvrveenenns 47,163 | oo 55,000 | oo 45,788 953 953 46,741 10/01/2022. | 4FE............
QEP RESOURCES INC

74733V AC 4 |CORPORATE .. | 06/05/2020. | ZERO STAGE CAPITAL......ccccrvvvv | cermerrnnrirnernerrnnins | cvverrenene(88,500) | ........(120,000) | .......... (88,670) 0 (88,670) 170 170 | v (665) | 05/01/2023. | 4FE....
74736K AF 8 |QORVO INC .. | 09/18/2020. | ZERO STAGE CAPITAL.. 358,865 .358,879 1 11 358,891 07/15/2026. | 3F|
74736K AJ 0 |QORVOINC.... .. | 09/16/2020. | ZERO STAGE CAPITAL......cccrvverne [ rovmrrrmeenennsnirserinns | wevnerinenen 71,355 | it 71,000 | oo 71,000 0 71,000 04/01/2031. | 3FE...
74840L AB 8 |QUICKEN LNSINC .. | 09/16/2020. | ZERO STAGE CAPITAL.....covvvvrer | verrvrrverrernnnneinnnns | verennn 104,569 | .........99,000 | oo 98,037 98,201 58 58 98,259 01/15/2028. | 3FE...
749571 AF 2 |RHP HOTEL PPTY/RHP.... ... |.. | 08/13/2020. | ZERO STAGE CAPITAL v e | 81,083 | 45,000 | e 46,800 46,546 215 (170) 45 46,591 10/15/2027. .
75026 AC 4 |RADIATE HOLDCO LLC/R.....covvivivnrinnns .. 1 09/16/2020. | ZERO STAGE CAPITAL......ccoorvveres [ wovmrirmrevnrnsrrneiinns | ceveeennnnd2,315 | 1iii0042,000 | oo 42,000 0 42,000 09/15/2026. | 4FE............
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RANGE RESOURCES CORP
75281A AS 8 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL.....coovvvvveres [ verrrrrreemrineinsnnnines | cvervnrernnnnd 6,615 | .ovvinee 7,000 | .o 6,178 6,003 459 61 520 6,523 05/15/2025.
75281A AU 3 |RANGE RES CORP......cccoocvmmrireirririniin .. 109/02/2020. | TENDER EX......oovvvrrerermerierineens [ eorerineerneninsninsines | cvneenenes 77,615 | oo 76,000 | ..oooernees 76,190 75,644 502 (37) 465 76,109 07/01/2022.
75281A BC 2 |RANGE RES CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... 34,120 | oo 32,000 | ccovvrene 32,320 (2 2) 32,318 02/01/2026.
75419T AA 1 |RATTLER MIDSTREAM LP ... | .. | 07110/2020. | ZERO STAGE CAPITAL... | | 172,338 | .........170,000 | ..........170,000 0 170,000 07/15/2025.
75606D AE 1 |REALOGY GRP LLC/REAL.......ccocorvrrnrrnee .. | 09/16/2020. | ZERO STAGE CAPITAL.....coovvvvres | cervrrreerernerveininns | cvvveernn 64,431 | 065,000 | oocoeeen 64,025 64,025 21 186 207 64,231 06/01/2023.
756060 AG 6 |REALOGY GRP LLC/REAL. .. | 09/16/2020. | ZERO STAGE CAPITAL......cccrvvvrs | cormerrvrirnerserreinns | v 125,694 | ..........119,000 | ... 117,035 117,070 149 149 117,219 04/01/2027.
756060 AJ 0 |REALOGY GRP LLC/REAL. ....| .| 09/16/2020. | ZERO STAGE CAPITAL... e . 27,000 0 27,000 06/15/2025.
76119L  AA 9 |RESIDEO FDG INC......coeoovrvmrrrerircircenns .. | 09/16/2020. | ZERO STAGE CAPITAL......covoeverne [ rorerermrereriirineines | cvrverienes 99,124 | ..o 99,000 99,495 99,486 (42) (42) 99,444 11/01/2026.
REYNOLDS GRP ISS/REYNOLD
761735 AT 6 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL......evervves | correrrrrinerrerirenins | e 169,505 | .......... 167,000 | .......... 167,000 .167,000 0 167,000 2,505 2,505 | ....... 10,057 |07/15/2023.
REYNOLDS GRP ISS/REYNOLD
761735 AV 1 |CORPORATE .. 109/16/2020. | VARIOUS..........ovvmrierirnersriinnions | cornrisseiinnieniinsies | eveerrenn 574,830 | coveven 564,000 | .......... 576,145 573195 | | e (3,989) (3,989) 569,206 2,474 2474 | ... 48,750 | 07/15/2024.
767754 CH 5 |RITE AID CORP.....coorvrereiririsrieiieries .. | 07/27/12020. | EXCHANGE............cooverrrerreriesres | coveevisseesereeniiienins | 001,015,366 | e 945,000 820,194 | ..o | e | s 11,339 [ oo | e 11,339 831,533 04/01/2023.
77846E AA 3 |ROSSLYN PORTFOLIO TRUST. .. | 07/15/2020. | MORTGAGE PAYDOWN. 220,254 219,773 .219,885 370 370 220,254 06/15/2033.
780153 AY 8 |ROYAL CARIBBEAN CRUI v | - | 09/16/2020. | ZERO STAGE CAPITAL.....ovvovverns [ cormrereernneineiieninns | vrnernn 516,758 | ooiic 468,000 | .......... 479,365 (363) (363) 479,002 06/01/2023.
780153 AZ 5 |ROYAL CARIBBEAN CRUISES................. .. | 08/03/2020. | VARIOUS 280,000 271,600 205 205 271,805 06/01/2025.
78388) AV 8 |SBA COMMUNICATIONS C .. | 09/16/2020. | ZERO STAGE CAPITAL......cccrvverne [ wormrrmeenerrrinirnerinns | cvrneeennnnn23,604 | o, 23,000 22,196 22,325 92 92 22,417 09/01/2024.
78454L AH 3 |SM ENERGY CO ... | .. | 06/18/2020. | PRIOR YEAR INCOME 0 01/15/2024.
78454L AT 7 |SMENERGY CO...coovvvirreriererneerierinein .. | 09/16/2020. | ZERO STAGE CAPITAL......ccooevens [ rornrimeereersnineines | cvrneenenns 43175 | oo 44,000 | ..o 70,679 | covoevreriereneernsninns | vevressiserienis | i (1,547) (1,547) 69,132 01/15/2025.
78466C AC 0 |SS&C TECHNOLOGIES IN.......cccovvrrivrrnnee .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvveveres [ cerrrerrnrrnnireinnnenes | vveviinns 79,594 | ... 75,000 | ..coovennee 75,000 75,000 0 75,000 09/30/2027.
78472C AA 6 |SOFI CONSUMER LOAN PROGRAM....... .. | 08/25/2020. | VARIOUS..........oevverreriiririeirriinns .152,989 0 152,989 02/25/2028. | 1FE..
78573N  AA 0 [SABRE GLBLINC... .. | 09/23/2020. | ISSUE CALLED at 101.344.. 408,120 877 877 408,997 04/15/2023. | 4FE..
78573N  AB 8 |SABRE GLBLINC... .. | 09/16/2020. | ZERO STAGE CAPITAL... (40) (40) 43,282 11/15/2023. | 4FE..
80685Q AA 4 | SCHLUMBERGERLTD .. | 06/29/2020. | ISSUE CALLED at 102.107.......cccceo | verevrrrerrervereernnnns | 002,042,137 | ......2,000,000 | .......1,997,880 | ........... 1,999,738 123 123 | e | e 1,999,862 01/15/2021. | 1FE..
808513 BD 6 | SCHWAB CHARLES CORP. .. | 09/16/2020. | ZERO STAGE CAPITAL... ..36,000 0 36,000 01/01/9999.
808625 AA 5 | SCIENCE APPLICATNS | .. | 09/16/2020. | ZERO STAGE CAPITAI ..98,000 0 98,000 04/01/2028.
80874Y BA 7 |SCIENTIFIC GAMES INT.... .. | 09/16/2020. | ZERO STAGE CAPITAL... ....585,000 618,920 | ..o | e (3,956) (3,956) 614,964 03/15/2026.
80874Y BC 3 |SCIENTIFIC GAMES INT.... .. | 09/16/2020. | ZERO STAGE CAPITAL... ..43,000 . 43,000 0 43,000 05/15/2028.
81104P AA 7 |SCRIPPS ESCROW INC. .. | 09/16/2020. | ZERO STAGE CAPITAI ..47,000 ..48,760 48,748 (137) (137) 48,611 07/15/2027.
811054 AG 0 |SCRIPPSE W CO OHIO. .. | 09/16/2020. | ZERO STAGE CAPITAL... ....104,220 .104,833 367 367 105,201 05/15/2025.
81112F AA 9 |GRANITE MERGER SUB 2 INC. .. | 09/16/2020. | ZERO STAGE CAPITAL... 39,000 39,000 0 39,000 07/15/2027.
812820 AE 2 |SEAWORLD PKS & ENTMT... .. | 09/16/2020. | ZERO STAGE CAPITAI ..48,000 0 48,000 08/01/2025.
816196 AT 6 |SELECT MEDICAL CORP .. | 09/16/2020. | ZERO STAGE CAPITAL... vevvnene. 45,580 45,556 (313) (313) 45,243 08/15/2026.
816851 BK 4 | SEMPRAENERGY .. | 07/13/2020. | ZERO STAGE CAPITAL......ccccoveeres [ cormerrnnrirseinerveninns | 2reernn 381,260 | ..........378,000 | .......... 378,000 0 378,000 01/01/9999.
81725W AH 6 | SENSATA TECHNOLOGIES BV. ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... 23,063 173 173 23,236 11/01/2024.
817280 AA 2 |SENSATATECHNOLOGIES..........c.couuvunee .. | 09/16/2020. | ZERO STAGE CAPITAL......coccosveres [ cormermnrirserrneiininns | wveeen 110,381 | .........105,000 | ... 105,000 .105,000 0 105,000 02/15/2030.
817565 CF 9 | SERVICE CORP INTL. .. | 09/18/2020. | ZERO STAGE CAPITAL... 0 60,000 08/15/2030.
81761L AA 0 |SERVICE PPTYS TR... ... | . | 09/16/2020. | ZERO STAGE CAPITAL... 0 11,000 09/15/2025.
827048 AW 9 | SILGAN HOLDINGS INC.....c.ovverrrrvrirnnnns .. | 09/16/2020. | ZERO STAGE CAPITAL (11) (11) 30,177 02/01/2028.
829259 AY 6 |SINCLAIR TELEVISION.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 4,090 7 (7) 4,083 03/01/2030.
82967N BE 7 |SIRIUS XM RADIO INC... .| 09/16/2020. | ZERO STAGE CAPITAL... 85,000 0 85,000 07/15/2024.




€2'6030

Statement for September 30, 2020 of the FACTORY MUTUAL |NSU RANCE COM PANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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
82967N  BG 2 [SIRIUS XM RADIO INC .. | 09/16/2020. | ZERO STAGE CAPITAL... ....106,734 ....103,000 ....103,000 0 103,000 3,734 07/01/2030. | 3FE..
83001A AC 6 |SIXFLAGS ENTMT CORP.. ... | .. | 09/17/2020. | ZERO STAGE CAPITAL... ceennn 294,375 | .........300,000 ....312,488 311,649 [ | e (1,259) (1,259) 310,390 [ .ovvereeirien [ e (16,015) 04/15/2027. | 5FE.. .
83001W AC 8 |SIXFLAGS THEME PKS.......ccccomurirmrirenns .. | 09/16/2020. | ZERO STAGE CAPITAL......ccooevene [ rornrineirnenrsrinneines | cvrveerenes 38,475 | oo 36,000 0 36,000 2,475 2,475 | v 1,022 | 07/01/2025. | 4FE............
83405T AA 1 |SOFI CONSUMER LOAN PROGRAM....... | .. | 08/25/2020. | VARIOUS..........ccccsvrmrrmrrrerrnrirerrnes ..112,215 ..112,215 112,211 4 4 112,215 05/25/2028. | 1FE..
83422A AA 1 |SOLERALLC/SOLERA.......ccccomiumirinrinnne .. | 09/17/2020. | ZERO STAGE CAPITAL......ccvoererne [ o ....127,365 ....121,000 127,992 563 563 128,555 03/01/2024. | 5FE.. .
845467 AN 9 | SOUTHWESTERN ENERGY CO............... .. | 09/16/2020. | ZERO STAGE CAPITAL.....coovvvvveres [ corvrervrrneirernnineines | vvereriens 50,750 | coovveneee 50,000 46,258 256 256 46,515 10/01/2027. | 3FE............
84762L AV 7 |SPECTRUM BRANDS INC. .. | 09/16/2020. | ZERO STAGE CAPITAL... 18,788 | .oocvvennee 18,000 18,000 0 18,000 10/01/2029. | 4FE..
84859B AA 9 |SPIRIT IP CAYMAN LTD.... ... | .. | 09/03/2020. | ZERO STAGE CAPITAL... reenn 212,837 205,689 203,583 0 203,583 09/20/2025. | 3FE.. .
85172F AN 9 | SPRINGLEAF FINANCE CORP................. .. | 09/16/2020. | ZERO STAGE CAPITAL......evorvve | correrrvrirnrrirerierins | cererennd 405,144 | .......... 355,000 | .......... 375,413 374,036 | ..o | e (1,844) (1,844) 372,192 03/15/2026. | 3FE............
85205T AL 4 |SPIRIT AEROSYSTEMS l.....covvvevrrinrins .. | 09/16/2020. | ZERO STAGE CAPITAL......oovomverns | corrrrrnrineineriinnies | cerveeannd 620,479 | ......... 636,000 | .......... 636,000 0 636,000 04/15/2025. | 4FE............

