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Annual Statement for the year 2018 of the Mlco |NSU RANCE COM PANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitied ASSETs as Reported |
Investment Holdings In the Annual Statement
T Z 3 z 5 13
Secunties Lending| I otal
Reinvested (Col. 3+4)
Investment Categones Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treaSUMNY SECUMHES.......ovverueirrvvesserreriasreniesee s sessssseesssseseenees 1,421,160 |[............ 124 o 1,421,160 [ v [ 1,421,160 |............ 124
1.2 U.S. govemment agency obligations (ex cluding mortgage-backed
securities):
1.21 Issued by U.S. govemment agencies
1.22 Issued by U.S. govemment sponsored agencies
1.3 Non-U.S. govemment (including Canada, ex cluding mortgage-
DACKEA SECURTIES).........vvverirerrivicriecii s sieesesiesessessssenins [ ereserisssssissnesessseses | 0.0 [ e | e e 0 [ 0.0
1.4 Securities issued by states, tenitories and possessions and political
subdivisions in the U.S.:
1.41 States, tenitories and possessions general obligations.............cc.oveveeee | correenernneenneinneeinecs o 0.0 [ oo | e [ (] IO 0.0
1.42 Political subdivisions of states, tenitories and possessions and
political subdivisions general obligations.............coccureremrvrerrnrrnerneens e ferrneriennns 0.0 [
1.43 Revenue and assessment obligations...........cccoeeeereernrenneennrenneeneeinneens e 226,957 |viiiinn2.0 | 226,957
1.44 Industrial development and similar obligations [SSSURTURPRRSTUROTTN IRSSSTTRURRRRRRRRTI IOVPTURRUooR X | N ISP I
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA......
1.512 Issued or guaranteed by FNMA and FHLMC.......
1.513 Al Other.......oeveeeerrereieerreeinnene
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoow. [oonnereiinnanns 128,454 |...ooveeveene [ P 128,454 | ..o e 128,454 |.............. 1.1
1.522 Issued by non-U.S. Govemment issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........ccocovveuneenmennernnernnnennnnneees | oo o 0.0 [ e | e [ (VN IO 0.0
1.523 All Other....ooorcvrevverreeeeieeeiiieeens [ESTSTIRRTIRN ISR 769,890 |...oooovvnee (N A I 769,890 [ .cvvveererereermerrenenns fererierneririennne 769,890 [...ovvvvvneec 6.7
2. Other debt and other fix ed income securities (ex cluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid SECUMHES).......vvvermurererrrerrrrierennes 3,202,733 |.. 9 e 3,202,733 |.. 3,202,733
2.2 Unaffiliated non-U.S. securities (including Canada)... ..639,976 .56 ... 639,976 |.. ..639,976 |..
2.3 Affiliated SECURTIES.........rveerreecreeicrrireriniereincenisesssisssnesssssensensseessesesssees | eeessissssninesssseessesnens [eerennenens0.0 o o
3. Equity interests:
3.1 Investments in MUtUal fUNdS..........ccccvvierieeieie s [ 715,958 |.............. IV - 715,958 | ..oovvvvieieierieereresc e 715,958 |.............. 6.2
3.2 Prefemed stocks:
3.21 ASfIlIAEEA. .vvveerreeeeerreere s seeessssssssssssssnsssssssssssssssssesssss | eveesssnesssensssssssssnsnes [ oossseseesns 0.0 [ v | e Joree e 0 foerd 0.0
3.22 Unaffiliated. ......oocreveerrcrerierecriiseseisessesseessssssesessssssssessesssssssssssnns | evvensesssssssnsssssssnsees [oonseesessnns 0.0 [ovvereereererierenrrerieene | e o) (V) IO 0.0
3.3 Publicly traded equity securities (ex cluding prefemed stocks):
3.31 AfIlIAEEA. . vvveerreeeriree s sesesessssssss s ssssssessssssssssssss | eveesnssesssenssnssssssnes [ oosssessesns 0.0 [ v L e Joreerrs (VN R 0.0
3.32 UN@ffiliated........orveeeerrerreriersccriesseesiesseesenesssesessssssesssssssesssessssessssssnne fevessesenennns 943,267 |....ovvvrnee 8.2 [ (SZICIVICY A (SRR RO 943,267 |..ovvvvvnen 8.2
3.4 Otherequity securities:
341 AFFIIAEEA. . vvveervee e seesssssesssesssssssssssssssssssssssssssssss | eveesnsnssssessssssssssnes [ oosssessesenns 0.0 [ v Lo Joreerissees (VN 0.0
342 UNaffiliated. .......ereveerrerereerseceeeseseeensseeesesssesessssssssessssssssessssssssssssssnns | eveennsnsssssnsnsssssssnsees [ oossseseesnns 0.0 [ covveveereerereerreereeene | e [ (U IS 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfflIALEA......ovvveeeeeeviercrrererrii e esseseseseesesnes e | v oo 0.0 [ v | e forseerrennn! (VN IO 0.0
3.52 UNaffili@ted........covvemrreeiriirricriinesnneneiecsiecisisssssesnisessseessssssssssne | crsesensessinessssessesnes [ seesssenenenns 0.0 [ v | e o 0 foernd 0.0
4. Mortgage loans:
4.1 Construction and land development.........c.ccouveeerrnerneeensennnnneersessesssessens | evvseesssnnennneenseeneens fronneinnen0.0 [ |
4.2 AGACURUIAL ....ooovrrccs s | snsssssssnssssssssnenss [soenenenn000 | oo
4.3 Single family residential PrOPEMIES...........couvevverrevnnerricrrierrinenrisnrnieeresneees | evevneernnenesnsersnnennes fronneeenineen 0.0 v [
4.4 Multifamily residential PrOPERIES..........cccvvvereverernnrernerrnseesneseeeseresssssenssnenns | eeneesnsssnnssseessessnens fronnerrnnnennd0:0 [ |
4.5 ComMEICIal 108NS.........ccvrirrrerirnnsinsresneissssssssesssssssssssssssssssssssssesssssssss | evesnessnsenesssssssesssns [onneeennee 0.0 e [ o
4.6 Mezzanine real estate [0ans...........cccvvrinreincinriineiesesesrsessessssesessnessnns | ereneessssnnssnnesssesenss fronerneneenn0:0 [
5. Real estate investments:
5.1 Property occupied by COMPANY........c.ireirrreririirierierieesseeseessesssesssssesses | eeeesesesssinsssssesss fersessennns 0.0 [ [ e [ (V1N IO 0.0
5.2 Property held for production of income (including §...
property acquired in satisfaction of debt)...........c.ccoueurrrrnrenrinnrinneinnrenreneenns [ e 0.0 [ oo | e feereeereereee e (] IO 0.0
5.3 Property held for sale (including §......... 0 property acquired in
satisfaction of debt)..........ccccouvirerirerrinenns
B, COMTACE I0BNS.......cveeerveresiiencries et res st
7. Derivatives.........ccccomrnmerivieniiineniinn:
8. Receivables for securities.......
9. Securities lending (Line 10, Asset Page reinvested collateral)
10. Cash, cash equivalents and short-term investments 999,401 |.. 999,401 |... 999,401
11. Otherinvested assets..........cccoeeveeveerrerevevrereenane. 405,193 |.. 3 405,193 |... 405,193
12, Total INVESIEA @SSELS.......vurvevecrricririerrie s ssssssssssesssses | 11,483,804 |.......... 100.0 |.evevnene 11,483,804 |...oooverrriirerrrnncd (VN R 11,483,804
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Annual Statement for the year 2018 of the Mlco |NSU RANCE COM PANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted camying value, December 31 of prior year.

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cc.rrurrrurreerrreneineeeeeee e seess s sttt st neees

2.2 Additional investment made after acquisition (Part 2, Column 9)........... RSN

3. Cunment year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.......ooieeiieieccecieee ettt ettt st st ssanes
3.2 Totals, Part 3, COIUMN 1. ..ottt bbbttt sttt e sttt nen

4. Total gain (105S) 0N diSPOSAIS, PaMt 3, COIUMN T8.........uuiiuiiiriiiriiiiieesseesseesse st

5. Deduct amounts received on diSpoSals, Part 3, COIUMN 15..... ... . ueerreeseeesieeeseeeseeeeeeess et eees s eeesseess et ees s et s e sttt

6. Total foreign ex change change in book/adjusted canying value: N O N E
6.1 Totals, Part 1, ColumNn 15.......c.ccccuveercriieeceeerersre e B R . L. N

6.2 Totals, Part 3, COIUMN 13.......ooiieeieieeeicieciese sttt et sttt bbbt essanes

7. Deduct cument year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2.ttt et se s bt s st es s s s s s nssesansentnen
7.2 Totals, Part 3, COIUMN 10.......ciireiririciciesees s eessss st sss e b s st s s s s s s st bas s ensanes

8. Deduct cument year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ettt ettt s et sttt es st sttt essesantentnes
8.2 Totals, Part 3, COIUMN O.......coveieieiieescece ettt bbbttt e

9. Book/adjusted canying value at end of cument period (Lines 142+3+4-5+6-T-8)..........ccevvrrimrrrmnerinrniierenesesessiesssssesennns s

10. Deduct total nonadmitted amounts

11. Statement value at end of cument period (Ling 9 MINUS LINE 10).........ccuurrumumrrireeeereeieeeisesseesseesseessses et sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment ex cluding accrued interest, December 31 Of PrIOr YEar.............coucvuucriiiiiiirisiiss s

2. Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN 7)..........ccumriurmririnei ettt

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)...........ouuuureeerimriiiiiiisresesessseess s

3. Capitalized defered interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt sse st sttt seenes
3.2 Totals, Part 3, Column 11

4. ACCTUAL OF GISCOUNL.......oureeieeisirtiie ettt s b s8££ 18£8 R bbbttt

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbbt b e e
5.2 Totals, Part 3, COIUMN B.........c.ciieiceeieie ettt e bbb bbb

Total gain (10ss) on disposals, Part 3, COIUMN 18.............cceerrrrrrsssssmmeerenresssssssneenees " s ‘ R B e,
Deduct amounts received on disposals, Part 3, Column 15........cccccooevmvrrnvrrncrncecrncrs J o - 8 B e .

Deduct amortization of premium and mortgage interest points and COMMIMENT fEES............urivrrrriimriiii s

© © N o

Total foreign ex change change in book value/recorded investment ex cluding accrued interest:
9.1 Totals, Part 1, COIUMN 3.ttt ss sttt eneeees
9.2 Totals, Part 3, Column 13...

10. Deduct current year's otherthan-temporary impaimment recognized:
10.1 Totals, Part 1, COUMN ...ttt
10.2 Totals, Part 3, COUMN 10.......c.oieeeeeeireseeeeceeseeeete st se et ses s sss st es s s s s sesenesnsanans

11. Book value/recorded investment ex cluding accrued interest at end of cument period (Lines 142+3+4+5+6-7-8+9-10)..........ccvrmrvrerrerinirierineresieesessieniens

12, Total valuation @lIOWANCE.........couuiriiiiiiieies e en OO TSP RRPTOPI

13, SUDLOLAI (LINE 11 PIUS LINE 12)....oeuuveerereersiriereresssessiseeess e issesessssssessse et st 8888

14, Deduct total NONAAMILEA GMOUNES...........c.urrerrereeireeseeeseee st ees et sess et 8 888888888

S102



Annual Statement for the year 2018 of the Mlco |NSU RANCE COM PANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© © N o

> oL N

© N o o

Book/adjusted camying value, December 31 of prior year.

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8)..........c.cc.cocvuerrevnenne

2.2 Additional investment made after acquisition (Part 2, Column 9)...........

Capitalized defemred interest and other:

3.1 Totals, Part 1, Column 16........ccovvveverrrineneierireeeiins

3.2 Totals, Part 3, Column 12........coeveverreereeceeereee e

Accrual of discount.............c....... SRR

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoovverrrrrrncrnrirnrienris

5.2 Totals, Part 3, Column 9 ettt nen

Total gain (loss) on disposals, Part 3, Column 19.........ccccvvvmrrnernnnrneennennnne

Deduct amounts received on disposals, Part 3, Column 16

15,611

399,193

15,611

©611)

Deduct amortization of premium and depreCiation...............cc.rr i esess s sesssseeese s

Total foreign ex change change in book/adjusted canying value:

9.1 Totals, Part 1, Column 17........ccoervvrrreiereeceree e

9.2 Totals, Part 3, Column 14..........ccoeverrvvmmrirecireriireniiesiis

Deduct cument year's otherthan-temporary impairment recognized:

10.1 Totals, Part 1, Column 15.........oovverveereeieeeeceeeeeie

10.2 Totals, Part 3, Column 11......ccovverieereieeeeceinis

Deduct total nonadmitted @amOouNts...........cooweereereerneeerreeneeeseeneees

. Book/adjusted camying value at end of cument period (Lines 1+2+3+4+5+6-7-8+9-10)

Statement value at end of cument period (Line 11 minus Line 12).