SPRINT CAPITAL CORP
852060 AT 9 |CORPORATE .. | 09/16/2020. | ZERO STAGE CAPITAL... 174,999 (841) (841) 174,158 | oo | 054,959 | L 54,959 03/15/2032. | 3FE..
85207U AF 2 |SPRINT CORP CORPORATE. | .. | 09/18/2020. | ZERO STAGE CAPITAI 785,751 .754,995 2,228 | ... (13,381) | .. ..(11,153) 743,842 41,909 09/15/2023. | 3FE..
85208N AA 8 |SPRING SPECTRUM/SPEC I.........cceeeunee .. | 09/21/2020. | MORTGAGE PAYDOWN. 62,500 9,047 9,047 36,638 09/20/2021. | 2FE..
853496 AC 1 | STANDARD INDS INC .. | 09/16/2020. | ZERO STAGE CAPITAL......ccvoreveee [ roverimrieriininnines | v 89,250 85,000 0 85,000 02/15/2027. | 3FE..
855030 AN 2 |STAPLESINC.. .. | 09/16/2020. | ZERO STAGE CAPITAI 115,595 121,236 58 58 121,294 04/15/2026. | 4FE..
855030 AP 7 |STAPLESINC.. .. | 09/16/2020. | ZERO STAGE CAPITAL... ...101,338 | ..........121,000 | ..........127,958 | .....ceoevne 123,039 | .......... 4,672 (663) 4,009 127,047 04/15/2027. | 5FE..
85571B AL 9 |STARWOOD PROPERTY TRUST.. .. | 09/16/2020. | ZERO STAGE CAPITAL... ....131,580 135,229 95 95 135,323 03/15/2025. | 4FE..
857691 AG 4 |STATION CASINOSLLC. .. | 09/16/2020. | ZERO STAGE CAPITAI ..68,894 ..73,000 ..73,000 0 73,000 02/15/2028. | 5FE..
864486 AK 1 | SUBURBAN PROPANE PAR.. .| 09/16/2020. | ZERO STAGE CAPITAL... ..65,678 ..63,000 ..65,678 65,636 (295) (295) 65,342 03/01/2027. | 4FE..
SUMMIT MATERIALS LLC