0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted camying value, December 31 of prior year.

Cost of bonds and stocks acquired, Part 3, Column 7...........coccovevnerrnenns

Accrual of discount.................... s

Unrealized valuation increase (decrease):

4.1 Part1, Column 12....c.covveeieererereereriens

4.2 Part2, Section 1, Column 15. ..o sseeees
4.3 Part2, Section 2, ColuMN 13.......corvrveieeeeerees e

4.4 Partd, Column 1.

Total gain (loss) on disposals, Part 4, Column 19..........cccvvvmrrnirnnirnnennennnns

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7.

28,498

(236,142)

(338,590)

405,193

405,193

10,467,449

1,897,621

3,422

(546,234)

Deduct amortization of premium

Total foreign ex change change in book/adjusted canying value:

8.1 Part1, Column 15..

8.2 Part2, Section 1, Column 19

8.3 Part 2, Section 2, Column 16

8.4 Partd, Column 15. ..o

Deduct cument year's other-than-temporary impairment recognized:
9.1 Part1, Column14........ccovevrreeecerirers

9.2 Part2, Section 1, ColUMN 17.....c.cvevierieeereeee et
9.3 Part2, Section 2, Column 14.........ovveriirrenineieeieesee s

9.4 Part4, Column 13....ccovmrevrreerecrereieniens

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, Line 5R(2

. Book/adjusted camying value at end of cument period (Lines 1+2+3+4+5-6-7+8-9+10)

350,016

2,055,681

37,384

Deduct total NONAAMITIEA BMOUNES.........cvuureeurreserereeesee e eeseees s seesse e e s 884888888

Statement value at end of cument period (Line 11 minus Line 12).

Si03
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Annual Statement for the year 2018 of the Mlco |NSU RANCE COM PANY
SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......oo..ceeeeuovececc|oeveeeiiierriseecrcceeens 1,454,421 ..o 1,377,386 |.eovvevvevevivennennennns 1TA47811 [ 1,393,927
Govemments (Including all obligations 2. €aNAdA. ..o | e | s | s e
guaranteed by govemments) 3. Other Countries........cvvrvnrens | rerenerererinernnenneenneesessnsnens | e [ e [
4 TOtalS oo [ 1,454,421 | 1,377,386 [...oovvvvvrierirni TA4T 811 [ 1,393,927
U.S. States, Tenitories and Possessions
(Direct and guaranteed) 5. TotalS...rvirvieiinriens e e | s
U.S. Political Subdivisions of States, Temitories
and Possessions (Direct and guaranteed) 6. Totals....coooovericnriinnriinnis | | ||
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Govemments
and Their Political Subdivisions 7. TotalS..eeceecceeeeeeerereee [ 2,352,965 |...ooovveererrinne 2,290,660 [....covvvrrrrerrenen 2,370,344 |...ooeeean. 2,243,572
Industrial and Miscellaneous, 8. United States.......ccovvrveeveereec e 3,972,623 | 3,946,996 |......coovvrreerinns 4,004,606 |........ocoevrererenn 3,939,680
SVO Identified Funds, Bank Loans 9. Canada.........ccoceevevrereereeiens freerieee e 68,734 ..o 68,730 |.cvereerereeererieieins 69,467 ..o 65,000
and Hybrid Securities (Unaffiliated) 10. Other Countries. ..........ccveenees [erreermeerinerenrnncrine 571,242 | 566,119 oo 581,355 | 550,000
11 TOMAIS cvvevveeeivveveevevevinvenesnesens [esesssesesessessesnnenend 4,612,599 |..oovvvvrirerrererrnrnn 4,581,844 |......oovvvvvvvrrcn 4,655,427 |..ovvvvvvvverrrrrrrnrnnns 4,554,680
Parent, Subsidiaries and Affiliates 12, TOtAIS .o | e | ceverss s essesssnes | crsresse e sssessens | serereins e
13. Total Bonds......ccoccvmmmermssunns oo, 8,419,985 ... 8,249,891 | 8,473,583 | 8,192,178
PREFERRED STOCKS 14, UNited StateS........crvvvecrrireens | cevrierinerriieeineeriisseiieenes [ v sssseenss | e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA....coocrerrireierieeieens [ [ | e
16. Other Countries..........covvuevvees | connrrrvviinncrscinnersssisensssins | o e
17, TotalS . [ 0 [rrrierd LU 0
Parent, Subsidiaries and Affiliates 18, TOtAIS .cvceeceeireseererereen | e sereeesens | cevesss s ess et sessenesssssnes | seseesee st esaenens
19. Total Preferred Stocks...... [......cccooovvviviiriiiiiiinninnnn LV (U 0
COMMON STOCKS 20. United States.......ccovevvvivmerencoonverinnrnineriinnns 1,626,025 |...oovvveriirineinns 1,626,025 [.....covvvvvierriririnns 1,723,201
Industrial and Miscellaneous (Unaffiliated) 21, €aNA0A. ... | [ e | s
22. Other CouNtries..........ccceeevevees [eevvereerrrernenene. 33,199 33,199 [ 35,039
23, TotalS...oooonenreercercnscneeeseneeneiens [ 1,659,225 |...ovvvvvvvervirinnennnes 1,659,225 |....oovvvevviviiniiniinns 1,758,240
Parent, Subsidiaries and Affiliates 24, TOAIS ..o | e ieessesiesessse st | cesssesseessesseesseeseessesssesessnesses | sreesses st seees
25. Total Common Stocks...... [ ..ccooervrveriennrrnnns 1,659,225 |...ooiiiererrerrrrn 1,659,225 [ 1,758,240
26. Total Stocks.... .1,659,225 |.... .1,758,240
27. Total Bonds and Stocks.......... ....10,079,209 |.... ...10,231,823
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
T [ ¢)

Z 3 7 5 5 g T0 TT TZ
1 Year Over 1 Year Qverb Years Over 10 Years Over20 No Matunty | otal Column 7/ as a | otal from Column % trom Col. 8 | otal | otal
NAIC Designation orLess I'hrough b Years | Inhrough 10 Years | Inhrough 20 Years Years ate Current Year % otLine 11./ / Pnor Year Prior Year Publicly Iraded | Prvately Placed ()

1. U.S. Governments

T NAIC Lottt sssssenes |evesseneenese s 7,078 | 1,205,919 | 175,837 [ oo Lo 65,587 | .......... ) 9.0 GOSN ISR 1,454,421 1,454,421 | oo

12 w0 0.0 ] 00 ]

1.3 .0

14 .0

15 ...0

16 i . o] | e ...0 [RUSSRUIURIIISY ISR

1.7 5837 {0 [ 05,587 [ XXX ] 1,454,421 TASAA2T 1. 0
2.

2.1 NAIC et tsssesssssssssssens | eovesiesssessssssssssssssssieses | cessssssssssesessesssssssessess | seesssssesiesiessssesssssesesns | vesiessessssessansessessessesens | sevesssesesssssenesssssssesseses | eeseeses XXX.. ...0

2.2 ...0

2.3 ...0

24 ...0

25 ...0

2.6 . ...0

2.7 Totals......... et ssessnsesesenesenss |eessrseresessnsessnssessssessld [eerseersssnessnresersnsesensl [eeererersereensnerensnsesasld [eeerersnrererensnesersnsersesd feserersnrarerraserserrseerensQ | vererienen XXX.. ....0
3. U.S. Stafes, Territories and Possessions, eic., Guar antee:

3.1 .0

3.2 ...0

3.3 .0

34 .0

35 .0

3.6 .0

37 ....0

7 US. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 NAIC T ssssssssssssssessssesssssessnns | seessinsssnnssssssssssssesso | v | s | e | | . XXX.. .0

4.2 NAIC 2u..cooiriereiieeiresisissessesssssssssnssssssssssssssssessssesssssessnns | seesnionsssonsssssssssssesso | v | s | e | | . XXX.. .0

4.3 NAIC 3u.orerreee s sssssssssenss | crersinssnsssnnssssssssnsssnes | ressse s | e | e | e | e XXX.. .0

44 NAIC ..o sssssssssssessssssssssssnns | eeessinsssnsssssssssssesso | v | s | e | e . XXX.. .0

4.5 NAICS......oerere s essnsssenss | crensinssnessnsssssssssssses | s | e | e | e | e XXX.. .0

4.6 XXX.. .0

47 XXX.. .0

0. U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC Tooiccrrceriserisesrisesisesesessssesssssesssssssssssssnenses fvonsenennnnnensn 202,173 [ 718,991 [ 542,179 Joeci.698,219 | 121,403 | e XXX.. 2,352,965 279 | 2,400,920 [ ooiiiririenrnen28.9 [eie00002,352,965 [ oo
.0 0.0 [ oo e 0.0 | | e
.0 0.0
.0 0.0].
.0 0.0].

0 0.0].

5.7 Totals.........

LT21403 XXX.. 2,352,965 279 2400920 T........... 289 [ 2,352,965 [...ooirrrriireriiinnd 0




Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
T [ ¢)

90IS

7 3 z 5 3 g T0 T TZ
1 Year Over 1 Year Overb Years Over 10 Years Over 20 No Matunty I otal Column / as a | otal trom Column % trom Col. 8 | otal | otal
NAIC Designation orLess Ihrough b Years | Ihrough 10 Years | 1hrough 2U Years Years Date Curent Year % ot Line 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Placed ()
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... ..2,472,071 244254 |................512,391 | .......... XXX.. 3,990,230 . 4,054,518
6.2 NAIC2.... 299,476 68,734 ..104,169 | .......... XXX.. 622,369 . 399,377
8.3 NAIC ..o ssereenessssessssssssessssssssesssssssssssssnssnens | eevessssssnsessssmnesssssssnnenes | nosseessssnsessessnsesssssssens | conesssessssnsssssssssssssssns | evessnessessmnsssesmssssessns | eevessessnesssssssesssssesnnnes | coseerenes XXX.. .0
8.4 NAIC A....ooorceerirseterriiseeressesisnessessessesssssssesssssssssesssnsssens [ eeversssnensessssnnenssssssnenss | nonsesssssnsensssssnsesssssssens | covnnseresssnnessssssesssseons | vessssessessennsssssssnsessss | eevsssesseessensesnensensesnnnes | ooneevenes XXX.. .0
8.5 NAIC B..coovreveieereseeeenesssseesessssessessssnesssssssssssssssssssssssssnssses | sevessssnnessssssnnessssssnnsses | sosseessssssessssssnssssssssens | covssseessssnssssssssssssssssns | evessmssssessnssssnsnnsessss | eevesssmsenessssssnenssssssnnnes | svseerenes XXX.. .0
.......... XXX.. .0
.......... XXX v 4,612,599
7.
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
8.
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
.......... XXX.. .0
8.7 Tofals........ st [0 [anenn0 L0 o0 Lo 0 XXX.. .0
9. SVO Identified Funds
9.1 NAIC Toeeernererisssersneinsesserisnsessssesnssssssssssssssesssssssssnseenses | sereeens XK Kuvrennnrnnrenns | eevereens XXX e | v XK X e XXX i v XXX .0
9.2 NAIC 2....ccricrrcnrnserincerssnsnssnesssssssssessssssssssssssssssesses | oseerene e XK Kuwveerinnnrnns | vnrence XXX e[ e XXX | e XKX ] i XXX .0
9.3 NAIC 3.corirrrerrreressseereeennsesrenesssssnssesnsnsssssssesssssssssssssssnesses | eeveesens XK Kerrenmmnsnrenns | eevereens XXX v e XK X e XXX e i XXX .0
94 NAIC4....ooervrcerrinnscerreinnesrerinssssnesnssssseesnsesssesssesssssssssenses | sereerens XK Kevrennemnrenns | eevereere XXX v e XX e XK s i XXX .0
9.5 NAIC5.....oicrrcnrnserineernsssnssnissssssesessesssssessssessssessos | ooseerees XK Kuwveerivnnenns | ovneence XXX e[ e XK | e XKX ] i XXX .0
9.8 NAICB.....ooecrrcrricrrinerrirerrinsnrnssnisssssseesesseessenensssenssssessns | roneereee XK Kuwreerivnneens | ovneence XXX | e XK | cevenee XKX ] i XXX .0
9.7 Totals......... [SSSSTSIRSPITIPPTISTTIRRRSTTIRRTTIORRN INNROIED, 0,0, CHORRPTIORN [NVUONRI 0, . PRORRPIORY [SUPSPPOONY 0.0, CRSPPPIRPISY ISPRTOIDD .9, CRORISPPRONS IO )90 T IR 0 .0
10. Bank Loans
101 NAIC Teereeeeteeeeesseeess e sssssssssssssssssssssssssesssssssnsnses | aneesssssssesssssnenssssssmnsees | sonsssessssssssssessssssssssnas | ensneessssnssesssssssessssns | evsssmsnesssssnssssssssnneeess | eeeessessssessssssnenssssssnnees | soveesenes XXX.. .0
10.2 NAIC2.... o (RSP RN XXX.. .0
10.3 NAIC 3. ssssssssssssessesssssssssnsens | eeessssssssessssssenessesssnens | sonsesesssoensssesnesssssssn | cnmnsesssenenessssssnesssses | evesssnensesssssssssssnessss | eevessessnesssseessenmesessennnes | covervenes XXX.. .0
104 NAIC Aot ssssssessssssssssssnses | onsessinesesssesinsesssenss | eessensessnsssssnssssesessssees | seesssnessnessssessssenessson | sonnsesessssnsesssesssssessns | conneeesssessssnesssssssenenss | ceveeenes XXX.. .0
10.5 NAIC B...oooooreereriireserisesese s sssssssssssssssssssssssssnnesns | aeesssssssesssssssnessesssnsens | nonsesssssisesessssssssssssne | connsssessssnnnesssssssesseses | evesssnessesssnsssssssssnessss | eeeessesssssssssesnessessssnnees | ovveesenes XXX.. .0
10.6 NAICS.... v | XXX.. .0
10.7 Tofals......... OO SPROPTORPOROTTN OO (V) PO (V] IS (1 IR (U P (V) [— XXX.. .0
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

f All Bonds Owned December 31, At Book/Ad

C Designations

Quality and Maturity Distribution o
T

justed Carrying Values By Major Types of Issues and NAI
| 9 [ ¢)

Z 3 4 ) 10 1T 4
1 Year Over 1 Year Overb Years Over 10 Years Over 20 No Matunty lotal Column / as a I otal from Column Y% trom Col. 8 | otal I otal
NAIC Designation orLess Ihrough 5 Years I'hrough 10 Years I'hrough 20 Years Years Date Current Year % ofLine 11./ / Pnor Year Pror Year Publicly Iraded | Privately Flaced (a)

11 Total Bonds CurrentYear
11.1 NAIC 1. . @).... ...582,318 4,396,981 |...cooererr . 1,176,463 |.oovvv 942,473 | 699,382 |.. ...1,797,616 7,294,746 |...... ....502,870
11.2 NAIC (6] (1 299,476 ..104,169 622,369 |.... .622,369 |...
11.3 NAIC3... ..|@).... 0 0.
11.4 NAICA4... . |@).... (V) 0]l
11.5 NAICS... ..|@d).... (V) 0]l
11.6 NAICG... . |d) 0 0]l
11.7 Totals......... . 803,557 |...
11.8 Line 11.7.@5 @ % Of COL. 7..oorvverreererrierircrrineecsnessisseniseennns fenesrienessionsesineennd 8.9 [ ST IO 158 [ 12.0 [ 9.5

12. Total Bonds Prior Year
12.1 NAIC1...
12.2 NAIC2...
12.3 NAIC3...
124 NAICA4...
125 NAICS...
12.6 NAICS...
12.7 Tofals......... ..761,670 [...
12.8 Line 12.7a5 @ % Of COl. Ou..cevvvrrrirrrreineieineniesrinsessensessnsins [erneensssnninssnsnsessnens L2 [ernernmnrnnnnninennens DT Lo 186 i 110 e 9.2 |...

13. Total Publicly Traded Bonds
131 NAIC Tt ssessstsnees [evssesssssessennns 582,318 |.ocvvercrrenns 3,996,436 |.......vvveens 1,074,138 |.ccvvvvirinnens 942,473 [..ooovviiririnns 699,382 7,294,746
13.2 NAIC2... 68,734 622,369 |....
13.3 NAIC3... .0
134 NAICA4... .0
13.5 NAIC I
13.6 NAIC I
13.7 Tofals......... . R0 15 I DO o I IS 7917115
13.8 Line 13.7as a % of Col. 7.... 10.1 100.0
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.... 94.0

14 Tofal Privately Placed Bonds
14.1 NAIC1... 502,870 |....
14.2 NAIC2... N
14.3 NAIC3... N
144 NAICA4... N
14.5 NAICS... N
14.6 NAICS... I
14.7 Tofals......... 502,870 |....
14.8 Line 14.7a5@ % Of COl. 7...cevvvrrieereirnireireeseiesiseienins 100.0
14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11.......cccoevvrvernne 6.0
(@ Includes $....400,545 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.......... U cument year of bonds with Z designations, $ U pnor year of bonds with £” designations. | he letter "Z" means the NAIC designation was not assigned by the Secunties Valuation Oftfice (SVU) at the date of the

statement. "£™" means the SVO could not evaluate the obligation because valuation procedures for the secunty class are under regulatory review.
) Includes §......... U cument year of bonds with Gl designations, §.......... U pnior year of bonds with 5™ or 5G| designations and $.......... U cument year, $.......... U pnor year of bonds with 6™ designations. "5GI" means the NAIC designation was assigned by the SVO In reliance on
the Insurers certification that the Issuer Is current In all pnncipal and Interest payments. "6™" means the NAIC designation was assigned by the SVO due to Inadequate certification of pncipal and Interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... U;  NAICZ5S......... U;  NAIC3S.......... U; NAIC45S.... U;  NAICO ... 7 NAICE §.......... 0.
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values B
T Z 3 4 ) [

y Major Type and Subtype of Issues
4 <] J

10 11 T2
1 Year Over 1 Year Overo Years Over 10 Years I otal Column /as a | otal from Column Y trom Col. 8 lotal lotal
Listnbution by 1ype orLess I hrough 5 Years Ihrough 10 Years | Ihrough 2V Years Curent Year Y% ofrLine 11./ [ Pnor Year Pnor Year Pubplicly |raded Privately Flaced
T. US Governments
1.1 Issuer Ubligations 1,421,160 16.9 1,406,691 1,421,160
1.2 Residential Mortgage-Backed Secunties 33,201 V.4 .0Y,802 .33,201
1.3 Commercial Mortgage-Backed Secunties .0 .0 | [l D0 L
1.4 Other Loan-Backed and Structured Secunties . . - U (ViV} B [
1.0 lotals....... bbb [ esserenn e (V4 P TZ205,9T9 (. TIOB3T [ 1,454,421 173 1,460,553 TARAZT o U
er vernmen

2.1 1SSUEr UDIIGALONS........oueviriieicieiceieieeieesiciesscie e sssssseseseseseses | s | e | | U 0.U
2.2 Residential Mortgage-Backed Secunties... U U.U
2.3 Commercial Mortgage-Backed Secunties.. .0 0.0
2.4 Other Loan-Backed and Structured SECUNHIES...........cccvveereeereeieverennens | e | e | e | s Y] 0.0
2.0 lotals... Y 00

3. U.S. States, errllarles ana Possessions, Guar anteed
3.1 Issuer Ubligations

3.2 Residential Mortgage-Backed Secunties
3.3 Commercial Mortgage-Backed secunties

0.0

0.0

3.4 Other Loan-Backed and Structured Secunties.............c.c.euee.

(VA

3.0 lotals........

0.0

dcccc

U0

olitical subdivisions o
Possessions, Guaranteed
4.1 Issuer Ubligations

s, Territories and

4.2 Residential Morigage-Backed Secunties...
4.3 Commercial Mortgage-Backed secunties..

4.4 Other Loan-Backed and Structured Secunties..............ocv..e.

4.0 lotals.......

dcccc

Non-Guaranteed
9.7 ISSUET UDNGAUONS.......ccvviiiiiiiiiicie e

5. US. Spec 1al Revenue & Spema Assessment Ob |gat|ons, efc.,

5.2 Residential Mortgage-Backed becuntles
9.3 Commercial Mortgage-Backed Secunties..

.................... oU,008
221,604 |..

176,389
521,830

220,95/ 2.0 228,981

226,90/

2,126,008 25.2 2,111,939

9.4 Other Loan-Backed and Structured SECUNES...........c.ueveunes

]

5.5 lotals.........

]

2,126,008

VIVATER®

2,302,900 AR} 2,400,920

2,302,900 |...

ndustrial an Iscellaneous {unaffiliated)
6.1 Issuer Ubligations

6.2 Residential Mortgage-Backed becuntles
6.3 Commercial Mortgage-Backed Secunties
6.4 Other Loan-Backed and Structured Secunties..
6.5 lotals........

149,991

2,839,391 33.1 2,698,120

2,839,391

19,291
31,185 |..

.0

169,890 9.1 189,030

1,003,308 1y Y0b,146

416,999 |...
893,379 |...

392,890
149,919

3U3,Uo/

4,072,599 4.0 4,499,690

AT09,729 [ 002,870

7. Hybrid Securies
1.1 1SSUET ODHGAUONS c.vvovvveeveeresereeseeeeesseeenssseseness

(.2 Kesidential Mongage-Backed secunties...
(.3 Commercial Mortgage-Backed Secunties..

(.4 Other Loan-Backed and Structured SECUNTES...........c.ueveunes

(.0 lotals...

dcccc

arent, subsidiaries an liates
8.1 IssuerUbligations

8.2 Residential Mortgage-Backed becunues
8.3 Commercial Mortgage-Backed Secunties

8.5 lotals........

8.4 Other Loan-Backed and Structured SECUNTES...........c.eueveuees

dc ccc
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
) b I 8

T Z 3 ) g T0 T TZ
1 Year Over 1 Year Overo Years Over 10 Years Over 20 No Matunty | otal Column / as a | otal from Column Y% trom Col. 8 I otal | otal
Distnbution by 1ype orLess I'hrough b Years | Ihrough 10 Years | 1hrough 2V Years Years Date Cument Year Y% ot Line 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Flaced
[9. SVO [denfified Funds
9.1 Exchange Traded Funds Identified by the SVO...........cccconninncne| e XXX.. .0 00 |.
9.2 Bond Mutual Funds Identified by the SVO............... XXX.. .0 00 |.
9.3 TotalS .. e XXX.. ) 0.0
10. BankLoans
10.1 Bank LOANS - ISSUEM.........cuueeriumeieererieireieieeineesenisessseesssessseesensssssenes | corneenns .0 0.0
10.2 Bank LOaNS = ACQUIMEA.........ccevereereererrneeeererieeseeseseeseesesssesssesssssensseens | cornsenns .0 0.0]..
10.3 TOMAIS .eeevrierrieenriereieeressee et esess s nssenenes | eereees .0 00 .
11 Total Bonds CurrentYear
11.1 1SSUET ODlIGAtONS.......ccvevevverriiceris it sseesesssensssesens [ sreseeesnessiees 200,559 [....ovvrernee 2,544,040 |......covvvrrnnns 571,345 | 489,377 [.cooirrinnen 682,148 | .......... XXX 4,487,468 4,487,468
11.2 Residential Mortgage-Backed Secuntles 121,403 2,159,269 2,159,269
11.3 Commercial Mortgage-Backed Securities.... 769,890
11.4 Other Loan-Backed and Structured Securities..........cocoevveveverecceveceens feveerrereineene 137,785 |ei000.865,573 a0 0 [ 0 1,003,358
11.5 SVO Identified Funds 0 .0
11,6 BanK LOANS.......cccvieieiireineireineiniesrineesseisessseissssessesssessessssssssesssesssnes | senssnesnessssseesssnnnsss0 | eerenennsenneneninsisennen0 [0 [ .0
117 TotalS.reerecieeiienien , 0 8,419,985
11.8 Line 11.7.@5@ % Of COL. 7..ovveorreeerrererenrinnseernssrisenssssssssnssnssees feeonsenennensnneeinnen0.9 L3588 | 18.8 [, 120 [ 9.5 | 0.0 100.0
12. Total Bonds Prior Year
12.1 Issuer Obligations 491,215 4,334,393 | 52.1 4,280,393
12.2 Residential Mortgage-Backed Secuntles 420,228 2,231,801 [, 26.8 2,231,801
12.3 Commercial Mortgage-Backed Securities 789,030 [..vvvrivrriinins 9.5 .435,426
12.4 Other Loan-Backed and Structured Securities 966,146 |.....ovvverrrrrrnens 1.6 .715,823
12.5 SVO Identified Funds
12.6 Bank Loans...
12.7 Tofals......... 597247271
12.8 L|ne127asa% ofCoI Dt | et 7.2
13. Total Publicly Traded Bonds
13.1 IsSuer Obligations. ... 200,559 489,377 4,487,468 53.3 4,280,393 | 51.4 4,487,468 |..
13.2 Residential Mortgage-Backed Secuntles ..... .228,682 |.. ...521,830 |. 2,159,269 25.6 2,231,801 [, 26.8 2,159,269 |..
13.3 Commercial Mortgage-Backed Securities.... ..15,291 |.. 416,999 5.0 435,426 .416,999 |..
13.4 Other Loan-Backed and Structured Securities 137,785 853,379 10.1 715,823 ..863,379 |..
13.5 SVO Identified Funds XXX.. .0
13.6 Bank Loans... .0
13.7 TotalS.irerreeis 982,318 7,917,115
13.8 Line 13.7.85 @ % OF COL. 7..ovrrvorreererrieriricnrissesesssssensssssssesssssnsses [nseseesssssensessnnens 74 100.0
13.9 Line 13.7as a % of Line 11.7, Col. 7, Sect|on T [ 6.9 94.0
14. Total Privately Placed Bonds
14.1 Issuer Obligations .0
14.2 Residential Mortgage-Backed Secuntles .0 .
14.3 Commercial Mortgage-Backed Securities 352,890 42 353,604
14.4 Other Loan-Backed and Structured Securities..........c.covvmervineerreerineees | cevireens 149,979 18 250,322
14.5 SVO Identified Funds .0
14,6 Bank Loans... .0
147 Totals....ooovvnevircririseniinns (U [N 0 502,870
14.8 Line 14.7 as a % of Col. 7 . . . U P 0.0 [ 0.0 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Sectlon (TS RTISPIRN [OOSR 0.0 [oroieneiens 48 [, 1.2 | 0.0 [ 0.0 [ 0.0 6.0
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Sch. DA - Verification
NONE