86614R AG 2 |CORPORATE .. | 08/11/2020. | ISSUE CALLED at 100.000........... | ceoeermrernermerirmrens | cerverenns 210,000 | .......... 210,000 211,004 .210,354 (361) (361) 209,993 | ..o | e T | s 7 07/15/2023. | 4FE............
86614R  AM 9 |SUMMIT MATERIALS LLC.......ccccovvrvrrrirnns .. | 09/16/2020. | ZERO STAGE CAPITAL 75,346 (28) (28) 75,318 5,026 5,026 03/15/2027. | 4FE............
86614W AD 8 |SUMMIT MIDSTREAM HLD.... .. | 09/16/2020. | ZERO STAGE CAPITAL... R - 118,832 36,168 36,168 155,000 | ovvvvercerirens | o (71,688)| ....... (71,688) | . 04/15/2025. | 6FE..
86765L AL 1 | SUNOCO LP/SUNOCO FIN.... weee | ] 09/16/2020. | ZERO STAGE CAPITAL......coomvvver | o | 58,211 | 57,000 | ..coooonee 57,428 57,401 (40) (40) 57,361 850 850 02/15/2026. | 3FE.. .
87264A AP 0 |TMOBILE USAINC.....ccocommirimrirriririininns .. | 09/18/2020. | ZERO STAGE CAPITAL......ocovvve [ corverrrvrinerrerirenirns | cereernn 354,994 | cooiiinns 340,000 355,003 7L 70 IS I (2,308) (2,306) 346,571 8,423 8,423 01/15/2026. | 3FE............
87264A AY 1 |TMOBILE USAINC .. | 09/16/2020. | ZERO STAGE CAPITAL.......cvvvvver | cervrrrerrernninerernns | vereennn.86,450 | e 70,000 | .ooverene 69,703 3 3 69,705 [ ..o | e 16,745 | ......... 16,745 04/15/2050. | 2FE..
87265H AF 6 |TRIPOINT GROUP INC.. ... | .| 09/16/2020. | ZERO STAGE CAPITAL... v 125,000 | ..........101,250 03,415 | oo | v 1,554 1,554 104,969 | ..o | v 30,188 | ......... 30,188 06/01/2027. | 3FE.. .
87422V AE 8 |TALEN ENERGY SUPPLY LLC................. .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvveves [ cernrrnrrinseinniinrirns | evreereen 97,960 | o 124,000 | .......... 119,790 118,243 2,266 304 2,570 120,813 (22,853)| ........ (22,853) 01/15/2026. | 4FE............
87422V AF 5 |TALEN ENERGY SUPPLY.. .. | 09/16/2020. | ZERO STAGE CAPITAL... ..64,000 64,000 0 64,000 2,080 2,080 05/15/2027. | 3FE..
87422V AG 3 |TALEN ENERGY SUPPLY.. ... | .- [ 09/16/2020. | ZERO STAGE CAPITAL... rerenn..98,000 . 98,000 0 98,000 01/15/2028. | 3FE.. .
87470L AA 9 | TALLGRASS ENERGY PAR........ccccoovurins .. | 09/16/2020. | ZERO STAGE CAPITAL......occrvvvs [ worverririnrivervenirns | eereereenn 287,781 | e 275,000 274,319 274,443 75 75 274,518 09/15/2024. | 3FE............
87612B BB 7 |TARGA RES PARTNERS/. .. | 09/16/2020. | ZERO STAGE CAPITAL... 10,503 61 61 10,564 02/01/2025. | 3FE..
87612B BE 1 |TARGA RES PARTNERS/. v [ [09/16/2020. | ZERO STAGE CAPITAL......cevvverer | cevrerirmrinrivinvnnis | e 791,281 | 1.0 735,000 | ..........768,079 | ..cooovrrnnees 763,922 | .......... 1,620 | .ooovenes (3,960) (2,340) 761,582 02/01/2027. | 3FE.. .
87612B BJ 0 |TARGA RES PARTNERS /....ccconsirrrrennes .. | 09/14/2020. | ZERO STAGE CAPITAL 90,082 (11) (1) 90,071 04/15/2026. | 3FE............
87724R  AA 0 | TAYLOR MORRISON CMNT.. .. | 09/16/2020. | ZERO STAGE CAPITAL......cvrvverer | verrvrrvrerernernereninne | vererernnnid5,889 | i 41,000 | oo 45,100 45,082 (351) (351) 44,731 06/15/2027. | 3FE..
87724R  AC 6 |WILLIAM LYON HOMES INC.. .. | 09/12/2020. | VARIOUS venr.980,000 | ..........979,020 978,972 150 150 979,123 09/01/2023. | 3FE..
87901 AE 5 |TEGNAINC .. | 09/16/2020. | ZERO STAGE CAPITAL......ccocvuveree [ voverirmirnerivinicneiines | wvvverennnn 10,024 | i 71,000 | oo 71,000 0 71,000 03/15/2028. | 3FE..
87927V AR 9 |TELECOM ITALIA CAP... .. | 09/16/2020. | ZERO STAGE CAPITAI 237,000 254,496 .252,960 (396) (396) 252,564 07/18/2036. | 3FE..
88033G CE 8 |TENET HEALTHCARE COR .. | 09/18/2020. | ZERO STAGE CAPITAL.....c.cvrvvrer | corrvrrveirervnneinnnns | 02,147,233 | i 1,929,000 | ....... 1,989,060 | ........... 1,661,315 | oo | v (13,323) [ oo | v [(R<74) | I R 1,962,491 | ..ovivviiine 04/01/2022. | 5FE..
88033G CX 6 |TENET HEALTHCARE COR... .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoorvverne [ vorervmernerrsrinernes | cvvveeennnn 14,613 | s 14,000 | .cooovreneee 14,683 (93) (93) 14,590 | ovoneeerreenes | e 23 | s 23 ...552 | 02/01/2027. | 4FE..
880336 DC 1 | TENET HEALTHCARE COR... .1 09/16/2020. | ZERO STAGE CAPITAL... ....261,760 256,000 256,000 .256,000 0 256,000 5,760 09/01/2024. | 4FE..
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88033G DJ 6 |TENET HEALTHCARE COR .. 1 09/16/2020. | VARIOUS..........oevemrrmerrerineirneiins v 427,836 | .........427,000 ...427,100 0 427,100 736 10/01/2028. | 5FE..
880349 AR 6 |TENNECO INC ... | .. 09/16/2020. | ZERO STAGE CAPITAL.......c..cc0ene 36,948 604 604 37,551 07/15/2026. | 5FE.. .
88047P AA 2 |TENNMERGER SUBINC........cccoovvurnrrenns .. | 09/16/2020. | ZERO STAGE CAPITAL......ceccveers | cormerrnerirnerserrnninns | cereernend8,725 | 1100 70,000 | ...........68,425 | oo 46,929 | ........ 21,967 134 22,101 69,030 (22,305) | ........ (22,305) | ......... 5,045 | 02/01/2025. | 5FE............
88146L AA 1 |TERRIER MEDIA BUYER......c.cccouvvvircnnce .. | 09/17/2020. | ZERO STAGE CAPITAL... .197,000 0 197,000 9,268 12/15/2027. | 5FE..
838160R AE 1 |TESLAINC .. | 09/16/2020. | ZERO STAGE CAPITAL... | [P [ - - AB5,448 | ... | e 1,733 1,733 457,180 . 28,420 08/15/2025. | 4FE..
88165F AF 9 | TEVA PHARMACEUTICAL......c.cocovevrvrnene .. | 09/16/2020. | ZERO STAGE CAPITAL.......cccvvuree 21,439 209 209 21,649 434 11/10/2021.
88827A AA 1 |TITAN ACQ/CO-BORROWER .. | 09/16/2020. | ZERO STAGE CAPITAL................. R R reeenernn150,000 | e 148,848 | .......... 1,152 1,152 150,000 3,000 04/15/2026.
89177H AA 0 [TOWD POINT MORTGAGE TRUS w | . | 08/25/2020. | VARIOUS 50,070 (45) (45) 50,025 12/25/2048.
89177X AA 5 |TOWD POINT MORTGAGE TRUST.......... .. | 08/25/2020. | VARIOUS 48,916 (66) (66) 48,849 12/25/2048.
893647 AZ 0 | TRANSDIGM INC CORPORATE| .. | 08/25/2020. | ZERO STAGE CAPITAL... 645,825 428 428 646,252 05/15/2025.
893647 BK 2 | TRANSDIGM INC.......cccvvverrrmrrrerirerircnns .. | 09/16/2020. | ZERO STAGE CAPITAL... e . 0 18,000 12/15/2025.
893647 BL 0 | TRANSDIGM INC.....ccooooirirerriinerierircens .. 109/22/2020. | ZERO STAGE CAPITAL......covomverns | corrrirreineineiiinnies | ceveiis 720,703 | .......... 741,000 | .......... 747,450 451,841 (715) (715) 746,725 11/15/2027.
893800 AA 0 | TRANSOCEAN GUARDIAN LTD .. | 07/20/2020. | MORTGAGE PAYDOWN. 53,625 | ..covvrnees 53,625 51,082 27,506 154 154 53,625 01/15/2024.
893830 BF 5 | TRANSOCEAN INC .. | 07/21/2020. | ZERO STAGE CAPITAL... e | 123,750 250,000 253,750 247,455 5,407 (351) 5,056 252,512 | ooveeecinens | e (128,762) 01/15/2026.
89469A AD 6 |TREEHOUSE FOODS INC........cccovvrurrrnnne .. | 09/16/2020. | ZERO STAGE CAPITAL................. 0 18,000 360 09/01/2028.
89616R AA 7 |TRIDENT TPIHLDGS IN.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 57 57 45,764 883 11/01/2025.
896818 AP 6 | TRIUMPH GROUP INC NE. .« | . [ 09/16/2020. | ZERO STAGE CAPITAL... 4,182 28 (38) (10) 4T3 | e [ (1,903) 08/15/2025.
896818 AS 0 | TRIUMPH GROUP INC NE.........ccosvunirenns .. | 09/16/2020. | ZERO STAGE CAPITAL............c.... 0 19,000 831 06/01/2024.
897051 AB 4 |TRONOXINC.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 58,000 3,480 05/01/2025.
90184L AG 7 |TWITTERINC.. «o | - [ 09/18/2020. | ZERO STAGE CAPITAL... ] [P [ reree311,000 | 314,354 136,269 238 (100) 138 314,251 | e | e 13,324 12/15/2027.
90290M AB 7 |US FOODS INC CORPORATE. | .. | 09/16/2020. | ZERO STAGE CAPITAL.......cc.cvcnn. 56,700 (95) (95) 56,605 | ..ovierieriinns | v (185) 06/15/2024.
90290M AC 5 |USFOODS INC .. 1 09/16/2020. | ZERO STAGE CAPITAL......cccrvverne [ wormrrrmrererinsnirncrnns | cerverinenn 4,415 | 142,000 | cooecnees 42,000 0 42,000 2,415 04/15/2025.
903537 AA 8 |UBER TECHNOLOGIES IN. .. | 09/16/2020. | ZERO STAGE CAPITAL... 230,000 239,290 239,086 [ ..o | e (2,139) (2,139) 236,947 3,403 11/01/2023.
90353T AE 0 |UBER TECHNOLOGIES IN. .. | 09/16/2020. | ZERO STAGE CAPITAL... ..30,000 ..30,849 30,845 (85) (85) 30,760 890 09/15/2027.
90353T AG 5 |UBER TECHNOLOGIES IN. .. | 09/16/2020. | ZERO STAGE CAPITAI ...8,000 | ..............8,000 0 8,000 120 01/15/2028.
911365 BE 3 |UNITED RENTALS NORTH AMERICA...... .. | 08/13/2020. | ZERO STAGE CAPITAL... ] o 260,000 278,522 276,155 | oo | veereeens (3,124) (3,124) 273,031 2,569 09/15/2026.
911365 BG 8 |UNITED RENTALSINC... .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoovevees [ covmrinriiniinniniiins | s 1,459,908 | ....... 1,376,000 | ....... 1,415,183 | ........... 1,413,289 | .......... 2,084 | ..o (4,051) (1,967) [ oo | v 1,411,322 | s [ s 48,586 01/15/2028.
911365 BK 9 |UNITED RENTALS INC... .. | 08/10/2020. | ISSUE CALLED at 111.088 503,027 503,027 (1) 1) 503,027 (27) 12/15/2026.
91337C  AA 4 |UNIVAR SOLUTIONS USA. .. | 09/16/2020. | ZERO STAGE CAPITAL......cccovvvees [ v | e 139,966 | .......... 134,000 | .......... 135,575 .135,545 (188) (188) 135,357 12/01/2027.
914906 AU 6 |UNIVISION COMM .. | 09/16/2020. | ZERO STAGE CAPITAL... ..55,000 0 55,000 06/01/2027.
91739V AA 6 |USIS MERGER SUBINC.... .. | 09/16/2020. | ZERO STAGE CAPITAI ..68,000 68,000 0 68,000 05/01/2025.
91740P AC 2 |USA COMPRESSION PART .. | 09/16/2020. | ZERO STAGE CAPITAL... .168,194 (472) (472) 167,722 04/01/2026.
91832V AA 2 |VOC ESCROWLTD.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 82,000 0 82,000 02/15/2028.
91879Q AL 3 |VAILRESORTSINC... .. | 09/16/2020. | ZERO STAGE CAPITAI 0 10,000 05/15/2025.
91911K AN 2 | VALEANT PHARMACEUTICALS .. | 09/16/2020. | ZERO STAGE CAPITAL... 38,764 487 487 107,898 11/01/2025.
91911X AV 6 |VALEANT PHARMACEUTICALS.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 392,359 [ v | e (7,960) (7,960) 384,399 3,664 3,664 04/01/2026.
91911X AW 4 |VALEANT PHARMACEUTICALS .. | 09/16/2020. | ZERO STAGE CAPITAI 142,964 (531) (531) 142,433 | oo | v 10,294 | ......... 10,294 01/31/2027.
92047W AB 7 |VALVOLINE INC .. | 09/16/2020. | ZERO STAGE CAPITAL... .126,041 (193) (193) 125,848 3,371 3,37 08/15/2025.
9226AP  AA 3 | VENATOR FIN SARL/VENATOR.... .. | 09/16/2020. | ZERO STAGE CAPITAL 310 310 43,364 | .o | s (2,941) | oovvvne (2,941) 07/15/2025.
92343V DW 1 |VERIZON COMMUNICATIONS INC.......... | .. | 06/29/2020. | ISSUE CALLED at 104.671.. o O . 1,243,588 | . 1,247,042 645 645 | .o | e 1,247,686 2,314 2,314 03/16/2022. .
92535W AA 8 |VERSCEND ESCROW CORP........ccccoonuee. .. | 09/16/2020. | ZERO STAGE CAPITAL......cccorvverne [ wovmrrrmeenernsnirnernns | wernerennnnd3,100 | 40,000 | oo 43,449 43,393 (613) (613) 42,780 320 320 08/15/2026. | 5FE............
92564R  AC 9 |VICIPPTYSINC....coovvieiririrriniirereriniins .. | 09/16/2020. | ZERO STAGE CAPITAL.....ccvvvvres | vervrrrerrernerieinnnns | cvrreennnn 44,000 | co.44,000 | e 44,000 0 44,000 | .o [ e | e 0 02/15/2025. | 3FE............
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92840V AF 9 |VISTRA OPERATIONS CO. .. | 09/16/2020. | ZERO STAGE CAPITAL... ....204,263 ....195,000 202,049 .201,521 (766) (766) 200,755 3,508 3,508 | ....... 12,133 | 07/31/2027. | 3FE..
92856 AB 6 |VIZIENT INC, ... | . | 09/16/2020. | ZERO STAGE CAPITAL... 28,620 | .cocouvnee 27,000 27,000 27,000 0 27,000 05/15/2027. | 4FE.. .
92933B AK 0 |WMG ACQUISITION CORP........cccormrernecn .. | 08/03/2020. | ISSUE CALLED at 101.250.........c. [ veerermreremrvmineines | cerveerenns 11,138 | oo 11,000 | coovvrennee 11,168 11,162 (25) (25) 11,137 08/01/2023. | 3FE............
92933B AP 9 |WMG ACQUISITION CORP.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 44881 | ..........43,000 | ............ 44,774 (283) (283) 44,491 04/15/2026. | 4FE..
929338 AQ 7 |WMG ACQUISITION CORP.... ....| .. | 09/16/2020. | ZERO STAGE CAPITAL... ..38,341 37,000 0 37,000 07/15/2030.
WF-RBS COMMERCIAL MORTGAGE
92936Q AG 3 |TRUST .. | 09/17/2020. | MORTGAGE PAYDOWN. ...102,795 ...102,795 | .........103,819 102,844 (48) (48) 102,795 04/15/2045.
931427 AT 5 |WALGREENS BOOTS ALLL.....c.ccccovvvunnce. .. 109/16/2020. | ZERO STAGE CAPITAL......ccocovvvvee [ rovmrinrivnicnniinniiins | evieererenn 37,786 | 1100 37,000 | oo 37,000 0 37,000 04/15/2050.
93369K AA 3 |WAND MERGER CORP.. .. | 08/13/2020. | ISSUE CALLED at 104.063.. 844,433 .844,538 72 72 844,609 07/15/2023.
94107J AA 1 |WASTE PRO USA INC .. | 09/16/2020. | ZERO STAGE CAPITAL 20,291 20,412 58 58 20,470 02/15/2026.
95081Q AN 4 |WESCODISTRINC.... .. | 09/16/2020. | ZERO STAGE CAPITAL... 113,000 0 113,000 9,464 06/15/2025.
95081Q AP 9 |WESCO DISTR INC .. | 09/22/2020. | ZERO STAGE CAPITAL... ...575,615 119 119 575,734 58,478 06/15/2028.
95616A AA 1 |WEST STREET MERGER... .. | 09/16/2020. | ZERO STAGE CAPITAI ..43,538 43,554 156 156 43,710 2,415 09/01/2025.
958667 AA 5 | WESTERN GAS PARTNERS.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 41,750 33 33 41,783 02/01/2050.
958667 AC 1 |WESTERN GAS PARTNERS.. .. | 09/16/2020. | ZERO STAGE CAPITAL... 282,188 | ..o | e | e 1,841 1,841 284,028 02/01/2030.
960413 AW 2 | WESTLAKE CHEM CORP.. .. | 09/16/2020. | ZERO STAGE CAPITAI ..13,942 1 1 13,944 06/15/2030.
96926) AC 1 |WILLIAM CARTER CO.... .. | 08/13/2020. | ZERO STAGE CAPITAL... 624,700 622,390 | ..o | e (2,893) (2,893) 619,496 03/15/2027.
969457 BG 4 |CORPORATE .. | 08/11/2020. | ZERO STAGE CAPITAL 166,875 156,059 | oo | e (2,179) (2,179) 153,880 09/01/2021.
969506 AA 0 |WILLIAMS SCOTSMAN IN.. .. | 07/01/2020. | ISSUE CALLED at 103.938.. 35,214 35,127 (276) (276) 34,851 12/15/2022.
96950G AB 8 |WILLIAMS SCOTSMAN IN.. .. | 08/26/2020. | VARIOUS 317,839 .318,938 972 972 319,910 08/15/2023.
96950G AE 2 |WILLIAMS SCOTSMAN IN .. | 09/16/2020. | ZERO STAGE CAPITAL... 0 18,000 08/15/2028.
97789L AB 2 |WOLVERINE ESCROW LL .. | 09/16/2020. | ZERO STAGE CAPITAI 8,438 10,395 (38) (38) 10,356 11/15/2026.
98212B AG 8 |WPXENERGY INC .. 1 07/02/12020. | CORPORATE REORG.........ccccevens [ cerrrrerrerenreieisiienns | cvvrirenns 309,120 275,250 .275,609 48 48 275,657 08/01/2023.
98212B AM 5 |WPXENERGY INC .. | 09/16/2020. | ZERO STAGE CAPITAL... ....140,525 ....140,000 0 140,000 06/15/2028.
98310W AQ 1 [WYNDHAM DESTINATIONS.. .. | .. | 09/16/2020. | ZERO STAGE CAPITAL... 319,313 . rrnenn 304,688 312 312 304,999 03/01/2030.
98311A  AA 3 |WYNDHAM HOTELS & RESORTS............ .. | 09/16/2020. | ZERO STAGE CAPITAL......evcrvves | correrrvrirnrrirerirenins | cerveris 120,205 | .......... 116,000 | ..cooooce 116,000 .116,000 0 116,000 04/15/2026.
983130 AV 7 |WYNN LAS VEGAS LLC/ .. | 09/16/2020. | ZERO STAGE CAPITAL.......cvrvvrer | cerrvrrvrrrernnnereninns | vereeennnnid2,140 | i 43,000 | .coooonee. 43,538 (54) (54) 43,484 03/01/2025.
983793 AH 3 | XPO LOGISTICS INC ... | .. | 09/16/2020. | ZERO STAGE CAPITAL... 290,000 291,225 (79) (79) 291,146 05/01/2025.
984121  CQ 4 | XEROX CORP.....otvriririencineiieeiseiniis .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoovvveree [ rormrrrmrirneenneirneinns | wreeennnn33,000 | covrirnccs 32,000 29,699 30,180 377 377 30,557 03/15/2023.
98421M  AA 4 | XEROX HOLDINGS CORP .. | 09/16/2020. | ZERO STAGE CAPITAL......ccccrvveree [ wormrrrnerrirvnrirnernes | e 1,086,675 | ... 1,056,000 | ....... 1,062,308 9 ((C) ] SRR IO 1,062,298 08/15/2025.
98421M  AB 2 | XEROX HOLDINGS CORP ... | .. | 08/06/2020. | ZERO STAGE CAPITAL... 280,000 280,000 0 280,000 08/15/2028.
988498 AL 5 |YUMBRANDS INC.....cocoorivirmrercrierieriiens .. | 09/16/2020. | ZERO STAGE CAPITAL......ccoruverne [ vorerrmerrenrsninernes | cvvverenenn 84,150 | s 40,000 | ............ 44,444 (15) (15) 44,429 01/15/2030.
BMC SOFTWARE FINANCE INC
BL2725 58 0 |CORPORATE .. | 07/01/2020. | GOLDMAN SACHS 709 709 659 1 1 660 06/28/2025. | 3FE............
01626P AD 8 |ALIMENTATION COUCHE........cccccouvumnrnnne .. | 08/21/2020. | MATURITY ...cooevrireeieirnerierienens [ eoereneesnesissiseinns | oeeens 2,400,000 | ....... 2,400,000 | ....... 2,567,424 2,420,607 | .ooovvvrcrieriens | e (P0XCI07 1 [OUNN I (20,607) 2,400,000 08/21/2020. | 2FE............
06367X KF 7 |BANKMONTREAL QUE .| A]07/09/2020. [ DESJARDIN.......ccovvrrirrmirieiernnens | veereeerinsinsneniseiinns | corenes 4,463,980 | ....... 4,445,000 | ....... 4,444155 | ... 4,444 865 92 92 | e | e 4,444,958 10/06/2020. | 1FE..
071734 AD 9 |BAUSCH HEALTH COS IN. . |A]09/17/2020. | ZERO STAGE CAPITAL......vvervvrs [ correrrreiserinerienins | eervereand 955413 | .......... 895,000 | .......... 967,031 1965,010 | .oooevevrriens | ceereens (9,091) (9,091) 955,919 01/15/2028.
071734 AJ 6 |BAUSCH HEALTH COS IN. . |A]07/21/2020. | ZERO STAGE CAPITAL......vvuvrvi | correriirinnirerienins | v 421,281 | ..o 425,000 | .......... 425,000 425,000 0 425,000 01/30/2030.
07813Z BG 8 |BELL CANADA.... . | 09/14/2020. | RBC DEXIA .1,000,000 .1,000,000 .1,050,040 11,017,641 (7,381) ...1,010,260 09/29/2021.
097751 BR 1 |BOMBARDIER INC.. wee | [09/16/2020. | ZERO STAGE CAPITAL......ocovrvnes | coverrvevnvernnncrens | cererernnn 24,000 | oo, 30,000 | ..covennee 31,636 31,581 (226) 31,355 12/01/2024.
11283W AC 8 |BROOKFIELD RESIDENTI........oceoiveninnne A | 09/16/2020. | ZERO STAGE CAPITAL....c.oovevvrerer | verererrmernenirsnisenes | v 146,340 | i, 144,000 | .......... 152,280 150,179 9 (724) (715) 149,465 05/15/2025.
12614A DB 3 |CNH CAPITAL CANADA RECEIVABLE..... | .. | 09/15/2020. | VARIOUS..........ccooovemmrrirmmmrirnrrinns 204,055 204,055 .204,055 0 204,055 11/17/2025. | 1FE..
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146900 AQ 8 |CASCADES INC 08/17/2020. | CORPORATE REORG.........cccouvene | creereriseirnerieniinnes | cevi 1,063,810 | .......1,045,000 | .......1,063,800 | ........... 1,061,651 | .ovoeeercrienis | e (2,315) (P2 1) SRS IR 1,059,336 [ ..ovorucerncerns | cerreennns 4474 | .......... 4474 | ....... 65,429 |07/15/2023. | 3FE...
151350 AG 4 |CENOVUS ENERGY INC.... 09/16/2020. | ZERO STAGE CAPITAL......ocverevvns | vevreererineirvernnineiinns | cevveienns 64,594 3,620 3,620 45,870 08/15/2022. | 3FE...
15135U AP 4 |CENOVUS ENERGY INC.... 09/16/2020. | ZERO STAGE CAPITAL......ccovvvnes [ oveernerrerirneeneninns | oveinens 133,125 347 347 114,384 06/15/2037. | 3FE...
18060T AA 3 |CLARIOS GLOBALLP/.. 09/16/2020. | ZERO STAGE CAPITAL 2,140 0 2,000 05/15/2025. | 4F
284902 AE 3 |ELDORADO GOLD CORP N... 08/31/2020. | CORPORATE REORG.........cooovvves | covererrreriiesiesieins | oeviinns 150,015 | ......... 137,000 | ......... 143,725 | ..ccooovvrnnnes 59,423 | oo 16 | oo (1,212) (1,196) 142,276 06/01/2024. | 4FE...
29359N  AA 3 |ENSIGN DRILLING INC 09/16/2020. | ZERO STAGE CAPITAL . 11,664 | .........31,000 | ............31,000 | e 29,333 | .......... 1,667 1,667 31,000 04/15/2024. | 5FE...
335934 AH 8 |FIRST QUANTUM MINERA.... 08/04/2020. | ZERO STAGE CAPITAL rerenrn.833,150 461,592 213 846 1,059 613,951 05/15/2022.
36168Q AJ 3 | GFL ENVIRONMENTAL IN 09/16/2020. | ZERO STAGE CAPITAL.....covvererves | vevrerrerireirsenriveninns | e 50,875 0 50,000 06/01/2025.
36252M BG 4 | GMF CANADA LEASING TRUST . | 05/20/2020. | RBC DEXIA .(151,843) (V1 URURURORPUONN IVPUSTORPIRRTPURSORRPOIOR IOPPORTORPORRTIO IO (151,843)| ... .| 03/22/2021.
37638Z BG 8 |GLACIER CREDIT CARD TR v [+ 10972072020 [ MATURITY ..occoiviniineireeinsineinnnes | ceesersesissesessinnens | eeeees 2,400,000 | ....... 2,400,000 | ....... 2,400,000 2,400,000 0 2,400,000 09/20/2020.
443628 AF 9 |HUDBAY MINERALS INC... ... |.. | 09/14/2020. | ZERO STAGE CAPITAL 867,693 | ..o | e (6,843) (6,843) 860,851 9,441 01/15/2023.
443628 AH 5 |HUDBAY MINERALS INC... .| A|09/16/2020. | ZERO STAGE CAPITAL 0 82,000 718 04/01/2029.
44485H AA 2 | GFL ENVIRONMENTAL IN A | 09/16/2020. | ZERO STAGE CAPITAL .109,221 (230) (230) 108,991 | oo | e 4544 | ... 4544 | ... 6,027 | 06/01/2026.
477882 AA 9 | JOHN DEERE FINANCIAL.. .. | 09/15/2020. | RBC DEXIA ....6,002,455 (791) (791) . 6,001,664 07/23/2021.
552704 AC 2 |MEGENERGY CORP A | 09/10/2020. | ZERO STAGE CAPITAL 703 703 76,140 03/31/2024.
552704 AE 8 |MEG ENERGY CORP. ...| A| 09/16/2020. | ZERO STAGE CAPITAL 0 105,000 02/01/2027.
575385 AD 1 |MASONITE INTL CORP N.. ...|A|09/16/2020. | ZERO STAGE CAPITAL 46,000 0 46,000 02/01/2028.
57701R  AJ 1 |MATTAMY GROUP CORP.. .. | A 09/16/2020. | ZERO STAGE CAPITAL 75,000 0 75,000 . 12/15/2027.
683715 AC 0 | OPEN TEXT CORP .. | A|09/16/2020. | ZERO STAGE CAPITAL rereeenn. 89,650 ..88,000 | ..coovenne 88,000 0 88,000 | oo [ e 1,650 | oo 1,650 | .........1,989 | 02/15/2028.
69867D AC 2 |PANTHER BG AGGREGATO........ccosvvvneee A [ 09/16/2020. | ZERO STAGE CAPITAL.....covvvverer | cervrerermeerneeiseineins | cevreeens 264,805 251,000 258,486 .258,437 (532) (532) 257,905 | ..ocvorrircirens | e 6,900 | ..ccoooee 6,900 | ....... 17,957 | 05/15/2027.
70137T AP 0 |PARKLAND FUEL CORP.......cccovurvivrerrnrines A | 08/24/2020. | ZERO STAGE CAPITAL.....ccrvvvvns [ overerineiriensissinnins | vverennns 186,813 | .......... 175,000 | ... 175,000 .175,000 0 175,000 | oo | e 11,813 | e 11,813 | ... 11,595 | 07/15/2027.
REAL ESTATE ASSET LIGQUIDITY
75585R  PY 5 |TRUST .. | 09/14/2020. | MORTGAGE PAYDOWN 23,464 23,464 0 23,464 11/12/2052. | 1FE...
827314 AJ 4 |SILVER ARROW CANADALP........cocconnee. .. | 09/15/2020. | MORTGAGE PAYDOWN 248,204 .248,204 0 248,204 01/15/2023. | 1FE...
87952V AP 1 |TELESAT CDA/TELESA . 09/16/2020. | ZERO STAGE CAPITAL ....7,000 7,000 0 7,000 06/01/2027.