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

Si10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

chtal Boids Money Marke? Mutual Funds Oth:r (a)

1. Book/adjusted camying value, December 31 Of PriOr YEar...............uerreeemmerreriermneerierreneesenne 10B34,640 [ oo [ 634,640 |............

2. Cost 0f cash eqUIVAIENS ACUIMEA.............oeurriureiieiicieeseisiis sttt sttt ssss st nssans | sensens 1,499,040 [ ..vooveeeceeces et sssessesaesees | st s 1,499,040 |............

3. ACCIUAI OF AISCOUNL........ooooviiiiieiiitiit bbb bbbt [ s bbbt 0 [ | s .

4. Unrealized valuation iNCrease (ABCIEASE)...........cuuureririmiririiisiess st eessess sttt i AT | s | e T | e

5. Total gain (loss) on disposals (U1 IR

6. Deduct consideration reCeived ON AISPOSAIS............cuuureurrirrrirrierinsiesiess sttt ess s nssss |t bbb 1,135,609 | oot es s st baen 1,135,609 |............

7. Deduct amortization Of PIEMIUM.............ciuuiie et bbbt | s bbb 0 | oot | st sttt ns st ennns | sebieniienns

8. Total foreign ex change change in book/adjusted CaMYING VAIUE...........cccciiiriiriirieiieiieeeseee s esssess e ot 0 | oo | s | s

9. Deduct cument year's otherthan-temporary impaiment FECOGNIZE..........c..ueuvuerrmrrerrieririeisriess s sssse |resse bbbt 0 [ e | e | e

10. Book/adjusted canying value at end of cument period (Lines 1+2+3+4+5-6-T+8-9)..........ccccuirririiiriirerrsssesesssessses o 998,088 [....uvvvrererrrreerieer it 0 [eoeeeeeens 1998,088 [....vvveerrier i
11. Deduct total Nonadmitled AMOUNTS............ccuuuuiiiiiiiiie s et | s 0 [ | s | s

12. Statement value at end of cument period (Line 10 MINUS LINE 11).......cuuiuriiriiriiieiseneesessssesssesssessesssssssessssess st |eeessssssssssssss st sesssss st st 998,088 [....uververeerrererierseerseess et ssnsnnnead (U 1998,088 [...vevcereeee e

=

) Indicate the category of such investments, for ex ample, joint ventures, transportation equipment..................




Annual Statement for the year 2018 of the M |CO |NSU RAN C E COM PANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06



Annual Statement for the year 2018 of the M |C0 | N SU RAN C E COM PANY
SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and
Admini-
strative Current Current
Symbol Year's Year's Other-
! Type Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Market |  Date and Carrying Value |  Valuation or Temporary Deferred Exchange Commitment | Percentag
Indicato| Originally | Strateg Less Increase | (Amortization | Impairment | Interest and | Change in Investment for Additional e of
CUSIP Identificatio Name or Description Code City State Name of Vendor or General Partner r Acquired v Actual Cost Fair Value Encumbrances | (Decrease / Accretion | Recognized Other BJACYV. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Ch istics of Other - Unaffiliated
Crescent Senior Secured Floating Rate Fund.......J....... Dover......... De\an Crescent Capital Group LP.....ooovooenen o 05/01/2007 ..o e 175000 | 405193 | ... 405193 | ... e Y b b L 561 . 0.250
99999, Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliat ........coocicioiioiiiiiiciiiiiiiiiiii e Lo 175000 f........... 405193 | . ... 405,193 XXX
4499999. Subtotal - Unaffiliated. .405,193 405193 ... . L0 0] 0] . XXX
.405,193 .405,193 XXX

4699999, Totals.

03
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Amount of Percentage
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strateqy | Time of Acquisition | Made After Acquisition Encumbrances of Ownership
Joint Venture or Partnership Interests That Have Underlying Ch of Other - Unaffiliated
| Crescent Senior Secured Floating Rate Fund... Dover. . I Delaware. | Crescent Capital Group LP. 05/01/2007 15,611 .0.250

4499999, Subtotal - Unaffiliated

2199999, Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. XXX
XXX
XXX

4699999, Totals
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY

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

L Name or Description

Location
3 4
City [Stat

Name of Purchaser or
Nature of Disposal

Date
Originally
Acquired

Disposal
Date

Book/Adjusted
Carrying Value
Less
Encumbrances,

Prior Year

Unrealized
Valuation
Increase
Decrease)

Change in Book/Adjusted Carrying Value
10 1 12 13
Current Current
Year's Year's Other-
(Depreciation) Than- Capitalized
or Temporary Deferred | Total Change
(Amortization | Impairment | Interest and | in B./A.C.V.
| Accretion | Recoanized Other (9+10-11+12)

Total Foreign
Exchange
Change in
BJ/AC.V

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

NONE

17 18 19 20
Foreign
Exchange Gain| Realized Gain |  Total Gain
(Loss) on (Loss) on (Loss) on Investment
Disposal Disposal Disposal Income
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 air Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 2
NAIC

F Desig- Current

0 nation Year's Other-

r and Rate Unrealized Than- Total Foreign Stated

ei Admini- Used to Valuation Current Year's| Temporary Exchange Admitted Contractual

g| Bond |[strative Obtain Book/Adjusted Increase (Amortization) | Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Coden| CHAR | Symbol| Actual Cost Fair Value] _ Fair Value Par Value Carrying Value Decrease / Accretion | Recognized B./A.C.V. Rate of | Rateof | Paid | & Accrued | During Year | Acquired Date
U.S. Go - Issuer Obligati
912810  QV 3 |UNITED STATES TREASURY.......oooviiiiiiiiiiiiccicccccieceens | e Y ORI I L IR 20,411 |...90.724 ....0.750 |....0.952 12/06/2016 | 02/15/2042
912810  RF 7 |UNITED STATES TREASURY.....coiviviivriiiiieiiriceireee v | e Y ORI IO T 22,769 |..103.234 ...1.375 |....0.962 12/06/2016 | 02/15/2044
912810 RL 4 |UNITED STATES TREASURY... ...89.401 |.. .|....0.750 |....0.959 12/06/2016 | 02/15/2045
912828 B2 5 |UNITED STATES TREASURY... ...98.437 |.. .|....0.625 |....0.328 12/06/2016 | 01/15/2024
912828 H4 5 |UNITED STATES TREASURY 95758 | 40,893 |.....covvnnn 42,705 |............. 42,290 |..oconnnn 1,048 | 68 | L) 0.250 |....0.421 12/06/2016 | 01/15/2025
912828 N4 8 |UNITED STATES TREASURY... ...98.574 |.. . |....1.750 |....1.437 01/26/2016 | 12/31/2020
912828 N4 8 |UNITED STATES TREASURY... ...98.574 ..(451)]. |....1.750 | ....1.437 . . 01/26/2016 | 12/31/2020
912828 PP 9 |UNITED STATES TREASURY ...99.544 (13,461) | oo | o 1.125 |...(0.406) [ JJ......] ... 4,806 |........ 10,238 | 02/21/2013 | 01/15/2021
912828 WU 0 |UNITED STATES TREASURY... ...95.8%3 |.. .18 .|....0.125 |....0.320 12/06/2016 | 07/15/2024
912828 XL 9 |UNITED STATES TREASURY... . ..96.404 |.. J..0375]...0.3% 12/06/2016 | 07/15/2025
0199999. U.S. Government - Issuer ObQationS.........ooovveeeiiiiiiiii XXX XXX XXX XXX XXX
U.S. Go - Residential Mortgage-Backed Securities
38377R VK 8 [ GNR 10166F GP - CMOIRMBS. ..o I ...... I I ........ 4| ........ i IO 34077 ]..99.851 | ..o 32238 | 32286 |.............. 33261 .o b A b g 3.000 |..1.830 {MON.. |............. 81 | 987_] 04/20/2012 | 04/20/2039
0299999. U.S. Government - Residential Mortgage-Backed Securities.......ooooiiiiiiiiiiiiiiiiiiiiiii Lo 34077 | XXX | 32238 | 32286 | 33261 oo (1 IO i AT O 01 XXX XXX ] XXX f e 81 L. 987 XXX XXX
0599999, Total- U.S. GOVEINMENt...uvuviiiiiiiiiiiiiiiiiiiiiiiiiiiiiii i o 1,447,811 XXX o 1377386 |........... 1393927 |.......... 1454421 |........... 28498 |....... (14028))............ (V1 IO 0] XXX XXX ] XXX J........ 5406 |..... 17,675 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
18085P  LL 6 | CLARK CNTY NEV ARPT REV.....ciiiiiiiiicriiiiie e SD.|..] . 12]....1FE . 101.869 [.oveiennne 50,935 |..cveiinnns 50,000 |......coo.. 50,568 | ...covveeiieieiis e (1,00 | oo Lo e 6.881 | ....4.557 05/10/2012 | 07/01/2042
593791 EM 4 [ MIAMI UNIV OHIO GEN RCPTS LLIFE] 128712 .. ..(438)]. |...6772 |...4.778 06/07/2012 | 09/01/2035
709221 TF 2 [ PENNSYLVANIA ST TPK COMMN OIL FRANCHISE. . L)L AFE] ..123.375 ..(488)]. ..5848 |..4645 06/07/2012 § 12/01/2037
2599999, U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........cociciecicicicss i s 238.716 XXX o 238666 | ... 200000 §............ 226957 f...oooioiin 0d......... 20400 (O O 0 XXX XXX XXX XXX
U.S. Special R & Special A t Obligati and all Non-Gu 1 Obligations of Agencies and Authorities of Govel ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MJ Q9 4 |FHGOB479 - RMBS........ccuiiiiiiiiiciciicccicic e | e 4f.. L RPN 52,824 1..100.742 |.............51,510 |....ooen 51,130 | 52,850 ....3.500 |....2.989 02/23/2012 | 03/01/2042
3128MJ  S4 3 |FH G08538 - .100.731 |..............66,010 |..............65,531 |............. 65,836 ....3.500 |....3.433 08/06/2013 | 07/01/2043
3128MJ X8 8 |FH G08702 - ..100.298 .182,583 .|....3.500 |....2.799 04/14/2016 | 04/01/2046
3128P8 FX 4 |FHC91982- . 4. ..101.268 .234,592 . .|....3.500 |....3.421 05/24/2018 | 03/01/2038
312928 AH 3 [FHC09008 - RMBS.........coooviiiiiiiiniiicccccc s [ s s 4f........ 1 ..98.362 |............38,633 |.........39.276 |........... 40,568 | ..o o8 | 3.000 |....2.536 07/19/2012 | 08/01/2042
3132QU  G3 1 |FH Q37417 - ..100.339 .|....3.500 |....3.049 12/17/2015 | 11/01/2045
3132WH PS8 |FH Q44032 - ...98.348 . .|....3.000 |....2.525 . . 10/27/2016 | 10/01/2041
3136A4 DA 4 [FNR 1224A AC - CMO/RMBS ..99.333 [ 15,796 [ 15,902 16,085 | BT | e 2500 |....1.875 |[MON..|............. KX 2N 408 | 04/19/2012 | 05/25/2030
3136A5 YC 4 [FNR 1230M ED - CMO/RMBS. ..99.318 |.. .|....2.500 |....2.072 04/19/2012 | 04/25/2031
3136A6 CK 8 | FNR 1245A PH - CMO/RMBS. . 4. ..100.308 |.. .|....3.500 |....1.812 05/09/2012 | 12/25/2039
3137A8 RX 8 [FHR 3841L JK - CMO/IRMBS..........oviiiiiciccciccccccecces [ e e Y [ 1 ..99.979 | .o 1,685 | 1,685 | 10889 | el B) | 3.000 |....1.291 04/25/2012 | 10/15/2038
3138MQ 4E 0 | FN AG8920 - RMBS. ...98.661 .|....2.500 |....1.677 02/06/2013 | 01/01/2028
3138WD 3Z 2 | FN AS4415 - RMBS. o I 4. ..100.378 .|....3.500 |....2.599 09/27/2016 | 02/01/2045
313BWE KK 4 |FNASA7I7 - RMBS........ocooviiiiiiiiiiiiciciccnscsessencees | e 4. 1 ..100.373 ....3.500 |....2.698 04/07/2015 | 04/01/2045
3138WF  TA 4 | FN AS5944 - RMBS ..100.347 |.. .|....3.500 |....2.873 10/19/2015 | 10/01/2045
31397Q LT 3 [FNR 114E PK - CMO/RMBS ] 4. ...99.585 |.. .|....3.000 |....1.781 05/02/2012 | 04/25/2040
31398V 7F 7 [FHR 3649C BW- CMORMBS..........ocoovovviiiiiiciiiieceeens [ ] 4. 1 ..101.882 ....4.000 |....2.121 05/01/2012 | 03/15/2025
3140F1 YB 2 | FNBC6105- RMBS. ..100.285 172,732 .|....3.500 |....2.781 05/23/2016 | 06/01/2046
3140FP DG 1 |FNBE3702 - RMBS. ..101.973 .317,710 .|....4.000 |....3.265 | MON.. 12/06/2017 | 06/01/2047
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 air Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 2
NAIC