91911K AE 2 |VALEANT PHARMACEUTIC . | A 09/16/2020. | ZERO STAGE CAPITAL.. . ..15,399 15,538 96 96 15,634 03/01/2023.
00772B  AF 8 |AERCAP IRELAND CAPIT. D|07/21/2020. | ZERO STAGE CAPITAL voe..008,124 | ..........600,000 | ......... 613,854 809,191 | s [ v (3,711) (3,711) 605,480 05/15/2021.
00774M AD 7 |AERCAP IRELAND CAPIT.. 07/20/2020. | ZERO STAGE CAPITAL......cccovvvves [ covrenerrerirerincenins | v 689,143 | .......... 700,000 | .......... 716,667 T16,058 | oo | e (2,915) (2,915) 713,143 01/23/2023.
03969A AL 4 |ARDAGH PACKAGING 08/07/2020. | ZERO STAGE CAPITAL......ccoovveees [ oveinerierierinciinns | e 322,905 | .......... 309,000 | .......... 304,365 .305,157 396 396 305,553 02/15/2025.
03969A AP 5 |ARDAGH PACKAGING... 09/16/2020. | ZERO STAGE CAPITAL 205,250 200,000 203,500 .203,327 (465) (465) 202,862 08/15/2027.
143658 BC 5 | CARNIVAL CORP... 08/13/2020. | ZERO STAGE CAPITAL.. ..283,050 255,000 252,450 254 254 252,704 | ..o | s 30,346 04/01/2023.
143658 BG 6 |CARNIVAL CORP MTN BE 09/16/2020. | ZERO STAGE CAPITAL ceevnennn:00,431 | 55,000 55,000 0 55,000 5,431 5431 |... 930 |02/01/2026.
251525 AT 8 |DEUTSCHE BANKAG... 07/13/2020. | MATURITY ..o | oveesersenissennensnns | oesinnens 500,000 | .......... 500,000 | .......... 486,015 494,902 5,098 5,098 500,000 07/13/2020. .
404280 BS 7 |HSBC HOLDINGS PLC... 07/30/2020. | ZERO STAGE CAPITAL......ccorvverne [ woverinrrririvininiines | e 1,131,701 | ....... 1,050,000 | ....... 1,124,519 [ oo | e | e (3,266) (3,268) [ ..voveveereriennns | e 1,121,252 05/18/2024. | 1FE...
INTESA SANPAOLO S P
46115H AW 7 |CORPORATE 09/16/2020. | ZERO STAGE CAPITAL .192,086 785 785 192,872 01/15/2026.
62886H AP 6 |NCL CORPLTD ...| D| 09/16/2020. | ZERO STAGE CAPITAL 259 259 19,762 12/15/2024.
62886H AY 7 |[NCLCORPLTD...... 09/16/2020. | ZERO STAGE CAPITAL.. 0 61,000 02/01/2026.
62954H AC 2 [NXPBV/NXPFDGLL. 09/16/2020. | ZERO STAGE CAPITAL 3 3 31,939 05/01/2027.
629571 AA 8 |NABORSINDS LTD 09/16/2020. | ZERO STAGE CAPITAL 0 50,000 01/15/2026.
639057 AA 6 |NATWEST GROUP PLC ...| D[ 09/16/2020. | ZERO STAGE CAPITAL v 95,875 | 100,000 96,375 0 96,375 01/01/9999. .
714264 AA 6 |PERNOD RICARD SA......cccoovvrmmrinrirnnns D| 06/24/2020. | CORPORATE REORG..........ccoovev | convernerrimrierineinnne | oviirenns 318,361 | .......... 306,000 322,013 316,302 | v | e (3,865) (3,865) 312,437 04/07/2021. | 2FE............
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81725W  AG SENSATA TECH BV. 09/16/2020. | ZERO STAGE CAPITAL.....cccovvvvevns | cvevrerirseinerinrirnees | cvvernen 41,243 | 100.39,000 | oo 36,368 318 318 36,685 10/15/2023.
85529V AA STARFRUIT FINCO B V.. 09/16/2020. | ZERO STAGE CAPITAL... ....150,000 .150,000 0 150,000 10/01/2026.
893830 AF TRANSOCEAN SEDCO FOR........ccccovienne 09/11/2020. | CORPORATE REORG. 1,084,624 | .............. 971,900 | ...... 134,789 | ........... 5,088 | ..overeriririens | i 139,877 | oo LITTT [ [ e 207) | i (207) | e 84,896 | 04/15/2031.
89686Q AB TRIVIUM PACKAGING FI... 09/16/2020. | ZERO STAGE CAPITAL... 216,500 | .o [ | e (1,681) (1,681) 214,819 | v | e 1,431 | 1,431 | 12,892 | 08/15/2027.
89705P  AA TRONOX FINANCE PLC 09/22/2020. | ZERO STAGE CAPITAL... 417,492 57,148 3,102 3,102 420,700 | oooovvevvirrirns | e 40,422 | ... 40,422 | ... 14,406 | 10/01/2025.
92676X AC VIKING CRUISES LTD......cocrvvvrvrireriires 07/17/2020. | ZERO STAGE CAPITAL 216,775 811 811 217,586 | ..cooovcrverrenes | cernenn(85,911) | ... (85,911) | e 9,823 | 05/15/2025.
92769V AJ VIRGIN MEDIA FIN PLC 09/16/2020. | ZERO STAGE CAPITAL... 200,000 0 200,000 | ..cooovrverienns | e 5,250 | ..r..5,250 | e 2,694 | 07/15/2030.
947075 AP WEATHERFORD INTL LTD ....| D] 07/24/2020. | ZERO STAGE CAPITAL... v 211,738 308,269 201,326 | .o | s (1,589) (1,589) 306,618 | ..o [ (94,881) 12/01/2024.
3899999. Total - Bonds - Industrial and Miscellaneous ...175,117,706 . 172,070,221 | . 127,840,138 | ...... 434,859 | ... (94,147) | oo 0 i 340,712 | .o 171,659,416 | .o 0]...2,875,636 ..7,203,920 XXX
Bonds - SVO Identified Funds
ISHARES BROAD USD HIGH YIELD
464350 85 BOND ETF . 109/16/2020. | ZERO STAGE CAPITAL.....coovvinii | cornrinsiiisiiesiinnens 0 6,723,540 | ..coooivvrinnninns | 000nn(50,951) | ........(50,957) | ... 201,752 | oo L
8099999. Total - Bonds - SVO Identified Funds 0 0 0 0 0 6,723,540 |..cccocoeenn0 | ...er..(50,951) | ........(50,951) [ ..... 201,752 XXX XXX
Bonds - Unaffilited Bank Loans
BL2387 53 BWAY....ooiiriririneinniieiinns . | 06/30/2020. | VARIOUS 4,254 | .o 4254 | 4,164 4,172 10 10 4181 | e s T3 | 13 | s 76 | 04/03/2024. [4FE............
BL2414 59 MOHEGAN TRIBAL GAMING AUTHORITY] .. | 08/18/2020. | VARIOUS 277,989 298,415 .301,602 2,338 2,338 303,940 10/13/2023.
BL2518 13 TRAVERSE MIDSTREAM... .. 1 09/15/2020. | VARIOUS.........otumerierineirneeinninnee [ eorerineeneeiissinssines | seneeseees 36,512 | .coe..n.39,637 | e 39,141 35,990 3,194 67 3,261 39,251 09/27/2024.
BL2543 54 NUMERICABLE U.S. LLC... .| 07/15/2020. | GOLDMAN SACHS 805 793 795 1 1 796 01/31/2026.
MITCHELL INTERNATIONAL
BL2562 96 CORPORATE .| 07/28/2020. | PRIOR YEAR INCOME 0 12/01/2024. | 4FE............
SCIENTIFIC GAMES CORP - A
BL2629 47 CORPORATE .. | 06/30/2020. | VARIOUS 2,177 2,172 1 1 2,173 08/14/2024.
BL2636 58 TRANSDIGM INC CORPORATE| .. | 06/30/2020. | VARIOUS 1,247 1,237 1 1 1,238 08/22/2024.
CHARTER NEX US INC
BL2636 86 CORPORATE . | 06/30/2020. | VARIOUS 262,037 273,339 273,475 258 258 273,733 | oo | e (11,696) | ........(11,696) | ......... 8,606 | 05/17/2024.|4FE............
TITAN ACQUISITION LTD
BL2651 41 CORPORATE . | 06/30/2020. | VARIOUS 1,625 | oo 1,625 | e 1,621 1,596 26 26 1,622 | oo [ 3| e [ 44 | 03/16/2025. [4FE............
HUB INTERNATIONAL
BL2684 93 CORPORATE . | 06/30/2020. | GOLDMAN SACHS 886 855 856 3 3 859 [ oo | e 27 | 2T | s 21 | 04/25/2025. | 5FE............
ALLIANT TECHSYSTEMS INC
BL2689 09 CORPORATE .| 07/01/2020. | GOLDMAN SACHS 823 798 799 2 2 80T [ oo | e 22 | 22 | s 22 | 05/10/2025. [4FE............
ORTHO-CLINICAL DIAGNOSTICS
BL2704 46 CORPORATE .. | 06/26/2020. | OAKTREE..........cooovrrierirerirrirriinns 2,561 | ceirnn2,561 | 2,548 1 1 2,549 | oo | e 12 | 12 [ 7 | 06/30/2025. | 4FE............
BL2704 56 VERTAFORE INC CORPORATE| .. | 08/25/2020. | PRIOR YEAR INCOME 0 [ e e | rereseesnninnnes | seessnnssnnenens | neeennenennn0 | e 904 |07/02/2025. |4FE............
CENTRALSQUARE TECH(TRITECH)
BL2768 42 CORPORATE . | 06/30/2020. | GOLDMAN SACHS 805 793 764 31 1 32 £ T R FOSRO 10 | v 10 [ 15 | 08/29/2025. | 4FE............
TRAVELPORT LLC
BL2935 86 CORPORATE . | 06/30/2020. | VARIOUS 1,813 1,689 123 123 1,813 01/24/2026.
AMC ENTERTAINMENT INC
BL2940 10 CORPORATE .. | 08/01/2020. | VARIOUS 2,020 | corirenn2,020 | i, 1,581 16 16 1,597 423 04/22/2026.
BL2959 40 STAPLES INC CORPORATE...| .. | 08/25/2020. | PRIOR YEAR INCOME 0 04/12/2026.
BL2974 20 ADIENT US LLOC CORPORATE | .. | 08/25/2020. | PRIOR YEAR INCOME 0 05/06/2024.
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BL3112 45 7 |CEC ENTERTAINMENT INC......cccccorvirnnee .. | 06/24/2020. | GOLDMAN SACHS........cccomeermrrnns [ correrrerineinerirenins | cerverinns 217,470 323,375 309,227 .309,227 988 988 310,216 | .vvvnrrerireees | v (92,746) | ........ (92,746) | ......... 4,900 | 08/30/2026. [4FE............
PRIME SECURITY SERVICES
BL3153 34 5 |BORROWERLLC . | 06/30/2020. | VARIOUS..........oeverirrererircinerin 875 875 853 854 2 2 855 | oo | e 20 | o 20 | s 18 |09/23/2026. | 3FE............
INNOPHOS HOLDINGS INC
BL3283 17 5 |CORPORATE . | 06/30/2020. | VARIOUS...........oevemrrrrererireirerins 938 938 938 0 938 [ oo e | e (V1 I 15 | 02/07/2027. | 4FE............
ALLEGIANT TRAVEL CO
BL3300 24 3 |CORPORATE . | 08/13/2020. | GOLDMAN SACHS.........ccemrrrrrrins | o | eerveri 315,000 | .......... 350,000 | .......... 315,000 2 2 315,002 | ..o | s (V2] I (2) [ oo 02/05/2024. | 3FE............
GOLDEN NUGGET
BL3347 29 3 |CORPORATE . 1 07/24/2020. | OAKTREE......cooiinniinniririsniinniins | o | ceseneend 637,905 | ......... 637,905 | ......... 648,813 (744) (744) 648,069 | ..ovovorieriines [ e (10,165) | ........ (10,165) | ..o 10/04/2023. | 5FE...........
8299999. Total - Bonds - Unaffiliated Bank LOBNS............iiiiiiiiiiiiiiiiiiiiis | coieissisiesesessssssssissessssss st sssssnsesssssnsssssesssnns | avssan 1,767,742 | ....... 1,963,280 | ....... 1,904,101 | oooviiennncd 935,228 | .......... 3,374 2,947 0 6,321 0 ] i 1,910,429 [ ..o l0 [ (142,688)] ...... (142,688) | ....... 39,206 XXX XXX
8399997. Total - Bonds - Part 4 .1,032,028,565 |....968,113,968 |.1,032,098,614 | ....... 348,288,900 | ..... (609,399) | ...(2,069,488) | ... 0 [ (2,678,887) | ...vvevvernnens 0 | ...1,024,086,221 .0 ]...7,359,685 |..... 7,359,685 | 14,766,686 XXX XXX
8399999. TOtal - BONGS. ...t .1,032,028,565 |....968,113,968 |.1,032,098,614 | ....... 348,288,900 | ..... (609,399) | ...(2,069,488) | ......coouvvn. 0 [ (2,678,887) | ...cvvrverees 0] ...1,024,086,221 | ....ccccoonen. 0..7,359,685 |.... 7,359,685 | 14,766,686 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00130H 10 5 |AES CORP .. 109/10/2020. | ZERO STAGE CAPITAL......cccrmvvns | cerernes 20,302.000 | .......... 307,101 XXX | 335,998 | ....coovvrnn 404,010 | ....... (68,012) [ oo | e [ e (68,012) 335,998 (28,897)| ........ (28,897) | ......... 7,035 XXX [
00206R 10 2 |AT&TINC .. | 07/09/2020. | VARIOUS | s 5,134.000 | .......... 151,668 XXX | 196,664 0 196,664 XXX
002824 10 0 |ABBOTT LABS.....ccoomiumerierineereniseiseis .. | 09/10/2020. | ZERO STAGE CAPITAL.. OO [ 1,059.000 | ...ccoeee 107,609 XXX | s 88,638 | ..ccvvrirnes 91,985 | ......... (3,346) (3,346) 88,638 XXX
00287Y 10 9 [ABBVIEINC .. | 09/10/2020. | ZERO STAGE CAPITAL.. N - 3,107.000 | .......... 296,264 XXX | 345,944 0 345944 | .o | (49,680) | ........ (49,680) | ... XXX
00724F 10 1 |ADOBE SYS INC.....ccoovvrimrerreerrrisericiinns .. | 09/16/2020. | VARIOUS o 32,000.000 | .....15,231,577 XXX | 2,513,978 | ......... 10,553,920 | ..(8,039,942) | ....oovrenrrrers | verrrrrirnriieis | e (8,039,942) 2,513,978 12,717,599 |...12,717,599 XXX
00971T 10 1 |AKAMAITECHNOLOGIES..........ccocovvvrnec. .. | 08/06/2020. | ZERO STAGE CAPITAL.......cccvvvvees | ovrirrrrinas 345.000 | ............ 38,349 XXX 27,403 29,801 (2,398) (2,398) 27,403 XXX
011659 10 9 |ALASKA AIR GROUP INC... .. | 09/10/2020. | ZERO STAGE CAPITAL B 4,015.000 | .......... 158,907 XXX | 251,073 (6,623) 251,073 XXX
016255 10 1 |ALIGN TECHNOLOGY INC. .. | 09/10/2020. | ZERO STAGE CAPITAL R [ 782.000 | .......... 239,591 XXX | e 213,436 (4,819) 213,436 XXX
018802 10 8 |ALLIANT ENERGY CORP. .. | 07/09/2020. | ZERO STAGE CAPITAL [0 [ 3,170.000 | ..ccooneee 153,327 XXX | 136,362 273,462 | i (B7,100) | oo | e | e (37,100) 136,362 XXX
02209S 10 3 |ALTRIA GROUP INC .. | 09/10/2020. | ZERO STAGE CAPITAL B 6,329.000 | .......... 275,599 XXX | 303,222 | ... 315,880 | 0o i(12,658) | oo | s | e (12,658) 303,222 | .o [ e (27,623) | ........ (27,623) | .... XXX
023135 10 6 |AMAZON COM INC.... .. | 08/20/2020. [ VARIOUS.........cooovrerreririrnrirrinrnns 3,900.000 | .....12,513,125 XXX ] e 2,592,681 | ...cooouc 7,206,576 | ..(4,613,895) | ...oovrvrerernrens [ v [ e (4,613,895) 2,592,681 ...9,920,444 | ... 9,920,444 | .... XXX
025816 10 9 | AMERICAN EXPRESS.... .. | 07/09/2020. | VARIOUS. 1,173.000 XXX 136,502 117,021 (5,288) (5,288) 136,502 (29,605) | ........(29,605) XXX
026874 78 4 |AMERN INTL GROUP INC.. .. | 08/06/2020. | ZERO STAGE CAPITAL.. B [ 2,722,000 XXX 93,454 0 93,454 | oo | s (10,604) | ........ (10,604) | .... XXX
03064D 10 8 |AMERICOLD RLTY TR .. | 08/21/2020. | ZERO STAGE CAPITAL......covruvver | rrvrs 13,734.000 XXX | 451,521 | v 481,514 | ... (29,993) [ .vrevvervirnrires | ceererirernneees [ v (29,993) 451,521 | oo [ e 73,689 | ......... 73,689 | ... XXX
03076C 10 6 |AMERIPRISE FINANCIAL... .. | 09/10/2020. | ZERO STAGE CAPITAL......occrvvvees | ovverrrinns 208.000 XXX 35,522 0 35,522 | oovvverieries [ i (4,207) | vovvenee (4,207) | ... XXX
031162 10 0 |AMGEN INC .. 1 09/10/2020. | ZERO STAGE CAPITAL......cocvvvees | ovvirrerins 186.000 XXX | s 44218 | oo 36,884 | ......... (1,030) (1,030) A4.218 | e | e 1174 | e 1,174 XXX
03748R 75 4 |APARTMENT INV&MGMT.. .. | 07/09/2020. | ZERO STAGE CAPITAL.. 1,487.000 XXX 81,269 0 81,269 reeen(27,318) | e (27,318) XXX
037833 10 0 |APPLE COMPUTER .. [09/10/2020. | VARIOUS.........cocovvivmrivcirnrinnians | e 116,043.000 | .. XXX | s 458,054 | ......... 14,690,502 | (14,232,448) | ....vovvvrcrvcis | cerinerierienes ....(14,232,448) 458,054 ..28,846,461 | ...28,846,461 XXX
045487 10 5 |ASSOCIATED BANC CORP... .. | 09/08/2020. | VARIOUS..........ocvomrrerririrnrrneriins | cevvn 24,730.000 | .......... 336,904 XXX | 527,907 | .............545,049 | ....... (17,142) SOV I (17,142) 527,907 | oo [ s (191,003)| ...... (191,003) XXX
053332 10 2 |AUTOZONE INC ... | .. | 09/10/2020. | ZERO STAGE CAPITAL.. 260.000 | .......... 314,920 XXX | 281,863 | .............309,741 | ....... (27,877) B I (27,877) 281,863 | ..o | e 33,056 | ......... 33,056 | ..o XXX
053484 10 1 |AVALONBAY COMMUNITIES INC............ .. 1 09/10/2020. | ZERO STAGE CAPITAL......cccrvvvees | ovrirrrinns 866.000 | .......... 131,683 XXX | 137,703 0 137,703 | oo | e (6,020) | .......... (6,020) | ......... 2,112 XXX [
BP AMOCO PLC COMMON
055622 10 4 |STK .. | 08/04/2020. [ COWEN.........cocmrvrirrrnrireiinrrniiens | oevees 320,000.000 | ....... 7,587,928 XXX . 13310,734 | 12,076,800 |....1,233,934 | ..coovirirvivrer | e | e 1,233,934 | oo | e 13,310,734 | .o ..(5,722,806) | ...(5,722,806) | ..... 400,000 XXX [
060505 10 4 |BANKAMERICA CORP NEW.. .. | 08/06/2020. o 46,047.000 | ....... 1,171,051 XXX | .1,299,446 | ... 1,621,775 | ..... (322,329) | ovvveererinrines [ e | e (322,329) | covoveverercins | s 1,299,446 | ....covverrvranns [ e (128,396) | ...... (128,396) | ....... 61,120 XXX
06652K 10 3 |BANKUNITED INC .. | 09/11/2020. | ZERO STAGE CAPITAL.. IO [ 6,820.000 | .......... 154,938 XXX ] 284,169 | ...l 249,339 | 34,830 34,830 284,169 | ..o | e (129,231) ] ...... (129,231) | ......... 4,569 XXX
084670 70 2 |BERKSHIRE HATHAWAY INC DE.. .. | 08/06/2020. | ZERO STAGE CAPITAL [0 [ 2,603.000 ..528,469 XXX | ....551,914 | ............589,580 | ....... [T 1C12) IR ISP O (37,665) 551,914 (23,445) | ........ (23,445) | .... XXX
086516 10 1 |BESTBUY INC .. | 07/09/2020. | ZERO STAGE CAPITAL I 1,111.000 | ............94,443 XXX , L.97,546 | . (18,629) [ ..vvvvvevveririres | cevrerirerivnrines [ v (18,629) 78,917 | o | e 15,527 | ... 15,527 XXX
09062X 10 3 |BIOGEN IDEC INC.......ooevuvrrrereriririreinne .. 109/10/2020. | VARIOUS..........vvvmerenrrnerirerisniriee | cevirieens 9,132.000 | ....... 2,750,785 XXX ] 2,070,316 | .ovvvrnee 2,709,738 | ..... (639,423) | ..o [ e | e (639,423) 2,070,316 | covovverererecer [ e 680,469 | ....... 680,469 | .....cccoovererns XXX [
092113 10 9 |BLACKHILLS CORP......cervrvrirrriirerirnines .. | 09/23/2020. | ZERO STAGE CAPITAL.....ccovvvevrns | vorvrrerrnn 721.000 | ............ 38,347 XXX | 50,632 56,627 (5,996) (5,996) 50,632 | ..o | e (12,284) | ........ (12,284) | ......... 1,157 XXX [
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097023 10 5 |BOEING CO .. | 08/06/2020. | ZERO STAGE CAPITAL... ....247.000 XXX ] s 44,907 0 44,907 (2,232) | ..........(2,232) XXX
09857L 10 8 |BOOKING HOLDINGS INC. <. | . | 09/10/2020. | ZERO STAGE CAPITAL... ....141.000 XXX 260,170 | e 289,576 | ....... (29,408) [ ...vovvrvvererires | ceererirerivieees [ v (29,406) 260,170 1,471 1,471 XXX
117043 10 9 |BRUNSWICK CORP........cocvvrrireirrrinirines .. | 09/10/2020. | ZERO STAGE CAPITAL......cccomuverne | verrreens 2,930.000 XXX | 153,659 | ..ovvvverinne 175,741 | ....... (22,082) | ..o | e [ e (22,082) 153,659 XXX
12514G 10 8 |CDW CORP .. | 07/09/2020. | ZERO STAGE CAPITAL... . XXX | 62,078 44,995 (5,910) (5,910) 62,078 XXX
125269 10 0 [CFINDS HLDGS INC......cccvvrvrrrrrierirnes .. | 07/09/2020. | ZERO STAGE CAPITAL... 6,754.000 XXX 296,811 | i 269,110 | ......... (3,326) (3,326) 296,811 XXX
12541W 20 9 |C HROBINSON WLDWIDE..........ccccrmrvnee .. | 06/30/2020. | PRIOR YEAR INCOME XXX 0 XXX
12572Q 10 5 |CME GROUP INC .. | 07/09/2020. | ZERO STAGE CAPITAL... .723.000 XXX 0 132,852 | covvrvercerveis | s (13,602) | ........ (13,602) XXX
131193 10 4 |CALLAWAY GOLF CO .. | .. | 09/16/2020. | ZERO STAGE CAPITAL... 2,910.000 XXX ] 239,816 | o 175,536 | ....... (25,390) [ ..ovovverrrinnins | e | e (25,390) 239,816 | ..o | s 10,744 | ......... 10,744 XXX
14040H 10 5 |CAPITAL ONE FINL CO....ovvvvvrrrerrrcrirnns .. | 07/01/2020. | PRIOR YEAR INCOME XXX 0 | cerirerrreiennes e | v | s | e 0 XXX
149123 10 1 |CATERPILLAR INC DEL......cccovvvnrrierirns .. | 07/09/2020. | ZERO STAGE CAPITAL......coccvsveres | orvirrrinas 331.000 | oo 42,098 XXX | s 44,854 | ..o 48,882 | ......... (4,028) (4,028) 44,854 | ..o | s (VG ) — (2,755) XXX
CELANESE CORP COMMON
150870 10 3 |STK .. | 08/06/2020. | ZERO STAGE CAPITAL... .3,623.000 XXX 386,720 (29,751) XXX
156700 10 6 |CENTURYLINK INC .. | 09/10/2020. | ZERO STAGE CAPITAL... .6,136.000 XXX 71,484 (6,846) XXX
156782 10 4 |CERNER CORP. .. 109/10/2020. | VARIOUS..........oovverrimrireiisrirsrii 2,418.000 XXX 164,039 6,960 XXX
171340 10 2 |CHURCH & DWIGHT INC .. | 07/09/2020. | ZERO STAGE CAPITAL... XXX 204,794 32,995 XXX
172908 10 5 |CINTAS CORP. .. | 07/09/2020. | ZERO STAGE CAPITAI XXX 322,438 15,221 XXX
191216 10 0 |COCA COLA CO. .. | 09/10/2020. | ZERO STAGE CAPITAL... XXX 616,881 51,397) XXX
194162 10 3 |COLGATE PALMOLIVE CO .. | 07/09/2020. | ZERO STAGE CAPITAL... XXX 6,402 138 XXX
204166 10 2 | COMMVAULT SYSTEMS .. | 06/25/2020. | ZERO STAGE CAPITAI XXX .42,420 ..32,676 9,744 42,420 .(15,224)| .. XXX
20825C 10 4 |CONOCOPHILLIPS .. | 08/06/2020. | VARIOUS XXX ..28,250 ..29,979 (1,729) 28,250 | oooerrrerireinns | e (10,908) | ........ (10,908) XXX
22160K 10 5 |COSTCO WHSL CORP NEW. .. | 08/06/2020. | ZERO STAGE CAPITAL... XXX 281,224 157,247 86 281,224 | ..o | s 41,676 | ........ 41,676 XXX
227046 10 9 |CROCSINC. .. | 09/10/2020. | ZERO STAGE CAPITAI XXX 0 148,957 .102,929 ..102,929 XXX
22822V 10 1 |CROWN CASTLE INTL CORP! .. | 07/09/2020. | ZERO STAGE CAPITAL... XXX 0 114,106 XXX
231021 10 6 |CUMMINS INC .. | 09/10/2020. | ZERO STAGE CAPITAL... XXX cennn 132,252 | 140,663 | ......... (8,410) (8,410) 132,252 XXX
23355L 10 6 | DXC TECHNOLOGY CO. ... | .. 109/10/2020. | ZERO STAGE CAPITAL... . XXX | 66,042 0 66,042 . XXX
247361 70 2 |DELTAAIRLINES.....cccoommrrmrircriririrnennns .. | 08/06/2020. | ZERO STAGE CAPITAL......cccrvverne | vervrnens ,607.000 | ..ooonee 122,441 XXX | 261,816 | ..coovrvrnee 269,417 | ......... (7,602) (7,602) 261,816 | .ooverererceins | e (139,375) | ...... (139,375) | oo 1,854 XXX [
24906P 10 9 |DENTSPLY SIRONA INC.....covemrvririirinns .| 09/10/2020. | ZERO STAGE CAPITAL.....ccovvevrns | worevrnes 1,690.000 | ...coonee 74,766 XXX | 69,639 0 69,639 5,127 5127 [ XXX [
DIGITAL REALTY TRUST INC
253868 10 3 | COMMON STK .. 1 09/10/2020. | ZERO STAGE CAPITAL......coccvvveres | worrirrranns 445.000 | ...ccoonee 65,462 XXX 0 66,555 XXX [
254687 10 6 |DISNEY WALT CO.. .. | 08/06/2020. | VARIOUS..........oovvmrrerrririrnrrneriins | cevves 41,133.000 | ....... 5,246,867 XXX 5,785,200 | ..(5,360,758) | .......oorrverries | s | e (5,360,758) 539,556 XXX
260003 10 8 |DOVER CORP .. | 09/10/2020. | ZERO STAGE CAPITAI OO [ 1,365.000 | .......... 152,330 XXX 22,821 | oo (3,309) (3,309) 114,760 XXX
260557 10 3 |DOWINC .. 1 09/10/2020. | ZERO STAGE CAPITAL......ccvvvvees | wovvirrrinns 554.000 | ............ 27,329 XXX ] 28,652 | e 30,320 | ......... (1,668) (1,668) 28,652 XXX
26614N 10 2 |DUPONT DE NEMOURS INC. .. | 07/09/2020. | ZERO STAGE CAPITAL... XXX 0 48,501 XXX
26875P 10 1 |EOG RESOURCES INC . 109/10/2020. | ZERO STAGE CAPITAL... XXX 266,224 0 266,224 XXX
E*TRADE FINANCIAL CORPO
269246 40 1 |COMMON STK .. | 09/10/2020. | ZERO STAGE CAPITAL XXX | 75,940 18,965 (155) (155) 75,940 | oo | e 4,017 XXX [
27616P 10 3 |EASTERLY GOVERNMEN........ccccoovvumnecns .. | 06/25/2020. | PRIOR YEAR INCOME XXX 0 XXX [
277432 10 0 |EASTMAN CHEMICAL COMPANY. .. | 09/10/2020. | ZERO STAGE CAPITAL... XXX 0 49,508 | ..coovvrvreii | e 10,231 XXX
28176E 10 8 |EDWARDS LIFESCIENCES CORP.............. | .. | 09/10/2020. | ZERO STAGE CAPITAL... . XXX 0 56,681 3,449 XXX
30034W 10 6 |EVERGY INC....coovviirvirrireriieirerineiieins .. | 07/09/2020. | ZERO STAGE CAPITAL.....ccovvvevrns | vorvrrrins 541.000 XXX 35,214 (83) (83) 35,131 XXX
30225T 10 2 |EXTRA SPACE STORAGE .. | 08/06/2020. | ZERO STAGE CAPITAL... .2,063.000 XXX ] 221432 | 169,381 | 9,500 9,500 221,432 XXX
30231G 10 2 |EXXON MOBIL CORPORATION .| 07/09/2020. | ZERO STAGE CAPITAL... .7,186.000 XXX | 544914 | Ll.501,439 | L A34T5 | o | e | e 43,475 544,914 XXX
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30303M 10 2 |FACEBOOK INC .. | 09/16/2020. | VARIOUS o 65,000.000 | .....17,319,878 XXX v 13,341,250 | (6,936,832 ) 6,404,418 ..10,915,459 |...10,915,459 XXX