F Desig- Current

0 nation Year's Other-

r and Rate Unrealized Than- Total Foreign Stated

ei Admini- Used to Valuation Current Year's| Temporary Exchange Admitted Contractual

g| Bond |[strative Obtain Book/Adjusted Increase (Amortization) | Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Coden| CHAR | Symbol] Actual Cost | Fair Value Fair Value Par Value Carrying Value Decrease [ Accretion | Recoanized | B/A.C.V. Rate of | Rateof | Paid | & Accrued | During Year | Acquired Date
2699999 _U.S. Special Revenue - Residential Mortaage-Backed Securities.. ....2,131,629 XXX | 2,051,994 |.. 0] 0 .0 XXX XXX XXX XXX
3199999, Total - U.S. Special Revenue & Special Assessment Obligations.. XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligati
035242 AA 4 | ANHEUSER-BUSCH INBEV FINANCE INC. LL2FE]LL ...95.178 |.. .|...2625 |....2.786 03/25/2013 | 01/17/2023
05531F AV 5|BB&T CORP . = ..97.373 |.. .|....2.050 |....1.742 08/02/2016 | 05/10/2021
05567L T3 1| BNP PARIBAS SA.......oiiiiiiiiiirieiiiecricieieee e | oo Cloe] e AFE ..103.477 ....5.000 |....4.901 10/26/2011 | 01/15/2021
06051G  HD 4 | BANK OF AMERICA CORP AFE|.. ...93.415 |.. .|...3419 |...3.419 12/12/2017 | 12/20/2028
06406H BY 4 | BANK OF NEW YORK MELLON COR! LLAFE] ..101.155 .|....3.550 |....3.480 10/26/2011 | 09/23/2021
10373Q  AJ 9 |BP CAPITAL MARKETS AMERICA INC..........oovvveiicciiecciccnn Cl..... 1]...1FE ...99.133 ....3.245 |....2.948 03/12/2013 | 05/06/2022
126650 CJ 7 |CVS HEALTH CORP... L2FE ...99.098 |.. .|....2.800 |....2.816 07/13/2015 | 07/20/2020
17275R AR 3 | CISCO SYSTEMS INC. LAFE ...99.859 |.. |...2125 | ....2.077 03/06/2014 | 03/01/2019
172967 KV 2| CITIGROUP INC......ooviiiiccccc .2FE ...97.146 ....2.350 |....2.365 07/26/2016 | 08/02/2021
20030N BH 3| COMCAST CORP. AFE ..99.318 |.. .|....4.250 |....4.140 05/15/2014 | 01/15/2033
25243Y  AH 2 | DIAGEO CAPITAL PLC LAFE 120723 |.. .|...5.875 |...4.224 08/18/2014 | 09/30/2036
25243Y AU 3 | DIAGEO CAPITAL PLC......oiiiiiiiitiieieiririceee et AFE ...97.010 ....2.625 | ....2.653 04/24/2013 | 04/29/2023
263901 AC 4 | DUKE ENERGY INDIANA INC. AFE ..101.318 |.. .|....3.750 |....2.697 02/03/2012 | 07/15/2020
31428X BM 7 | FEDEX CORP ...2FE ...95.086 |.. .|....3.300 |....3.234 05/17/2017 | 03/15/2027
341081 EU 7 | FLORIDA POWER & LIGHT CO.....oovevververieieieieeeirereeeieeenereneees f oo o f o 11....1FE ..113.151 ....5.400 |....4.498 11/19/2013 | 09/01/2035
341099 CM 9 | DUKE ENERGY FLORIDA LLC... AFE ..101.903 |.. .|....4.550 |....3.076 08/25/2011 | 04/01/2020
369550 AU 2 | GENERAL DYNAMICS CORP.... AFE ...97.568 |.. .|....2.250 |....2.749 01/28/2013 | 11/15/2022
36962G 6F 6 | GENERAL ELECTRIC CAPITAL CORPORATION.......cvevververreveveves [ v f oo e ...2FE ...94.508 ....3.150 |....3.168 03/15/2013 | 09/07/2022
38141G  GQ 1 | GOLDMAN SACHS GROUP INC. ..103.809 |.. .|....5.250 |....4.904 08/02/2011 | 07/27/2021
404280 AK 5 ]|HSBC HOLDINGS PLC ..103.411 .|....5.100 |....4.244 08/11/2011 | 04/05/2021
452308 AR 0 | ILLINOIS TOOL WORKS INC........cooviviiiiiiisiciieciesc e ...98.437 ....3.900 |....4.198 08/07/2014 | 09/01/2042
452308 AU 3 |ILLINOIS TOOL WORKS INC.. ...99.843 |.. .|....1.950 |....1.977 02/18/2014 | 03/01/2019
466256H HZ 6 | JAMORGAN CHASE & CO. ..102.913 |.. .|...4625 |....4.392 08/11/2011 | 05/10/2021
585055 AW 6 [MEDTRONIC INC........ocooviiiiiiiiiiiicccc s ..102.275 ....4.500 |....4.355 05/13/2014 | 03/15/2042
58933y AJ 4 [MERCK & COINC. ..101.528 |....4.150 |....4.221 05/14/2014 | 05/18/2043
595620 AL 9 | MIDAMERICAN ENERGY CO. ..109.470 .|....4.800 |....4.169 07/30/2014 | 09/15/2043
61747TW AL 3 |MORGAN STANLEY.......ooooiiiiiiiiiiciiicc ..104.799 ....5.500 |....4.983 08/03/2011 | 07/28/2021
67021C AM 9 |NSTAR ELECTRIC CO. ..97.474 |.. .|....3.200 |....3.763 10/02/2018 | 05/15/2027
674599 CE 3 | OCCIDENTAL PETROLEUM CORP. ..96.923 |.. .|...2700 |....2.545 05/02/2013 | 02/15/2023
693476 BL 6 |PNC FUNDING CORP.........cooviiiiiiiiiiiisc e ..101.837 ...4.375 | ...3.671 10/26/2011 | 08/11/2020
713448 BY 3 |PEPSICOINC. ...98.992 |.. |...2750 |...2.313 04/29/2013 | 03/05/2022
74456Q AX 4 | PUBLIC SERVICE ELECTRIC AND GAS CO. ..100.798 |.. .|....3.500 |....2.885 10/18/2011 | 08/15/2020
822582 AY 8 | SHELL INTERNATIONAL FINANCE BV.......ccoooviiiiiiiiciiiiiiciciine ..103.943 ..4.550 |...4.127 08/14/2014 | 08/12/2043
842400 FR 9 | SOUTHERN CALIFORNIA EDISON CO.. ..100.867 |.. .|...3.875 |....3.022 08/29/2011 | 06/01/2021
85771P  AF 9 | EQUINOR ASA. ..99.734 |.. .|....3.150 | ....2.167 05/02/2013 | 01/23/2022
893526 DF 7 | TRANSCANADA PIPELINES LIMITED.........ccccooviiminiiiiiiiciiine ..105.738 ....5.600 |....5.055 11/19/2013 | 03/31/2034
90131H CB 9 |21ST CENTURY FOX AMERICA INC. . ...98.049 |.. .|...3.375 |....3.397 05/17/2017 | 11/15/2026
907818 DZ 8 | UNION PACIFIC CORP AFE]L ...93.582 |.. ....4.150 |....4.240 08/07/2014 | 01/15/2045
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 air Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 2
NAIC

F Desig- Current

0 nation Year's Other-

r and Rate Unrealized Than- Total Foreign Stated

ei Admini- Used to Valuation Current Year's| Temporary Exchange Admitted Contractual

g| Bond |[strative Obtain Book/Adjusted Increase (Amortization) | Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Codeln| CHAR | Symbol] Actual Cost Fair Value]  Fair Value Par Value Carrying Value Decrease / Accretion | Recognized B./A.C.V. Rate of | Rateof | Paid | & Accrued | During Year | Acquired Date
913017 BT 5| UNITED TECHNOLOGIES CORP. LL2FE] L ..94.474 |.. ...94,474 .104,169 .|....4.500 |....4.218 08/14/2014 | 06/01/2042
91324P DK 5| UNITEDHEALTH GROUP INC.... ] L]LIFE] ..101.090 .100,346 .|....3.850 |....3.806 09/26/2018 | 06/15/2028
92343V BR 4 | VERIZON COMMUNICATIONS INC......covvrvirieiirierierinnenicriesienenens | e Y PP 1]....2FE ..106.436 ....5.150 |....5.192 09/11/2013 | 09/15/2023
927804 FN 9 | VIRGINIA ELECTRIC AND POWER CO. L2FE ...97.505 |.. |...2750 | ....2.786 03/11/2013 | 03/15/2023
931427 AQ 1 |WALGREENS BOOTS ALLIANCE INC... .2FE ...94.089 |.. .|....3.450 |....3.501 05/17/2017 | 06/01/2026
94974B  EV 8 |WELLS FARGO & CO....covveveiiiiniivieniinievenieeinesinninseennsesesenes v Lo | v .1FE ..102.402 ....4.600 |....3.863 08/23/2011 | 04/01/2021
983919 AG 6 | XILINX INC. _AFE 99777 |.. J..2126 |...2.236 03/05/2014 § 03/15/2019
32990999, _Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Com Mortgage-Backed Securities
12626l AE 2 | COMM 13CR11 A4 - CMBS.... ..104.132 .202,924 ...(609) | . .|...4.258 |....3.920 10/02/2013 | 08/12/2050
23305Y AD 1|DBUBS 11LC3 A4 - CMBS ..102.244 . .108,290 .(122)]. .|...4.551 |...4.438 08/11/2011 | 08/12/2044
23312L  AS 7 |DBJPM 16C1 A4 - CMBS........cocoovvvviiiiiiccciciiiiisseeisecseenens e | 98197 [ 98,197 | ..o 100,000 |..ccovvoeee 105,785 | .oovvveviiiren | e (753) ....3.276 |....2.387 07/28/2016 | 05/12/2049
23312V AF 3 | DBJPM 16C3 A5 - CMBS . ...95.416 |.. ..100,000 |. .102,325 ..(287)]. .|....2.890 |....2.553 07/26/2016 | 08/12/2049
617459 AD 4 |MSC 11C2 A4 - CMBS.... LAFE) .51,344 ..103.250 |.. ....50,000 |.. ...50,301 ..(159)]. .|...4.661 |....4.345 08/11/2011 | 06/17/2044
92936C _AJ 8 |WFRBS 11CAA4 - CMBS...ooviiiiiiiiiiiiiiiiiiiiii | o I I Al AFEL...... 201,994 1..103.660 J............. 207319 | 200,000 |............ 200265 | (26800 o ] 4.902 |...4.801 07/21/2011 | 06/17/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities...........o.oveevievieiienes RORTRTIUNROIRI DU 779,084 XXX oo 771352 | ..o 758105 |............ 769890 1.0 0. ... QAN O 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securitie:
05522R  CQ 9| BACCT 141 A= ABS. oo ..100.008 ....2.835 |....1.850 06/26/2017 | 06/15/2021
1404iN  FG 1 |COMET 165A - ABS.. ..97.027 |.. .|....1.660 |....1.674 08/18/2016 | 06/17/2024
161571 HJ 6 |CHAIT 171 A- ABS.... ..100.049 .|...2.755 | ....2.195 06/13/2017 | 01/18/2022
17305E GM 1| CCCIT 18A3 A3 - ABS ..101.414 ....3.290 |....3.299 06/13/2018 | 05/23/2025
254683 CD 5 |DCENT 181 A - ABS ..100.258 |. .|....3.030 |....3.054 03/08/2018 | 08/15/2025
29366A AA 2 |ELL 1A1-ABS ...98.859 |.. .|....2.040 |....2.042 09/15/2011 | 09/01/2023
345280 EC 4 [FORDF 155 A - ABS.......cooiiiiiiiiiiciciicicc e .99.142 .o 99,142 | ..oovnn 100,000 |...cccvvee 100,275 ...2.3% |....2.220 02/15/2017 | 08/15/2022
34528Q GD 0 | FORDF 182 A - ABS ..100.705 ...99,978 .|....3170 | ....3.199 03/13/2018 | 03/15/2025
34531F  AA 1 |FORDR 17REV1 A - ABS ...98.561 .149,979 .|...2.620 |....2.639 02/22/2017 | 08/15/2028
65477X  AE 4 NALT 16B A4-ABS........cccooviiiiiccicccccccccee e || o ...99.877 2 i 1.610 |....1.622 09/13/2016 | 01/18/2022
98161P _AE 3 | WOART 16B A4 - ABS. ...98.007 |.. . 1] ..1.480 |...1.486 09/07/2016 { 11/15/2022
3599999. _Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX " ...1.002,575 |.. (168) .. . XXX XXX XXX XXX
3899990, Total - Industrial & Miscellaneous (Unaffiliated). ........ooovveerieeei XXX | 4581844 | ... 4554680 ... 4612599 f. .. 0l ... BN Ol 01 XXX XXX XXX XXX
Totals
7799999, Total - IsSuer ObGAtIONS . .....evvsieiiiii i XXX | 4397728 |........... 4355640 |...... 4,487,468 XXX XXX XXX XXX
7899999, Total - Residential Mortgage-Backed Securities. ..o XXX | 2084232 |........ 2075858 |........ 2,159,269 XXX XXX XXX XXX
7999999, Total - Commercial Mortaage-Backed Securities. XXX ....769.890 | XXX XXX XXX XXX
8099999 Total - Other Loan-Backed and Structured Securities XXX . 1,003,358 |.. XXX XXX XXX XXX
8399999 Grand Total - BONAS. ...oussiiisiisiie s XXX | 8240801 |......... 81N178 |........ 8.419,985 XXX XXX XXX XXX
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adijusted Carrying Value 20 21
314 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
nation
Current and
F Rate per Year's Other- Admini
or Share Unrealized Current Than- Total Foreign | strative
ei Used to Amount Nonadmitted |  Valuation Year's Temporary | Total Change in Exchange | Symbol /
g| Number of Par Value | Rate per | Book/Adjusting | Obtain Fair Declared but | Received | Declared but | Increase | (Amortization| Impairment B./A.C.V. Change in Market Date
CUSIP Identification Description Code] n Shares per Share Share, Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid Decrease) | ) / Accretion | Recognized (15+16-17) BJ/A.CV. |Indicator] Acquired

NONE




Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

¢l

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Valu 17 18
3 |4 7 8 10 " 12 13 14 15 16
NAIC
Market
Indicator
F Current Year's and
or Rate per Other-Than- Admini
ei Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign strative
g Book/Adjusted to Obtain Amount Received |  Declared but | Valuation Increase Impairment B./A.C.V. Exchange Change | Symbol Date
CUSIP Identification Description Code] n [Number of Shared _Carrying Value Fair Value Fair Value Actual Cost __|Declared but Unpaid _ During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired |
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
001055 10 2 [AFLAC ORD.......cviiiiiiiii s [ e [ [ 36.000 ..o 1,640 |....... 45.560 |.......c.coeoee 1,640 | 1,605 [ e 9 o [ 35 [ 11/16/2018
00123Q 10 4 | AGNC INVESTMENT REIT ORD.....covcveviirimiicieiviicicieieseeieieieenen f e [ 22.000 | .o 386 |....... 17.540 | o386 [ o388 [ 41 A ] | (V1] [N 11/16/2018
00130H 10 5 |AES ORD.... 11/16/2018
00206R 10 2 |AT&T ORD.. . - . . . . . ..L]12/18/2018
002824 10 0 | ABBOTT LABORATORIES ORD.....ccoovvvvivieeiineineieeeinenieneneenesees | o e e69.000 4991 722330 4991 L2868 | TT e e 1,053 | e 1,053 | e L | 07/14/2016
00287Y 10 9 | ABBVIE ORD. 11/16/2018
003654 10 0 | ABIOMED ORD... . 11/16/2018
00507V 10 9 | ACTIVISION BLIZZARD ORD.......c.cvviieiiininiiiiininieiiiccsseis e f o . 11/16/2018
00724F 10 1 | ADOBE ORD... 11/16/2018
00766T 10 0 | AECOM ORD.. . 11/16/2018
007903 10 7 | ADVANCED MICRO DEVICES ORD..........cccoviivriinieiiiccnsnscen f o . 11/16/2018
00846U 10 1 | AGILENT TECHNOLOGIES ORD 11/16/2018
009158 10 6 | AIR PRODUCTS AND CHEMICALS ORD.. . )] - 11/16/2018
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.......c.oovirriiiiiiniereeineereeeneenns e . ) 11/16/2018
011659 10 9 | ALASKA AIR GROUP ORD. )] ... 11/16/2018
012653 10 1 | ALBEMARLE ORD. . )] ... 11/16/2018
013872 10 6 | ALCOA ORD......ocvrieiiiiiiiiiiiieieeeniesie e sesie e seesesne e eesnenns | oo . ) 11/16/2018
015271 10 9 | ALEXANDRIA REAL ESTATE EQREIT ORD. )] ... 11/16/2018
015351 10 9 | ALEXION PHARMACEUTICALS ORD . )] ... 11/16/2018
016255 10 1 | ALIGN TECHNOLOGY ORD.......cccrvvurrireriirinieieeaeneseeeieensenenerenes | oo e 4000 |l 838 ] 209.430 ) 11/16/2018
018581 10 8 | ALLIANCE DATA SYSTEMS ORD......coviucicvriniriiiniciricicieeeccn f oo o foeenn3.000 | 450 L 150.080 )] ... 11/16/2018
020002 10 1 | ALLSTATE ORD. ] 17,000 i 1,405 ] 82.630 )] 11/16/2018
02005N 10 O [ ALLY FINANCIAL ORD..........cooviuiiiiiininiiiiiiissieiicsseiseessseiees o 20000 |l 453 ] 22.660 ) 11/16/2018
02043Q 10 7 | ALNYLAM PHARMACEUTICALS ORD........coccoevrmeierrirecmrinneecnas f oo o o 5.000 | i 365 | i 72.910 )] 11/16/2018
02079K 10 7 | ALPHABET CL C ORD. ...1,035.610 .(337)] ... . . ..L|11/16/2018
02079K 30 5 | ALPHABET CL A ORD. ..1,044.960 ..o 12540 9,085 | e | e (101 ] foviii (0D f oo f e L | 08/17/2017
02209 10 3 | ALTRIA GROUP ORD. )] ... 12/18/2018
023135 10 6 | AMAZON COM ORD... )] - 11/16/2018
023608 10 2 | AMEREN ORD.......cocooviiiiiiiiiiiii e ) 11/16/2018
02376R 10 2 | AMERICAN AIRLINES GROUP ORD.. )] ... 11/16/2018
025537 10 1 | AMERICAN ELECTRIC POWER ORD )] - 11/16/2018
025816 10 9 | AMERICAN EXPRESS ORD.........ccouiiiiiiiiiiiiiiicicee s ) 11/16/2018
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD. )] 11/16/2018
03027X 10 0 | AMERICAN TOWER REIT )] - 11/16/2018
030420 10 3 | AMERICAN WATER WORKS ORD.........cocoviiiiiiiiiiiiiiiiicice s ) 11/16/2018
03076C 10 6 | AMERIPRISE FINANCE ORD. )] 11/16/2018
031100 10 0 | AMETEK ORD )] ... 11/16/2018
031162 10 0 JAMGEN ORD.......ooviiiiiiiisiec s 11/16/2018
032095 10 1 | AMPHENOL CL A ORD. 11/16/2018
7

032511 10 ANADARKO PETROLEUM ORD. 11/16/2018
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

032654
035710
03662Q
036752
037411

03748R
037833
038222
03852U
039483
03965L
040413
042735
04685W
052769
053015
053332
053484
053611

053807
054937
05722G
058498
060505
064058
071813
075887
084670
08579W
09061G
09062X
09247X
09609G
097023
09857L
099724
101121

101137
10022N
110122
111337

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value

WO W N 2D PO WA WRN O OO D DO NWO 2NWRD WO D®ON DO WO © A

ANALOG DEVICES ORD.
ANNALY CAPITAL MANAGEMENT REIT ORD.
ANSYS ORD.....coiviiiieiieiee e
ANTHEM ORD....
APACHE ORD....
APARTMENT INVST MGT CLA REIT ORD.....c..ovviieciiiiiiiine
APPLE ORD
APPLIED MATERIAL ORD.
ARAMARK ORD........cooueiiiiiiicicinii s
ARCHER DANIELS MIDLAND ORD
ARCONIC ORD
ARISTA NETWORKS ORD..........coviueiiiiiiiicis s
ARROW ELECTRONICS ORD.
ATHENAHEALTH ORD.
AUTODESK ORD........ooviiiiiiiineeeieee e
AUTOMATIC DATA PROCESSING ORD.
AUTOZONE ORD.
AVALONBAY COMMUNITIES REIT ORD........cccovveviiieiiiiieicinns
AVERY DENNISON ORD.
AVNET ORD.
BB AND T ORD.....coouiiiiiiieciie et s
BAKER HUGHES CL A ORD.
BALL ORD.
BANK OF AMERICA ORD..........coccovriiirecicccc e
BANK OF NEW YORK MELLON ORD.
BAXTER INTERNATIONAL ORD
BECTON DICKINSON ORD........c.cooviiiiiiriciciiiscsses e
BERKSHIRE HATHWAY CL B ORD.
BERRY GLOBAL GROUP ORD.
BIOMARIN PHARMACEUTICAL ORD.........cooovviiiiiiicccc
BIOGEN ORD.
BLACKROCK ORD..
BLUEBIRD BIO ORD.........covoiiiiiciiiiic e
BOEING ORD.
BOOKING HOLDINGS ORD.
BORGWARNER ORD.........cvoviiiiiiiiiiic i
BOSTON PROPERTIES REIT ORD
BOSTON SCIENTIFIC ORD.
BRIGHTHOUSE FINANCIAL ORD..........oovvieiiiiciciccccc e
BRISTOL MYERS SQUIBB ORD.
BROADRIDGE FINANCIAL SOLUTIONS ORD.

.61.000

B IR 4.000
.11.000 |.

.19.000

.18.000 |.

9

Actual Cost

......0.820
142.940

262.630 |.

85.830 |.

Dividends

10

Declared but Unpaid _ During Year

1"

Amount Received

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change

inB.JA.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

9

(68)] ..