31847R 10 2 |FIRST AMERICAN CORP... .. | 09/18/2020. | ZERO STAGE CAPITAL.. [ 4,080.000 XXX | 170,946 | e 104,393 | ....... (36,852 ) 170,946 | ..o | e 39,415 | ... 39,415 | ... XXX

339041 10 5 |FLEETCOR TECHNOLOG.. .. | 07/09/2020. | ZERO STAGE CAPITAL B [P 335.000 XXX 96,386 ) 95,624 | .oooovvererres | s (10,014)| ........ (10,014) | .... XXX

34950E 10 9 [FORTINETINC... .. | 09/10/2020. | ZERO STAGE CAPITAL.....ccovvvvres | worerrns 1,043.000 XXX 96,404 ) 89,883 33,424 | ... 33,424 XXX

35137L 10 5 |FOXCORP CLASSA.. .. 109/10/2020. | VARIOUS..........ovvomrrerrrerisrieriians 320,175.000 XXX 11,677,050 | ... (264,456) | ..o [ e | e ) RS I 11,539,574 | oo ...(3,194,550) | ...(3,194,550) XXX

35137L 20 4 |FOX CORPORATION .. | 08/06/2020. | ZERO STAGE CAPITAL......cccoevree | vevrrnees 2,004.000 XXX | e 71,663 | 72,946 ) 71,663 | oo | s (21,911) | <.oovvs (21,911) . XXX