..

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
09/24/2018
11/16/2018
11/16/2018
06/15/2018
11/16/2018
11/16/2018
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

11135F
115637
124857
12503M
125041
12508E
12514G
125269
12541W
125523
12572Q
125896
126408
126650
127007
127387
127686
134429
14040H
14149y
142339
143130
143658
148806
149123
150870
151020
151358
15189T
156700
156782
16119P
163851

16411R
165167
166764
171340
172062
17275R
172908
172967

10

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value

BN AN O N®OEE DN B ®ANORNO®O©OW®WO WO O © O ®  © 0N ©

BROADCOM ORD.
BROWN FORMAN CL B
CBSCLBORD...........
CBOE GLOBAL MARKE

CF INDUSTRIES HOLD!I

ORD.

TS ORD.

INGS ORD.

CH ROBINSON WORLDWIDE ORD..........c.ccoviieirinicirinisciccinsicc e

CIGNA ORD.

CME GROUP CL A ORD.

CMS ENERGY ORD.....
CSX ORD.
CVS HEALTH ORD.

CABOT OIL & GAS ORD.......covvrviiiieiiireieieecer e

CADENCE DESIGN SYSTEMS ORD.
CAESARS ENTERTAINMENT ORD..

CAMPBELL SOUP ORD.
CAPITAL ONE FINANCI

CARDINAL HEALTH ORD.

IAL ORD.

CARLISLE COMPANIES ORD........cocvviviiieieiieieeieie e

CARMAX ORD....
CARNIVAL ORD..
CATALENT ORD.........
CATERPILLAR ORD.
CELANESE ORD....
CELGENE ORD...........
CENTENE ORD.

CENTERPOINT ENERGY ORI

CENTURYLINK ORD....
CERNER ORD.

CHARTER COMMUNICATIONS CL A ORD.

CHEMOURS ORD........

CHENIERE ENERGY ORD.
CHESAPEAKE ENERGY ORD.

CHEVRON ORD...........
CHURCH AND DWIGHT

CINCINNAT! FINANCIAL ORD..

CISCO SYSTEMS ORD.
CINTAS ORD
CITIGROUP ORD.

ORD.

.18.000 |.

4,577

9

Actual Cost

4,577 |.

4,277 | ...
..680 |...

Dividends

10 1"

Declared but Unpaid _ During Year

Amount Received

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decreas

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change

inB.JA.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

43

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/20/2018
11/16/2018
11/16/2018
11/16/2018
11/28/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
08/11/2016
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018




Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

€213

244199 10
24703L 20
247361 70
24906P 10
252131 10
25278X 10
253868 10
254687 10
254709 10

DEERE ORD... .
DELL TECHNOLOGIES CL C ORD.......covvviiiciiciciiiccnccicieccees | e .
Delta Air Lines, Inc
DENTSPLY SIRONA OR .
DEXCOM ORD.......coovviiririiiiiirinic i | e .
DIAMONDBACK ENERGY ORD.

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018

DIGITAL REALTY REIT ORD.... .
WALT DISNEY ORD.......cooviiriiiiiininiiicis s | s .
DISCOVER FINANCIAL SERVICES ORD..........coocoeveviiiciiiieeeeec | e .

. . . L[ 111612018
.................. 128 [ oo o128 [ [ L 021512012
................. (395) | oo o (39) | | L | 0972072017

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Valu 17 18
3 |4 7 8 10 " 12 13 14 15 16
NAIC
Market
Indicator
F Current Year's and
or Rate per Other-Than- Admini
el Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign strative
g Book/Adjusted to Obtain Amount Received |  Declared but | Valuation Increase Impairment B./A.C.V. Exchange Change | Symbol Date
CUSIP Identification Description Code] n [Number of Shared Carrying Value Fair Value Fair Value Actual Cost __|Declared but Unpaid _ During Year Unpaid (Decrease) Recognized (13-14) inB.JA.CV. (a) Acquired |}
174610 10 5| CITIZENS FINANCIAL GROUP ORD. .23.000 .(150) | ... . . ..L]11/16/2018
177376 10 0 | CITRIX SYSTEMS ORD. . 11/16/2018
189054 10 9| CLOROX ORD.....cvevviiiiniiiiieieeiiieieie et | s . 11/16/2018
191216 10 0 | COCA-COLA ORD 12/18/2018
192422 10 3 | COGNEX ORD.... . 11/16/2018
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD......ovvevvevvevecnreirenene f e . 11/16/2018
192479 10 3 | COHERENT ORD. 11/16/2018
194162 10 3 | COLGATE PALMOLIVE OR . 11/16/2018
19626G 10 8 | COLONY CAPITAL CLA ORD.......ccovovvriiiccceicccceecccccncenns e . 11/16/2018
20030N 10 1 | COMCAST CL A ORD. 12/18/2018
200340 10 7 | COMERICA ORD.... . 11/16/2018
20337X 10 9 | COMMSCOPE HOLDING ORD.......cooovviviininiiiicinicieisiccsneiseens o . 11/16/2018
205887 10 2 | CONAGRA BRANDS ORD.. 12/18/2018
20605P 10 1 | CONCHO RESOURCES ORI . 11/16/2018
20825C 10 4 | CONOCOPHILLIPS ORD.......c.ovovrieieiriiiiicininnieerenens oo | e . 11/16/2018
209115 10 4 | CONSOLIDATED EDISON ORD. 11/16/2018
216648 40 2 | COOPER ORD. . 11/16/2018
217204 10 6 | COPART ORD.....ocvvviiiiiiiriiiieiesiniesieeesresie e snesneseeenesneseesensennes | oen . 11/16/2018
219350 10 5 | CORNING ORD. 11/16/2018
22160K 10 5 | COSTCO WHOLESALE ORI . 12/18/2018
22160N 10 9 | COSTAR GROUP ORD........ccccviririiiiiriiiiieeaeireniesienesnseeresnsnenens | e . 11/16/2018
22822V 10 1 | CROWN CASTLE INTERNATIONAL REIT ORD. 11/16/2018
228368 10 6 | CROWN HOLDINGS ORD . 11/16/2018
231021 10 6 [ CUMMINS ORD........cocoviiviiiiiicicncicicc s [ e . 11/16/2018
232806 10 9 | CYPRESS SEMICONDUCTOR ORD. 11/16/2018
23283R 10 0 | CYRUSONE REIT ORD . 11/16/2018
23331A 10 9 |DRHORTON ORD.......cocouvriiiririinicic s [ e . 11/16/2018
233331 10 7 | DTE ENERGY ORD. 11/16/2018
23355L 10 6 | DXC TECHNOLOGY ORD. . 11/16/2018
235851 10 2 [ DANAHER ORD.......cocooviiiiiiiiricccicc s [ e . 11/16/2018
23918 10 8 | DAVITA ORD.. 11/16/2018
5
2
2
9
7
9
3
6
8
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

25470F
25470M
256677
256746
25746U
25754A
260003
26078)
264411
26441C
26875P
26884L
269246
27579R
277432
278642
278865
281020
28176E
285512
291011
29261A
29364G
294429
20444U
204761
297178
30034W
30040W
30063P
30161N
30161Q
30212P
302130
30225T
30231G
302445
302491
30303M
311900
313747

30

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value

O BE N W AN O WA 200 0N O U WO RO ®NO WO R 2O 2B OO ® 2 © OO N

DISCOVERY SRS C ORD..
DISH NETWORK CL A ORD.
DOLLAR GENERAL ORD
DOLLAR TREE ORD.
DOMINION ENERGY ORI
DOMINOS PIZZA ORD......coooiiiiieieeiitieie e
DOVER ORD.
DOWDUPONT ORD.
DUKE REALTY REIT ORD.......covviiiriniciccinccc
DUKE ENERGY ORD.
EOG RESOURCES ORD.
EQT ORD......ooviiiiiiicii s
E TRADE FINANCIAL ORD...
EAST WEST BANCORP ORD.
EASTMAN CHEMICAL ORD........ooviiiiiiiiiiois e
EBAY ORD.
ECOLAB ORD.
EDISON INTERNATIONAL ORD......cooviuiiiiaiaiicieeceeeee s
EDWARDS LIFESCIENCES ORD.
ELECTRONIC ARTS ORD.
EMERSON ELECTRIC ORD........oviiiiiiiieicieeeece e
ENCOMPASS HEALTH ORD.
ENTERGY ORD
EQUIFAX ORD........cooviiiiiiicicisisie e
EQUINIX REIT ORD.
EQUITY RESIDENTIAL REIT ORD.
ESSEX PROPERTY REIT ORD........ccoovmiiiiiiicinicccccc e
EVERGY ORD.
EVERSOURCE ENERGY ORD.
EXACT SCIENCES ORD........ocoouiiiiiiiiiciiisccscsccc s
EXELON ORD.
EXELIXIS ORD.
EXPEDIA GROUP ORD.........ccoiiiiiiiiiiciciecc e
EXPEDITORS INTERNATIONAL OF WASN ORD.
EXTRA SPACE STORAGE REIT ORD.
EXXON MOBIL ORD......cooviuiiiiiiinicniis i
FLIR SYSTEMS ORD.

FASTENAL ORD....
FEDERAL REIT ORD.

.17.000
.11.000

9

Actual Cost

..570
............... 13,425
..334
..582
............... 12,924

Dividends

Change in Book/Adjusted Carrying Valu

10

Declared but Unpaid

1"

Amount Received
During Year

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decreas

14 15

Current Year's
Other-Than-
Temporary Total Change in
Impairment B./A.C.V.
Recognized (13-14)

NAIC
Market
Indicator
and
Admini

Total Foreign strative
Exchange Change | Symbol

inB.JA.C.

V. (a)

Date
Acquired

(93] ..

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
10/23/2014
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
08/17/2018
11/16/2018
11/16/2018
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

31428X
315616
31620M
316773
32008D
33616C
337738
337932
339041

343412
345370
34950E
34959)

34964C
354613
35671D
363576
36467)

366505
366651

369550
369604
370334
37045V
372460
375558
37940X
380237
38141G
384802
400110
40171V
40412C
40414L
40416M
40434L
406216
412822
413875
416515

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value

B OO OB B NN WO D WO NU®©O© NS DO ONUN®O OO N ®

FEDEX ORD.
F5 NETWORKS ORI
FIDELITY NATIONAL INFORMATN SVCS ORD.........ccoovvvieiriiinnns
FIFTH THIRD BANCORP ORD..
FIRST DATA CL A ORD.
FIRST REPUBLIC BANK ORD........cvoiiiiiieiiaiiieee s
FISERV ORD

FIRSTENERGY ORI

FLEETCOR TECHNOLOGIES ORD..........ccoovumiiiiiciiicis i
FLUOR ORD.
FORD MOTOR ORD.
FORTINET ORD......ooooiiiiiiiiieiiisiccs s
FORTIVE ORD.
FORTUNE BRANDS HOME AND SECURITY ORD.
FRANKLIN RESOURCES ORD........cvoviiiiieiaiiiieceeeee s
FREEPORT MCMORAN ORD.
ARTHUR J GALLAGHER ORD
GAMING AND LEISURE PROPERTIES REIT ORD.......ccvcvviiviinns
GARRETT MOTION ORD.
GARTNER ORD.
GENERAL DYNAMICS ORD........ooviiiiiiiiiiiec e
GENERAL ELECTRIC ORD
GENERAL MILLS ORD.
GENERAL MOTORS ORD.......covviiiiiiissieies s
GENUINE PARTS ORD.
GILEAD SCIENCES ORD...
GLOBAL PAYMENTS ORD........cooviiiiiiiiiiicis e
GODADDY CL A ORD.
GOLDMAN SACHS GROUP ORD.
WW GRAINGER ORD.........oviiiiiiiiniis s
GRUBHUB ORD.
GUIDEWIRE SOFTWARE ORI
HCA HEALTHCARE ORD.........cooviiiiiiiiiiisiiic s
HCP REIT ORD
HD SUPPLY HOLDINGS ORD.