370334 10 4 | GENERAL MILLS INC .| .. [ 07/09/2020. | VARIOUS...........ccovomrrrrrrrrirrerrians 2,335.000 XXX 125,063 125,759 | ovoovverceeven | v 19,673 | ..ccoo.e. 19,673 | .........3,432 XXX

38141G 10 4 | GOLDMAN SACHS GROUPINC.... .. | 06/29/2020. | PRIOR YEAR INCOME XXX 0 | e e | v | seenesnsisniens | e (V] I 32,500 XXX

384802 10 4 |GRAINGERW W INC. .. | 07/09/2020. | ZERO STAGE CAPITAL.. XXX 0 49,140 XXX

40434L 10 5 |HEWLETT PACKARD ... | .. | 07/09/2020. | ZERO STAGE CAPITAL XXX 0 76,381 XXX

405217 10 0 |HAIN CELESTIAL GROUP.........cccooruvurnec .. | 09/14/2020. | ZERO STAGE CAPITAL IO 7,620.000 XXX | 165,326 | e 197,777 | ....... (32,451) [ oo | e | e (32,451) 165,326 XXX

418056 10 7 |HASBRO INC COMMON STK |.. | 09/10/2020. | ZERO STAGE CAPITAL ] 896.000 XXX 0 66,362 XXX

43300A 20 3 |[HILTON WRLDWDE HLDGS.. .. | 07/09/2020. | ZERO STAGE CAPITAL N - 1,393.000 XXX ] 133,245 | 154,498 | 1 (21,253) | e [ e | e (21,253) 133,245 XXX

438516 10 6 |HONEYWELL INTL INC.. .. | 09/10/2020. | ZERO STAGE CAPITAL.. 1,819.000 ..300,419 XXX 316,233 (5,730) 316,233 , cenen(15,814) XXX

45866F 10 4 |INTER CONTINENTAL EX.. .. | 09/10/2020. | ZERO STAGE CAPITAL B [ 2,537.000 245,527 XXX 238,306 1,718 238,306 | ...cvvrererriiins | e 7221 | o 7,221 XXX

461202 10 3 |INTUIT, INC .. | 08/06/2020. | ZERO STAGE CAPITAL......ccovvvree | verrreens 1,249.000 | .......... 385,194 XXX | 322,242 (4,909) 322,242 XXX

46434G 82 2 |ISHARES INC .. | 09/18/2020. | BANKAMERICA.........cooovvvmirrcrrnns | v 439,500.000 | .....26,227,813 XXX ....25,033,957 0 25,033,957 XXX

485170 30 2 |KANSAS CITY SOUTHERN.... .. | 08/06/2020. | ZERO STAGE CAPITAL I [ 1,542.000 | .......... 279,452 XXX 227,727 51,768 (341) (341) 221,727 XXX

488401 10 0 |KEMPER CORPORATION ... | .. | 08/03/2020. | ZERO STAGE CAPITAL [ 1,694.000 | .......... 133,140 XXX | 107,222 | .o 131,285 | ....... (PZ 0[S RS VRPN IR (24,063) 107,222 XXX

489170 10 0 |KENNAMETALINC....oovvovveriercirerisniiens .. | 07/08/2020. | ZERO STAGE CAPITAL......ccorvverne | verrreens 4,030.000 | .......... 108,502 XXX | 166,566 | ....oooerenee 148,667 | ........ 17,899 | v [ e [ v 17,899 166,566 XXX

494368 10 3 |KIMBERLY CLARK CORP .. | 07/02/2020. | PRIOR YEAR INCOME XXX 0 XXX

501242 10 1 |KULICKE & SOFFA INDS .. | 08/18/2020. | ZERO STAGE CAPITAL......cccoomvveree | vevrrens 6,930.000 XXX | 147,702 | oo 188,496 | ....... (40,794 | ..ovvrvevevis | e | e (40,794) 147,702 XXX

512807 10 8 |LAM RESEARCH CORP .. | 09/10/2020. | ZERO STAGE CAPITAL | e 256.000 XXX | 72,665 74,854 (2,189) (2,189) 72,665 XXX

517834 10 7 |LAS VEGAS SANDS CORP.... ...| .. | 08/06/2020. | ZERO STAGE CAPITAL B [ 2,063.000 XXX | 136,638 | ..oovvenrinn 89,269 | ......... (8,964) (8,964) 136,638 XXX

539830 10 9 |LOCKHEED MARTIN CORP........ccccocovrnnee .. | 06/26/2020. | PRIOR YEAR INCOME XXX 0 XXX

573284 10 6 | MARTIN MARIETTA MATERIALS... .. | 07/09/2020. | VARIOUS . XXX 10,347 (533) (533) 9,813 | covoeeereerenins | e (2,226) | ..ocevee (2,226) | ... XXX

575385 10 9 |MASONITE CORP .. | 08/17/2020. | ZERO STAGE CAPITAL.. N 7,630.000 XXX 406,093 | ...........484,818 | ... (131,883) | oo [ | e (131,883) 406,093 | ...ocvviiiris | e 216,009 | ....... 216,009 XXX

57636Q 10 4 |MASTERCARDINC.... .. 1 07/29/2020. | VARIOUS..........ovvvvrrreriirenrincrins | e 13,000.000 XXX | 263,746 ..(3,617,924) ) 263,746 ...3,767,303 |..... 3,767,303 XXX

57776 10 0 | MAXLINEAR INC ... | .. | 07/29/2020. | ZERO STAGE CAPITAL.. | e 16,650.000 XXX | 310,203 | .............353,313 | ...... (43,110) ) 310,203 | ..o [ v 121471 | .. 121,471 XXX

580135 10 1 |MCDONALD'S CORP.......cocommrvrmrrrirrrnens .. | 09/10/2020. | ZERO STAGE CAPITAL......occrvvvres | wovrerrrinns 310.000 XXX ] 61,692 | ..ccooovonnen. 21,539 | .. 1,394 61,692 2,511 2,511 | ... XXX

58933Y 10 5 |MERCK&COINC.. .. | 07/09/2020. | ZERO STAGE CAPITAL OO [ 2,097.000 . XXX | 175,812 | 190,722 | (14,910) 175,812 | oo | s (13,491) | ........ (13,491) | .... XXX

59156R 10 8 |METLIFEINC .. | 09/10/2020. | ZERO STAGE CAPITAL B - 1,478.000 | ............56,490 XXX (2,675) 72,658 | oo | s (16,169) | ....... (16,169) | ... XXX

594918 10 4 |MICROSOFT .. | 07/09/2020. | VARIOUS o 26,009.000 | ....... 5,563,242 XXX ..(3,932,449) 196,563 ....5,366,679 |..... 5,366,679 XXX

60855R 10 0 |MOLINA HEALTHCARE INC .. |.. | 08/21/2020. | ZERO STAGE CAPITAL.. [0 [ 1,760.000 | .......... 338,318 XXX 814 | ... (180,941) 57,873 XXX

609207 10 5 |MONDELEXINTLINC NPV A.......ccecemrrunne .. | 08/06/2020. | ZERO STAGE CAPITAL.....cccovvveree | verrreens 2,935.000 | ..cooone 153,767 XXX | 159,862 10,245 (124) 159,862 XXX

615369 10 5 |MOODYS CORP .. | 09/10/2020. | ZERO STAGE CAPITAL R [ 177.000 ....50,930 XXX 52,177 52,177 XXX

64115T 10 4 |NETSCOUT SYSTEMS INC.... .. |.. | 07/16/2020. | ZERO STAGE CAPITAL [0 4,571.000 | ..........117,478 XXX | 126,186 | ..oooovcrenee 110,024 | ........ 16,162 | veeceecrierins [ e [ e 16,162 126,186 XXX

65339F 10 1 |NEXTERAENERGY INC......ccooevrvvrriirnrrnns .. | 08/06/2020. | ZERO STAGE CAPITAL B PN 471.000 | .......... 133,295 XXX | 114,143 0 114,143 XXX

654106 10 3 |NIKEINC-CLB COMMON STK. | .. | 09/10/2020. | ZERO STAGE CAPITAL......ccovevrne | verreens 1,563.000 | .......... 166,211 XXX | 142,632 | c.oovvvnnn 92,293 | ......... (7,089) (7,089) 142,632 XXX

655844 10 8 |NORFOLK SOUTHERN CORP .. | 08/06/2020. | VARIOUS I XXX ] 66,484 74,740 (8,256) (8,256) 66,484 XXX

666807 10 2 |NORTHROP GRUMMAN CORP. .. 1 09/10/2020. | ZERO STAGE CAPITAL.....cocovererne | ovrrrrerinnns 63.000 XXX 22,512 21,670 842 842 22,512 XXX

67020Y 10 0 |NUANCE COMMUNICATIONS INC.... .| 07/15/2020. | ZERO STAGE CAPITAL.....ccovvvevrne | woveeree 24,665.000 XXX | 323,868 | ...ccconne 439,777 | ..... (115,909) | cooovvvevvrneirens | ervrireriviniines | v (115,909) 323,868 XXX
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67103H 10 7 |O'REILLY AUTOMOTIVE .. | 07/09/2020. | ZERO STAGE CAPITAL......coccrmvvrs | ovvererinns 120.000 XXX ] 45,809 | 42,511 | oo (6,856) (6,856) 45,809 [ ..o [ e 4,448 XXX

674599 10 5 |OCCIDENTAL PETE CORP DEL.... .. | 08/03/2020. | RETURN OF CAPITAL XXX 626 0 2,550 XXX

674599 16 2 | OCCIDENTAL PETROLEUM CORP .. | 08/10/2020. | VARIOUS 384.750 XXX 0 1,924 XXX

681919 10 6 | OMNICOM GROUP INC.. .. | 07/09/2020. | ZERO STAGE CAPITAL.. 1,736.000 XXX .140,651 (17) (17) 140,633 XXX

68389X 10 5 |ORACLE SYSTEMS .. | 09/10/2020. | ZERO STAGE CAPITAL IO [ 9,065.000 | .... XXX 498,713 | oo 241,536 | ........ 17,058 | .o [ e [ v 17,058 498,713 XXX

693506 10 7 |PPGINDSINC .. | 07/09/2020. | ZERO STAGE CAPITAL I 1,010.000 | .......... 105,282 XXX | 121,212 0 121,212 XXX

695156 10 9 |PACKAGING CORP AMER .. | 09/10/2020. | ZERO STAGE CAPITAL [0 [ 1,738.000 | .......... 180,537 XXX | 173,837 0 173,837 XXX

698813 10 2 |PAPAJOHNS INTL INC .. | 09/15/2020. | ZERO STAGE CAPITAL o | 4,930.000 | .......... 457,470 XXX | e 223476 | ..o 311,330 | oo (87,853) [ evvreererivrireires [ vrreriririreiinns | e ..(87,853) 223,476 233,99 | ... 233,994 XXX

700517 10 5 |PARKHOTELS RESORTS. .. | 07/21/2020. | ZERO STAGE CAPITAL.. ..38,030.000 XXX 1,157,071 ..983,836 | ...... 173,235 e |+ 173,235 | ... | e TBT,071 | | e (808,365) | ...... (808,365) XXX

713448 10 8 |PEPSICO INC MTN .. | 09/10/2020. | ZERO STAGE CAPITAL B [P 312.000 XXX | s 41,668 0 41,668 975 975 XXX

718546 10 4 |PHILLIPS 66 .. | 09/10/2020. | ZERO STAGE CAPITAL.. 769.000 XXX 86,037 85,674 363 363 86,037 | ..ovvverererce | e (42,444)| ........ (42,444) | .... XXX

72352L 10 6 |PINTEREST INC. .. | 09/17/2020. | VARIOUS o 413,000.000 | .....15,070,334 XXX ...10,192,592 | ...coooece 7,698,320 |...2,494,272 | ..coovvvvvrncins | e [ e 2,494,272 | oo | v 10,192,592 | oo LABTTTA2 | 4,877,742 XXX

74144T 10 8 |T ROWE PRICE GRP .. | 07/09/2020. | ZERO STAGE CAPITAL N - 1,575.000 191,025 XXX 175,868 | ..ovvoerenne 191,898 | ....... (16,030) [ v.oovereernrrirrnes | eevrveeivnieenes | eeivrii (16,030) 175,868 XXX

744573 10 6 |PUBLIC SVC ENTERPRISE GR! .. | 08/06/2020. | ZERO STAGE CAPITAL.. 6,726.000 ..362,535 XXX 331,496 0 331,496 XXX

74460D 10 9 |PUBLIC STORAGE .. | 09/10/2020. | ZERO STAGE CAPITAL 2,938.000 638,480 XXX 611,714 | oo 195,710 | ........ 24,384 24,384 611,714 XXX

745867 10 1 |PULTE HOMES INC .. | 09/09/2020. | ZERO STAGE CAPITAL OO [ 5,630.000 | .......... 258,127 XXX | 185,558 0 185,558 XXX

74762E 10 2 |QUANTA SERVICES INC .. |- [ 09/14/2020. | ZERO STAGE CAPITAL IO [ 6,670.000 | .......... 339,636 XXX | 218,754 | .o 165,975 | ....... (B7,765) | ..o | ervneeivninen | e (37,765) 218,754 XXX

751212 10 1 |RALPH LAUREN CORP........c.coscerrrrrerirs .. | 08/06/2020. | ZERO STAGE CAPITAL I [ 1,138.000 | ............75,756 XXX | s 81,181 0 81,181 5,424) XXX

75513E 10 1 |RAYTHEON TECHNOLOGIES CORP....... .. | 08/06/2020. | ZERO STAGE CAPITAL R [ 795.000 | ............47,286 XXX | 77,379 0 77,379 ven(30,094) XXX

756109 10 4 |REALTY INCOME CORP........ccoorvvvrniurnens .. | 07/09/2020. | ZERO STAGE CAPITAL......cccomuverne | verrreens 2,214.000 | ..ccovnee 125,493 XXX | 177,417 0 ATTA41T | s | s (51,924) XXX

75886F 10 7 |REGENERON PHARMCTCLS .. | 09/10/2020. | ZERO STAGE CAPITAL XXX | 80,457 0 80,457 | v | e (5,493) XXX

761152 10 7 |RESMED INC . | 07/09/2020. | ZERO STAGE CAPITAL XXX | 159,033 0 159,033 | oo | v 26,233 XXX

ROPER INDUSTRIES INC

776696 10 6 | COMMON STK .. | 07/09/2020. | ZERO STAGE CAPITAL......cccrvvves | wovrrrrrinns 375.000 | .......... 148,341 XXX | 147,015 0 147,015 XXX

806407 10 2 |HENRY SCHEIN INC .. | 08/06/2020. | ZERO STAGE CAPITAL.....ccovvvvres | worevrnns 4,698.000 | .......... 313,319 XXX | 312,545 | ..o 264,545 | .......... 5,491 5,491 312,545 XXX

806857 10 8 | SCHLUMBERGER LTD.. .. | 07/09/2020. | PRIOR YEAR INCOME XXX 0 XXX

808513 10 5 |THE CHARLES SCHWAB... .. | 08/06/2020. | VARIOUS.........ccoovuirmmrerneirerernns | covevrenes 6,628.000 | .......... 223,058 XXX | e 266,512 | oo 315228 | ....... (48,716) [ ..vvvververneines | cevrerirerivnnens [ v (48,716) 266,512 XXX

81211K 10 0 |SEALED AIR CORP .. | 08/20/2020. | ZERO STAGE CAPITAL [0 [ 7,834.000 | .......... 320,837 XXX | 312,903 162,148 8,183 8,183 312,903 XXX

824348 10 6 | SHERWIN WILLIAMS CO... .. | 07/09/2020. | ZERO STAGE CAPITAL OO [T 214.000 | .......... 123,443 XXX | 124,670 0 124,670 XXX

828806 10 9 |SIMON PROPERTY GROUP.. .. | 09/10/2020. | ZERO STAGE CAPITAL 3,323.000 | .......... 223,256 XXX 258,000 .105,166 (2,362) (2,362) 258,000 XXX

85254 10 2 |STAGINDLINC...... .. | 08/24/2020. | ZERO STAGE CAPITAL.. 3,950.000 ..128,152 XXX | 1764 | 124702 (12,937) SOV U (12,937) 111,764 XXX

855244 10 9 | STARBUCKS CORP... .. | 08/06/2020. | ZERO STAGE CAPITAL N - 1,944.000 XXX ] 162,460 | ...l 170,916 (8,456) (8,456) 162,460 XXX

863667 10 1 |STRYKER CORP.... .. | 09/10/2020. | ZERO STAGE CAPITAL ...430.000 XXX 0 83,211 XXX

87165B 10 3 | SYNCHRONY FINL. .. | 09/10/2020. | ZERO STAGE CAPITAL ...505.000 XXX 543 543 18,728 XXX

871829 10 7 |SYSCO CORP .. | 09/10/2020. | ZERO STAGE CAPITAL 1,012.000 | ..ooovvenee XXX 0 51,236 XXX

872540 10 9 | TUX COMPANIES INC .. | 08/06/2020. | ZERO STAGE CAPITAL.. 3,853.000 ..198, XXX 0 180,200 XXX

872590 10 4 |T-MOBILE US INC .. | 08/06/2020. | ZERO STAGE CAPITAL 1,180.000 XXX 92,050 92,536 (485) (485) 92,050 XXX

87305R 10 9 |TTM TECHNOLOGIES INC.... .. | 09/18/2020. | ZERO STAGE CAPITAL R 30,433.000 XXX | 361,693 | ..cooovine 458,017 | ....... (96,324) [ .ovovvverviirines | ceererverisiines [ v (96,324) 361,693 XXX

87612E 10 6 |TARGET CORP .. | 07/09/2020. | ZERO STAGE CAPITAL v | e 721.000 | ........... XXX 83,921 0 83,921 XXX

879369 10 6 |TELEFLEXINC .. | 07/01/2020. | PRIOR YEAR INCOME XXX 0 XXX

883556 10 2 | THERMO ELECTRON CORP .1 07/09/2020. | ZERO STAGE CAPITAL......ocormvvees | ovvirrerins 147.000 | .ovvvrnees 57,319 XXX ] s 49,705 0 49,705 XXX
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88579Y 10 1 |3M COMPANY.....ccooriirierierincereniseinns .. | 09/10/2020. | ZERO STAGE CAPITAL......cccomvverne | verrrens 1,300.000 | ........... 213,566 XXX | 222,813 | oo 229,346 | ......... (6,533) (6,533) 222,813 | oo | s (9,247) | vovvvnee (9,247) | ccvvvne 5,733 XXX [
THE TRAVELERS COS INC
89417E 10 9 |COMMON STK .. | 08/06/2020. | ZERO STAGE CAPITAL......occrmvers | ovrererinns 857.000 | ..coovuen. 97,988 XXX | s 81,327 0 81,327 | oo | s 16,662 XXX [
90384S 30 3 |ULTA SALON COSMETCS & FRA. .. | 08/127/2020. | ALEX BROWN.. B 20,000.000 | ....... 4,437,492 XXX | 4,235,253 0 [ o | e 4,235,253 | ..o | e 202,239 XXX
904214 10 3 |UMPQUA HLDGS CORP ... | .. | 08/26/2020. | VARIOUS, IO I 15,140.000 | .......... 169,179 XXX | 339,141 | oo 267,978 | ........ T3 | oo | v | e 71,163 339,141 | oo | e (169,962) XXX
907818 10 8 | UNION PAC CORP......cocovrvrriireriirrirnins .. | 09/10/2020. | ZERO STAGE CAPITAL.....ccovvvevrns | worvrrriran 399.000 | .....cco.e.. 77,060 XXX | 70,334 0 70,334 6,726 XXX
911312 10 6 |UNITED PARCEL SERVICE... .. | 07/09/2020. | ZERO STAGE CAPITAL......cccrvvves | rvverrrinns 860.000 | ............ 98,559 XXX 91,179 0 91,179 | oo [ e 7,381 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC ..o |- [09/11/2020. | EVERCORE P 100,000.000 | .....30,197,073 XXX ..18,153,590 | ......... 28,075,090 | (11,192,472) | ..ooovvveirrrrinns [ v e(11,192,472) [ o | e 18,153,590 | .coovverrirnnns ..12,043,483 XXX
92343E 10 2 |VERISIGN INC......oovvvieririercrierienricrienes .. | 07/09/2020. | ZERO STAGE CAPITAL.......cccrvvvees | wrvrerrrenns 292.000 | ..coooneen. 61,706 XXX ] e 60,606 | ...coovvernees 56,263 | .......... 4,343 4,343 60,606 | ... | e 1,100 XXX [
VERINT SYSTEMS INC COMMON
92343X 10 0 |STK .. | 07/23/2020. | ZERO STAGE CAPITAL......cccrmvves | verrrnee 12,480.000 | .......... 540,136 XXX | s 420,525 | ... 690,893 | ..... (270,368) (270,368) 420,525 | .o | e 119,612 | ....... 119,612 XXX [
92826C 83 9 |VISAINC .. 109/10/2020. | VARIOUS..........ovcemerrnrirmrinerrnrirnes | 20 28,174.000 | ....... 5,743,994 XXX | e 1,866,924 | .......... 5,293,895 | ..(3,426,970) | ....oovvverencins | e [ e (KR VLR T(1) | N IV 1,866,924 | ....ccovvveerrrnnee ...3,877,070 |..... 3,877,070 XXX
92939U 10 6 |WEC ENERGY GROUP INC.......cccovvvvnnce. .. | 09/10/2020. | ZERO STAGE CAPITAI ceverernen096.000 | oo 57,798 XXX 55,208 0 55,208 2,590 2,590 XXX
931142 10 3 |WAL-MART STORES INC......cccoovervrmrurnnns o [09/01/2020. | 1.covveeieeeeiereeieeeeerseins | e 15,000.000 | ....... 2,226,908 XXX | 1,455,200 | ........... 1,782,600 | ..... (327,401) | covoovereeenrines [ e | e (327,401) | covoveverecnciaes | e 1,455,200 XXX
958102 10 5 |WESTERN DIGITAL CORP .. | 08/10/2020. | ZERO STAGE CAPITAL... .1,233.000 | ..oocvveees 45,945 XXX 52,796 0 52,796 XXX
963320 10 6 |WHIRLPOOL CORP. ... | .. 1 07/09/2020. | ZERO STAGE CAPITAL... v | wernern1,009.000 | ..........133,852 XXX | 147,345 | ..o 148,858 | ......... (1,513) (1,513) 147,345 XXX
969457 10 0 |WILLIAMS COS INC.......oovvvreviriririerins .. | 08/06/2020. | ZERO STAGE CAPITAL......cccvuveree | verrreens 6,656.000 | .......... 139,429 XXX | 158,896 | ...cooovvrenee 157,880 | ..co.ou.. 1,016 1,016 158,896 XXX
969904 10 1 |WILLIAMS-SONOMA INC........cocvorrrerirnns .. 1 09/15/2020. | VARIOUS..........ooervmremeireiineirseii 2,680.000 ....254,211 XXX 200,607 0 200,607 XXX
983919 10 1 | XILINXINC .. | 08/06/2020. | ZERO STAGE CAPITAL......covevres | worerrns 1,090.000 | ..........117,034 XXX | e 104,325 0 104,325 | oo | e 12,710 | .. 12,710 XXX
989701 10 7 |ZIONS BANCORPORATION........coconrrennee .. | 08/25/2020. | ZERO STAGE CAPITAL......cccomvverne | verrreens 9,160.000 | .......... 294,974 XXX | 187,373 | v 475,587 | ..... (288,214) (288,214) 187,373 | oo | s 107,600 | ....... 107,600 XXX
G97822 10 3 |PERRIGO CO COMMON STK | .. | 09/15/2020. [ VARIOUS..........covvmrvrrimrrnerrerirrens | ovveees 13,700.000 XXX 0 682,240 XXX
74167P 10 8 |COTT CORP....ccovivecrierirececireeissiineiis A | 06/29/2020. | ZERO STAGE CAPITAL......cocvvere | ovvvrenr 7,760.000 XXX rernenn 116,389 | 106,157 | ........ 10,233 | oo [ e [ e 10,233 116,389 XXX
83356Q 10 8 [ SO YOUNG INTLINC......ccovvvrirrmririrrrrrnne D[ 07/16/2020. | COWEN........ccrvvmrvreirvrinirerinrreiies | vvreres 12,000.000 XXX | 111,360 | .oovvevinee 146,640 | ....... (35,280) [ ..vvvvrrrernrires | ceererirerinnnees [ v (35,280) 111,360 XXX
G0176J 10 9 |ALLEGION PLC... ... | D|08/06/2020. | ZERO STAGE CAPITAL... .1,550.000 XXX ...196,723 0 196,723 | oo | s (42,633)] ........ (42,633) XXX
G02602 10 3 |AMDOCS LTD ... | D] 08/13/2020. | ZERO STAGE CAPITAL... cevee..4,060.000 XXX cennn216,935 | 231,658 | ... (55,798) | .vvvvrvererineins | eeerneerinrinneie | eerireins (55,798) 216,935 | oo | s 29,387 | ........ 29,387 XXX
G1151C 10 1 |ACCENTURE LTD BERMUDA.................. C| 07/09/2020. | .c.oovvvrerrerrrririeereieeerieesenssssessenins | cvrenes 11,000.000 XXX | 256,686 | .......... 2,316,270 | ..(2,059,584) | ...coorvvererencens | v [ s (2,059,584) 256,686 ..2,148,729 | ..... 2,148,729 XXX
G1890L 10 7 |CAPRIHOLDINGS LTD.. .| D| 09/08/2020. | VARIOUS.........ccccoovumrimriccrinnirans | o 19,718.000 XXX | 868,378 | ..ot 752,242 | ...... 116,136 | oo [ v | e 116,136 868,378 XXX
G29183 10 3 |EATON CORP. ... | D[09/10/2020. | ZERO STAGE CAPITA IO 3,120.000 XXX 243,482 0 243,482 XXX
G3922B 10 7 |GENPACTLTD COMMON STK| C | 09/09/2020. | ZERO STAGE CAPITAL......covcmvurne | ovrvrns 2,190.000 XXX ] 51,316 | v 92,352 | ....... (41,036) [ ..ovovrererireins | eeerneeiinnineein [ e (41,036) 51,316 XXX [
ICON PUB LTD CO SPONSOR
G4705A 10 0 |COMMON STK C| 08/24/2020. | ZERO STAGE CAPITAL XXX | 28,592 | 77504 | ....... (GRS | I IRV O (48,912) 28,592 XXX [
G47567 10 5 |IHS MARKITLTD.... ...| D| 08/06/2020. | ZERO STAGE CAPITAL... XXX ] 360,680 | e 388,429 | ... (27,749) (27,749) 360,680 XXX
G5960L 10 3 |MEDTRONIC INC D| 08/06/2020. | ZERO STAGE CAPITA XXX 0 56,032 XXX
G6564A 10 5 |NOMAD FOODS LTD.. .. | C|09/16/2020. | ZERO STAGE CAPITAL... XXX | 248,143 | e 314,299 | ....... (66,155) | ..voveverernrrirrie | erervreiininei | e (66,155) 248,143 XXX
G87110 10 5 | TECHNIPFMC PLC. ...| D] 07/09/2020. | ZERO STAGE CAPITAL... XXX 0 10,962 XXX
H1467J 10 4 |CHUBB LIMITED ... | D| 08/06/2020. | ZERO STAGE CAPITAL... XXX 276,500 0 276,500 | oo | e 41,251 XXX
H2906T 10 9 | GARMIN LTD...civiiiriciiinissirssiisnisniines D] 09/10/2020. | ZERO STAGE CAPITAL XXX s 30,085 0 30,085 781 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccooviininiiciniinisserssissinnens ....223,148,868 XXX ...130,478,838 | ....... 153,350,382 | (63,012,097) | ..ovvvrvrnnacd [V I 0 [...(63,012,097) | ..o 0 [ . 130,478,838 |.....cccovenned 0 |..92,670,619 |..92,670,619 | ..1,527,646 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
30277@ 10 1 [FMIC HOLDINGS, INC.......ccovvvirirnriririnnns | .. | 06/20/2020. | RETURN OF CAPITAL....c.ocririnnne [ ovrnrnnnsninnissiinnins | vvennnens 111,402 XXX | 111,402 111,402 0 111,402 [ | | e, (U I XXX [
9399999. Total - Common Stocks - Parent, Subsidiaries and AffiliateSOther. ..o snesenssnees | ossenens 111,402 XXX 111,402 111,402 0 0 0 0 0 111,402 | 0 [ [ 0 | 0 XXX XXX

Common Stocks - Mutual Funds
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46429B 68 9 |ISHARES EDGE MSCIMIN VOLEA......... .. | 09/03/2020. | ZERO STAGE CAPITAL......cccrmvves | cervrnes 87,817.000 | ....... 5,913,189 XXX | 6,537,458 | ........... 6,545,879 | ......... (8,422) (8,422) 6,537,458 | ..ooevrerierins | s (624,269) | ...... (624,269) | ....... 85,824 XXX
46429B 69 7 |ISHARES EDGE MSCIMIN VOL US......... .. | 09/03/2020. | ZERO STAGE CAPITAL... O 177,441.000 | .....11,413,852 XXX .....11,348,842 | ........11,640,130 | ..... (291,287) (291,287) | oo | e 11,348,842 | ..o [ 65,010 | ......... 65,010 | ..... 109,133 XXX
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY...... .. | 09/03/2020. | ZERO STAGE CAPITAL......ooccmvves | cervrnes 45,105.000 XXX | .....4,393,568 | ..........3,724,981 | ... (158,323) | .vevverevnernnes [ e | v (158,323) | covovverrercerns | v 4,393,568 XXX
46432F 37 0 |ISHARES EDGE MSCI USA SIZE ... | .. | 09/03/2020. | ZERO STAGE CAPITAL... .7,952.000 XXX ... T45479 | ... (26,382) ) 747,273 XXX
46432F 38 8 |ISHARES EDGE MSCI USA VALUE.......... .. | 07/08/2020. | ZERO STAGE CAPITAL... <evenr..8,500.000 XXX .. 762,705 | ....... (22,131) ) 740,574 XXX
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT...... .. | 07/09/2020. | ZERO STAGE CAPITAL.....ccovvevrns | vorrrrrrnans 650.000 XXX 0 89,536 XXX
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT..... .. | 07/09/2020. | ZERO STAGE CAPITAL......cccorvveree | verrreens 1,458.000 XXX 0 47,043 (57)] .. XXX
46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY...... .. | 09/03/2020. | ZERO STAGE CAPITAL... O 108,494.000 | .......3,379,968 XXX v 3,363,455 | ... 3,503,271 | ..... (139,816) | vvouvvvevvervrirens [ ervrirerviniires | v (139,816) 3,363,455 | ..o [ e 16,512 | . XXX
464356 40 9 |ISHARES EDGE MSCI INTL VALUE......... .. | 07/08/2020. | ZERO STAGE CAPITAL......ccrmvves | vevvrnes 16,371.000 | .......... 320,727 XXX | 391,421 | o 398,961 | ......... (7,540) (7,540) 391,421 | oo | e (70,694) | ........ (70,694) | ......... 3,391 XXX
464356 50 8 |ISHARES EDGE MSCI INTL SIZE.. .. | 07/08/2020. | ZERO STAGE CAPITAL......ccccrmvvns | vervrnes 14,512.000 | .......... 356,568 XXX | s 397,595 | ..o 425352 | ....... (27,757) [ oevevnvennins | e | e (27,757) 397,595 | ..o [ e (41,028)] ........ (41,028) | ......... 3,454 XXX
78462F 10 3 |SPDR S&P 500 TRUST ETF veee | [ 08/26/2020. | GOLDMAN........coomverrerrrrcrinrinenes | v 164,100.000 | .....57,053,126 XXX .....50,304,018 (V1 ORI IR 50,304,018 | ...cccovvrrrrranes ...6,749,108 |..... 6,749,108 | ..... 175,923 XXX
81369Y 88 6 |SELECT SECTOR SPDR.......cccoormrvrrrnnnns .. [ 07/09/2020. | COWEN........coourvrrirrineirnerieiiienes | e 132,000.000 | ....... 7,447,671 XXX | e 8,426,880 | ...cccoonne. 665,586 | ....... (G 23 D I IV U (43,741) 8,426,880 | ..coovovrirrns | s (979,208) | ...... (979,208) | ..... 130,525 XXX
922042 71 8 | VANGUARD FTSE ALL WO X-US SC....... .. 1 09/15/2020. | GOLDMAN........vvvmeremrrrerrreriininns | cevns 120,000.000 | .....12,944,354 XXX .....10,934,400 | .........13,332,000 | ..(2,397,600) | ....cvovrreerireres | cervrrrverirenes | v (2,397,600) | ...vvvvercernes | e 10,934,400 | .coovvercirnnne ...2,009,954 |..... 2,009,954 | ..... 258,000 XXX
922042 77 5 |VANGUARD FTSE ALL WORLD EX-U...... .. | 09/15/2020. | GOLDMAN.... o] e 505,000.000 | .....26,351,378 XXX .....20,991,300 | .........27,143,750 | ..(6,152,450) | ..ovvovriinriiinns | cerrisninniinnes | e (6,152,450) 20,991,300 ....5,360,078 |..... 5,360,078 | ..... 481,215 XXX
9499999. Total - Common Stocks - Mutual Funds..........ccccouueniniinnninnnees ....131,339,573 XXX ...118,713,363 | ........ 68,888,094 | ..(9,275,449) | o0 [ o0 [ (9,275,449) | ..ooooovverenn0 | i 118,713,363 | ..ooovnnnenad 0 |..12,626,208 |...12,626,208 | ..1,331,332 XXX
9799997. Total - Common Stocks - Part 4.........cccccooveneeen. ....354,599,843 XXX ....249,303,603 | ....... 222,349,878 | (72,287,546) | ... . (72,287,546) | ovvovvreienn0 | s 249,303,603 105,296,827 |.105,296,827 | ..2,858,978 XXX
9799999. Total - COMMON SHOCKS.........uiveiiiriirisrissirisiissi e ....354,599,843 XXX ....249,303,603 | ... 222,349,878 | (72,287,546) | ... .0 ]...(72,287,546) | ..o | i 249,303,603 ...0 | 105,296,827 |.105,296,827 | ..2,858,978 XXX
9899999. Total - Preferred and Common Stocks....................... ....354,599,843 XXX ....249,303,603 | ....... 222,349,878 | (72,287,546) | ...ovvvvvvernns (U I 0 |....(72,287,546) | ..ccovvvvrrrnnc [V} 249,303,603 | ....cocvvnnns 0 | 105,296,827 |.105,296,827 | ..2,858,978 XXX
9999999, Total - Bonds, Preferred and Common Stocks..............ccvcevene. .1,386,628,408 XXX 1,281,402,217 | ....... 570,638,778 | (72,896,945)| ...(2,069,488) | ............... 0 |..(74,966,433) | ... 0..1273389,824 |........ 0 | 112,656,512 |.112,656,512 | 17,625,664 XXX
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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
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Statement for September 30, 2020 of the FACTO RY MUTUAL 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 |SOCIETE GENERALE NY BRANCH......c.ceiitiiiiiiiiiieineieisisissienssssssesesssssessessssssessssssssssensssssesessssssnsseens | Guenneriessnees [ woveresissesesnsnonens | roveerssssessenes 7,000,000 .7,000,000 |09/24/2020.......
000000 00 0 |HSBC SECURITIES,INC.......coiviirriiiirerinriiirerissiseiesise st esessessessesisene 6,000,000 .6,000,000 |09/24/2020.......
000000 00 O |CITIGROUP GLOBAL MARKETS INC......cooiimriiimiisinirsierisisisesssisssssssssssssessesssssessesssssssessssssessessssssssesssess | Guerneriessnnes | woneresssseesnssonnss | rovsserssssesenes 6,000,000 .6,000,000 |09/24/2020.......
000000 00 0 |NOMURA SECURITIES.......c.ccoosvumvimerminiirernrinienes 5,765,760 | ... 5,765,760 | 09/24/2020.......
000000 00 0 |BNP PARIBAS PARIS.......ooiiiiiieiieiiiieisisisessesssessssssssssss s ss bbbt ssssns 5,000,000 | ..ooovrerirnnns 5,000,000 | 11/27/2020.......
000000 00 0 |MIZUHO SECURITIES USA INC......ooiiiiiriririiierisireeeise e ensessseseseeseseseneenes 2,000,000 .2,000,000 |09/24/2020.......
000000 00 O |UNITED OF OMAHA LIFE INSURANCE...........cooomiiriineirneiieriesissisnsisssssssesssesssssssssssssssssssssessssssssssssssssnsssensss | Guoverensienes | eovssesssssesssssnsses | cosvesesssnsssenes 1,500,000 .1,500,000 |10/23/2020.......
000000 00 0 |PERSHING LLC.......iuiviiriiiireireieie et nesssneensssssesse st sssssssssesssssssssessessessensessenssessesssnsessennons. | Guevreroesinnes | worersesssseessessoness | ooveersesssessenes 1,000,000 .1,000,000 |09/24/2020.......
000000 00 O |BANKOF AMERICA N.A......oiiiiiiiiiiritieiinsiiesiesiisesssiessiesiesssssssssisssssssssssssessssnsssssssssssssesssessssnssenssnnss | Guovvinesienes | vevsenssenesnnsinniens | consvosessesiinnes 1,000,000 | ... .1,000,000 |09/24/2020.......
000000 00 0 |CF SECURED LLC......coiiiiieriiiieerinersiesiseriesiseeesisissssesessssssessessssssesssssssessenssssssssessessssssesssssssssessessenssesessnns | Gueererensnnes | woversessssesessnssoness | coveersessessenes 1,000,000 | ..oooeverirrine 1,000,000 |09/24/2020.......
000000 00 O |NATIXIS FINANCIAL PRODUCTS LLC......oviiiiiireriiirerisisissieisissiessssssssesssssssssssessssssessessssssessesssssssssssssssnsse | Gurrneriessnees [ woveressssesesnssonens | rovseesssssessenes 1,000,000 10/28/2020.......
000000 00 0 |NATIXIS NEW YORK BRANCH.........coomiurriiirirnrirereniseie e sesessessees .500,000 | ... 09/24/2020.......
000000 00 0 [ NATL BANK CANADAL. ... oco ittt ettt ers s8££t 250,000 | oo 250,000 |09/30/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).. .. ottt ettt ettt sesnies | sesenes 38,015,760 ....38,015,760 XXX
9999999, TOMAIS. ... wovvuieiireiereiecieeeeie ettt anieres 38,015,760 ....38,015,760 XXX
General Interrogatories:
1. The activity for the year.  Fair Value $.....4,735,079  Book/Adjusted Carrying Value $.....4,735,079
2. Average balance for the year: 46,792,619  Book/Adjusted Carrying Value $.....46,792,619
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....38,015,760 NAIC 2: $

QE11




Statement for September 30, 2020 of the FACTORY MUTUAL INSU RANCE COM PANY
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 September 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 9
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 .......coourirerrinernsernessesiseennnnes. | eovssissssessines | ceneens 0.250 | oo 6,342 | oo | s 15,428,587 | ......... 15,628,344 | ......... 15,815,136 | XXX
BANK OF AMERICA (OPERATING).........cc....... HARTFORD, CT..oovovvivririineinerissisessseisneess | enneisseisinsiiens | coneisinssessnns | conseessssssssessessonses | eesossssesssessssssssnsinns | soveees 103,281,571 | ..ccveeec 9,013,759 | .oovvvnc 4,794,510 | XXX
BANK OF AMERICA (LOSS PAYMENT). . HARTFORD, CT....oovtviuirmeriereieeiininsessssnenins | oerssnessensnnees | ceeesnessnsenees | sevssssssssssssnsssnessns | snenessesssssnssnensens | cveeees (14,484,121) | ........ (10,066,848) .(8,244,011) | XXX
BANK OF AMERICA (CDR AP)... HARTFORD, CT.... (5,630,232) | . (1,722,294) | . (374,346) | XXX
BANK OF AMERICA - SINGAPORE + WILMINGTON, DE.....ovveieeeeeeeeeseesseesiessies | oeveeseessiennes | coveresseessesnss | eoveessessssesseessssssees | eveseesssesssessssessesens | coeneiens 15,012,788 | ......... 15,012,788 15,012,788 | XXX
BANK OF AMERICA................ MALAYSIA. ..o | e | s | e | s | cn 12,847,298 | ....ccooue 8,559,231 | .ovvvnne 8,723,584 | XXX
HSBC BANK OF AUSTRALIA LIMITED USD
ACCOUNT AUSTRALIA ... oooreseessissiessisssssiens | sevresienssnsnenns | s | seeesssessssennnsens | oo | oo 24,737,142 | ......... 20,277,958 20,831,101 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. HONG KONG.........cccoovrvnirinnes 32,868,267 32,922,328 | ......... 17,999,627 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT HONG KONG.......oooeeeeeeeeeeseeseeeesieeseeseesnees | eoeseeesseesssenss | covveesseesssenss | eoveeesssesseesssssssessees | eoosseeessesssesssssssesans | sooneiens 10,385,096 | ........... 8,858,509 | ........... 6,832,983 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. INDIA 13,345,300 13,325,800 13,721,700 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.. SINGAPORE..........cooimierierinsieissieissssssessenss | erssesesssnsnnes | svsssnssnsieses | sessessssssssssssessensiess | sossssesssssessssssnsiesses | oeseenes 12,372,520 | .coooee 14,536,725 | ......... 15,303,957 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
USD ACCOUNT SINGAPORE.............oovvrireeiserassiesssessiiesssasins | reseiesssessienss | cesvssssesssiess | eovvssssssesssessssssssnses | covsssssssesssnsssssssens | sonsesens 14,625,842 | ......... 15,217,029 | ......... 16,436,036 | XXX
HSBC-BANK MALAYSIA BERHAD.. ... MALAYSIA 3,751,027 ..7,793,880 10,362,267 | XXX
HSBC-BANK MALAYSIA BERHAD USD ACCT. MALAYSIA........cocomrmrineeineeneeinneinns 284,226 272,120 269,111 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
usb NEW ZEALAND.......ccoomrimermerirneesenieeesnensnsins | enseississessnns | coneessessinssnes | soeesesssnsssesssssessenss | eesssssssssessesssnessnns | sevesesses 1,370,100 | ........... 1,129,134 | ........... 3,475,577 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
NzD NEW ZEALAND.......coocomrimimerinerierienenneesssnins | ernensssessessnes | oesensessnsssnns | soeessessnsssnessessnsess | sonneesssssonssnsssessnes | soseees 15,305,693 | ......... 19,183,788 | ......... 20,065,413 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.
AUD NEW ZEALAND........ccoomrimermerirnerieniesesnensnsins | enssessesessnns | coneesnersisssines | soeesesssnsssessssessenss | cesnsssssssessesssneesnns | sevesesses 1,023,414 | .......... 1,005,317 | ..cooovee. 1,037,518 | XXX
JP MORGAN CHASE.........ccovrnirinrisirinirerines COLUMBUS,OH.....oovvmririeiernriseerenisisenseines | onriveinnneiiens | oevenees 0.280 | .ccvvvrrernne 54,859 | .ooveervririierernnen | s 141,730,914 | ....... 136,434,750 | ....... 344,342,892 | XXX
JP MORGAN PRIV EQ-M.STANLEY.........c....... COLUMBUS,OH.......ccovvreriranes 0.280 | .o 656 3,395,976 3,971,690 | .ovovrne 3,979,730 | XXX
JP MORGAN CHASE SINGAPORE BRANCH... COLUMBUS, OH......c.cocveiririinireriereceinnins | veriensinenienes | ovveend 0.280 | .covvverirnns 37,500 | oo | e 15,025,710 | ..cceveee 15,029,167 | ......... 15,032,741 | XXX
JP MORGAN CHASE AUSTRALIA BRANCH.... LONDON.......c.ostrurumerierireireesssinsersenssesesenss | eeesssssnessnnnes | soneennd 0.280 6,815,928 | ........... 6,992,966 | ........... 7,216,951 | XXX
JPM GSAM JAPAN.. 23,620,969) | XXX
NORTHERN TRUST DDA .. . CHICAGO, IL.. 6,049,955 5,710,136 | ..ocvvenes 8,315,472 | XXX
ROYAL BANK (RES ACCT).....coovvrverinrrirerirens TORONTO, ON, CAN.......cccoovvrern 0.005 | ..voevvrerierirnriienns [ s (2,750) | ...ceven (1,059,925) [ ....vvvverrirriieninns | ceveerirnens 664,887 | XXX
ROYAL BANK (USD ACCT)....ovvvreererrreirerinns TORONTO, ON, CAN......cevurrmerrerireirseisennns | rereeeesneesenes | eoneennd 0.005 .82 11,000 | .ooeeeee 18,004,853 | ......... 20,411,472 | ......... 10,723,145 | XXX
ROYAL BANK (LOSS PAY)......ccvvvrerimrrnirirenes TORONTO, ON, CAN......ctveirimirierierernieinnins | cerrirerieniinenes | seveessnssinenes | covmsssessesesssesesins | censsesssessensssesnees | coerenend 65,883,775 | ......... 92,089,646 | ......... 23,940,537 | XXX
RBC INVESTOR SERVICES........cccoonrvvnrirennns TORONTO, ON, CAN.......cccovvrrnecn 5,232,788 3,037,355 | .ocovrne 5,139,513 | XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories. .........ccrerrrereeirriarninnnns XXX XXX 164 11,559 | .o (94,224) | .............. 60,543 | XXX
0199999. Total Open DepOSHONES. ......cvuueverreririiriieiiereisenierissiens XXX XXX 99,439 | i 8414 | 517,616,049 | ....... 454,530,528 | ....... 557,858,391 | XXX
0399999. Total Cash on Deposit..........c...... XXX XXX [ 99,439 | i 8414 | 517,616,049 | ....... 454,530,528 | ....... 557,858,391 | XXX
0499999. Cash in CompPany's OffiCe. ...t s ssssnseeneenes XXX XXX XXX ] XK [ 12,525 | oo 12,525 [ oo 12,525 | XXX
0599999, TOAl CASN........vvrerereieieieeieee ettt XXX XXX | s 99,439 | oo 8414 | ... 517,628,574 | ...... 454,543,053 | ....... 557,870,916 | XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of 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
31607A 20 8 | FIDELITY PRIME MON MAR-INS .....couiiuuiteitseiseesesiaesssesssesss s bbbt s8££ 08/11/2016....... | covvvvererrveierisennses | covmevvsisissensiiiinns |
481270 36 7 |JPM PRIME MMKT-CAPITAL 09/17/2020...... 0.150 190,393,010
52470G 88 2 | WESTERN ASSET INST'L LIQUID RESERVE 09/10/2020....... 0.160 74,990,007
60934N 20 3 |FEDERATED INST PRME OBL-IS 08/31/2020....... 0.130 | oo | 75,335,440
61747C 71 5 | MORGAN STANLEY INST'L LIQUIDITY MMF 08/31/2020....... 0.140 100,218,752
85749P 10 1 | STATE ST INST LIQ RES-PREM...... 08/31/2020....... 0.100 40,033,294
8699999. Total - All Other Money Market Mutual Funds. 480,970,503 | vroveeoooeeeeeeeeeeeeeee e 0l .. 328,976
8899999. Total - Cash Equivalents 691,142,143 | oo 241,730 | o 898,808
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