HARLEY DAVIDSON ORI
HARRIS ORD........cooviiiiiiniiisiiisciss s
HARTFORD FINANCIAL SERVICES GRUP ORD.........cccocovviiiriinnns

9

Actual Cost

182.190
162.030
102.550

Dividends

10

Declared but Unpaid _ During Year
N

1"

Amount Received

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decrease]

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change

inB.JA.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
01/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
01/23/2017
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
04/02/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
09/21/2018
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

418056
423452
427866
42809H
42824C
43300A
436106
436440
437076
438516
44107P
443510
444859
446150
447011

44919P
44980X
45167R
45168D
452308
452327
45337C
457187

458140

45866F
459200

459506

460146

460690

461202

46120E
462222

46266C
46284V
46625H
469814

47233W
478160

48203R
48238T
482480

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value

© © A B O NO 2 UON WO W= 2 A ONN®©ORDO®NBENNAOON 2 ®W O N ® S~

HASBRO ORD.
HELMERICH AND PAYNE ORD.
HERSHEY FOODS ORD......cocoviuiiiieiaiiiieiceeieie e
HESS ORD.
HEWLETT PACKARD ENTERPRISE ORD.
HILTON WORLDWIDE HOLDINGS ORD........c.ccvoviviiiiieiiiecrcieins
HOLLYFRONTIER ORD.
HOLOGIC ORD
HOME DEPOT ORD........covriiieciiccicc e
HONEYWELL INTERNATIONAL ORD....
HOST HOTELS & RESORTS REIT ORD.
HUBBELL ORD.........c.cooiiiiiicicicisiccs e
HUMANA ORD.
HUNTINGTON BANCSHARES ORD.
HUNTSMAN ORD......oviiiiiiiieiiiee e
IAC INTERACTIVE ORD.
IPG PHOTONICS ORD...
IDEX ORD......ooiiiiic e s
IDEXX LABORATORIES ORD.
ILLINOIS TOOL ORD.
TLLUMINA ORD......viiic e
INCYTE ORD
INGREDION ORD
INTEL ORD....ooiicccic e
INTERCONTINENTAL EXCHANGE ORD.
INTERNATIONAL BUSINESS MACHINES ORD.
INTERNATIONAL FLAVORS & FRAGRANS ORD..........ccccovviirinnnne
INTERNATIONAL PAPER ORD.
INTERPUBLIC GROUP OF COMPANIES ORI
INTUIT ORD....ovoiiiiii e
INTUITIVE SURGICAL ORD.
IONIS PHARMACEUTICALS, INC.
IQVIA HOLDINGS ORD........cviiiiciciiiciie e
IRON MOUNTAIN ORD...
JPMORGAN CHASE ORI
JACOBS ENGINEERING GROUP ORD.........ccoovviiiiiniciiiciceiine
JEFFERIES FINANCIAL GROUP ORD.
JOHNSON & JOHNSON ORD.
JUNIPER NETWORKS ORD.........ooviviiiiiiiissieie e
KAR AUCTION SERVICES ORD.
KLA TENCOR ORD.

.............. 5.000
.20.000
.19.000

.27.000 |.
.37.000 |.

9

Actual Cost

...... 171.820

...... 132.120 |.

...... 126.260
...... 186.020

Dividends

10 1"

Amount Received
Declared but Unpaid  During Year

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change
inB./A.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

H

I

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
01/23/2017
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018




L7213

Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

485170
487836
493267
49338L
494368
49446R
494568
500255
500754
501044
501797
501889
502413
50540R
512807
513272
517834
518439
521865
525327
526057
530307
53071M
531229
531229
532457
534187
537008
539830
540424
541421
548661

55261F
552953
55306N
55354G
554382
56418H
565849
56585A
571748

30

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value
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KANSAS CITY SOUTHERN ORD.
KELLOGG ORD
KEYCORP ORD.......couiuiiieieeiiciceie e e
KEYSIGHT TECHNOLOGIES ORD.
KIMBERLY CLARK ORD.
KIMCO REALTY REIT ORD.....ovtiiiiiii i
KINDER MORGAN CL P ORD.
KOHL'S ORD.
KRAFT HEINZ ORD.......cooooiiiiiiiiiciiiccs e
KROGER ORD....
L BRANDS ORD..

LABORATORY CORPRTN OF AMER HLDGS ORD.
LAM RESEARCH ORD........coviiiiiiieiaiic s
LAMB WESTON HOLDINGS ORD.
LAS VEGAS SANDS ORD.
ESTEE LAUDER CL A ORD......ooiiiiiii i
LEAR ORD.
LEIDOS HOLDINGS ORD.
LENNAR CL A ORD......oouviiiiiiitiieiceee e
LIBERTY BROADBAND SRS C ORD.
QURATE RETAIL SRS A ORD.
LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD...........ccccovviriirrinnnne
LIBERTY MEDIA FORMULA ONE SRS C ORD.
ELI LILLY ORD
LINCOLN NATIONAL ORD........coriiiriiiiircnicccs s
LITTELFUSE ORD.
LOCKHEED MARTIN ORD.

LOWE'S COMPANIES ORD.
MET BANK ORD........oooviiiiiiiiiiicc i
MGM RESORTS INTERNATIONAL ORD.
MKS INSTRUMENTS ORD.
MSCI ORD......ooiiiiiiiiiccec
MACERICH REIT ORD...
MANPOWERGROUP ORI
MARATHON OIL ORD.......cooviiiiiiciciiiiccces e
MARATHON PETROLEUM ORD.
MARSH & MCLENNAN ORD.

9

Actual Cost

130.100
122.860

Dividends

10 1"

Amount Received
Declared but Unpaid  During Year

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decreas

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change

inB.JA.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

@|..

11/16/2018
11/16/2018
11/16/2018
11/16/2018
06/20/2012
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/01/2017
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
09/18/2018




8713

Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

571903
573284
574599
57636Q
577081

57772K
579780
580135
58155Q
58463)

58933Y
592688
594918
595017
595112
59522)

608190
60855R
60871R
609207
61174X
615369
617446
61945C
620076
626717
629377
637071

640268
64110D
64110L
64125C
64828T
651229
651290
651639
652498
65339F
654106
65473P

20

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value
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MARRIOTT INTERNATIONAL CL A ORD..
MARTIN MARIETTA MATERIALS ORD...
MASCO ORD......oviiiiieieice e s
MASTERCARD CL A ORD.
MATTEL ORD.
MAXIM INTEGRATED PRODUCTS ORD........ccvoviieeiirairieeieiennnnns
MCCORMICK ORD.
MCDONALD'S ORD.
MCKESSON ORD........oooriimiiiiiirinc e
MEDICAL PROPERTIES REIT ORD.
MERCK & CO ORD.
METTLER TOLEDO ORD........ovuviiiiieciicccc s
MICROSOFT ORD.
MICROCHIP TECHNOLOGY ORI
MICRON TECHNOLOGY ORD........ccvovriieiciinceieee e
MID AMERICA APT COMMUNITI REIT ORD.
MOHAWK INDUSTRIES ORD.
MOLINA HEALTHCARE ORD........covviiiiiaiiiois e
MOLSON COORS BREWING NONVTG CL B ORD.
MONDELEZ INTERNATIONAL CL A ORD.
MONSTER BEVERAGE ORD........coovoviiiiiiiiois i
MOODYS ORD
MORGAN STANLEY ORI
MOSAIC ORD........coviiiiiriiiiricic e
MOTOROLA SOLUTIONS ORD
MURPHY OIL ORD.
NRG ENERGY ORD........coceiiiiiiiiiiiiiiiiicccss s
NATIONAL OILWELL VARCO ORD.
NEKTAR THERAPEUTICS ORD...
NETAPP ORD......oooiiiiiiiiiiisiiis s
NETFLIX ORD
NEUROCRINE BIOSCIENCES ORD.
NEW RESIDENTIAL INVESTMENT REIT ORD..........ccooovviiiiiiiins
NEWELL BRANDS ORD
NEWFIELD EXPLORATION ORD
NEWMONT MINING ORD........oviiiiiiiiiciiieicic s
NEWS CL A ORD
NEXTERA ENERGY ORI
NIKE CLB ORD......oooviiiriiiciiiccicc e
NISOURCE ORD........oouiiiiiiiiiiicie s

9

Actual Cost

108.560 |.

Dividends

10

Declared but Unpaid _ During Year

1"

Amount Received

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decrease]

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change

inB.JA.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

5

(111

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
02/02/2016
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018




67213

Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

655044
655844
665859
666807
67020Y
670346
67059N
67066G
67103H
674599
680665
681919
681936
682189
682680
68389X
688239
690742
69331C
693475
693506
69351T
69370C
693718
695156
697435
700517
701094
701877
704326
70450Y
713448
714046
717081

718172
718546
723787
737446
41447
74251V
742718

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value
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NOBLE ENERGY ORD.
NORFOLK SOUTHERN ORI
NORTHERN TRUST ORD.......ooiiiiiiiiiieceeece e
NORTHROP GRUMMAN ORD.
NUANCE COMMUNICATIONS ORD.
NUCOR ORD.......uouiiiieeieiires s
NUTANIX CL A ORD.
NVIDIA ORD.
OREILLY AUTOMOTIVE ORD.......coovovviiiiiis e
OCCIDENTAL PETROLEUM ORD.

OSHKOSH ORD..
OWENS CORNIING ORD.......covvuiriiiieiiiieiceeeen e
PG&E ORD.
PNC FINANCIAL SERVICES GROUP ORD.
PPG INDUSTRIES ORD......coooviiiiiiiiiieieeece s
PPL ORD.
PTC ORD.
PACCAR ORD.......ooiviiiiieiiisiciseescs s
PACKAGING CORP OF AMERICA ORD
PALO ALTO NETWORKS ORD.
PARK HOTELS RESORTS ORD........cccviriiicicciiniccccc e
PARKER HANNIFIN ORD.
PARSLEY ENERGY CL A ORI
PAYCHEX ORD.......cooviiiiiiiiiciiic e
PAYPAL HOLDINGS OROD.
PEPSICO ORD
PERKINELMER ORD.........coviviiiiiiiiiis i
PFIZER ORD
PHILIP MORRIS INTERNATIONAL ORD.
PHILLIPS 66 ORD.........ccooviviiiiiiiiisiiiiic i
PIONEER NATURAL RESOURCE ORD.
POST HOLDINGS ORD
T ROWE PRICE GROUP ORD........ccccocuiiiiiiiinisienccss s
PRINCIPAL FINANCIAL GROUP ORD.
PROCTER & GAMBLE ORD.

.22.000

.13.000 |.

9

Actual Cost

413

Dividends

10 1"

Amount Received
Declared but Unpaid  During Year

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decrease]

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign

Exchange Change
inB./A.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
04/27/12017
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
06/29/2011
11/16/2018
11/16/2018
12/18/2018
05/15/2018
11/16/2018
09/08/2016
09/01/2017
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018




oLcia

Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

743315
74340W
744320
744573
74460D
T4736K
747525
74834L
749685
75281A
754730
755111
756109
756577
758849
75886F
7591EP
759351
760759
761152
76118Y
770323
773903
776696
780287
78400V
78410G
78440X
78467)
78486Q
78573M
79466L
803607
806407
806857
808513
81211K
812578
816851
817565
81762P

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value
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PROGRESSIVE ORD.
PROLOGIS REIT....
PRUDENTIAL FINANCIAL ORD.......oooviiiiiieiieecceee e
PUBLIC SERVICE ENTERPRISE GROUP ORD
PUBLIC STORAGE REIT ORD.
QORVO ORD......oviiiiiciiiee e
QUALCOMM ORD.
QUEST DIAGNOSTICS ORI

RANGE RESOURCES ORD.
RAYMOND JAMES ORD....
RAYTHEON ORD.......oooviiiiiciciiisie s
REALTY INCOME REIT ORD.
RED HAT ORD
REGENCY CENTERS REIT ORD......ccooviiiiiieiiieecceee e
REGENERON PHARMACEUTICALS ORD.
REGIONS FINANCIAL ORD.
REINSURANCE GROUP OF AMER ORD...........ccoovovviiiiiiccnne
REPUBLIC SERVICES ORD.
RESMED ORD
RESIDEO TECHNOLOGIES ORD.........covvieiaiiiiiicieeee s
ROBERT HALF ORD.
ROCKWELL AUTOMAT ORI
ROPER TECHNOLOGIES ORD.........ccovviviriicicc s
ROYAL GOLD ORD.
S&P GLOBAL ORD.
SBA COMMUNICATIONS CL A REIT ORD.......coovvricciccicice
SL GREEN RLTY REIT ORD.
SS AND C TECHNOLOGIES HOLDINGS ORD
SVB FINANCIAL GROUP ORD.........ccormiimiiiiiriininicicicsce s
SABRE ORD.
SALESFORCE.COM ORI
SAREPTA THERAPEUTICS ORD.........cocoooiiiiiiiiiicccce
HENRY SCHEIN ORD....
SCHLUMBERGER ORD..
CHARLES SCHWAB ORD..........cccovoviiiiiiiiiiiicssc e
SEALED AIR ORD
SEATTLE GENETICS ORD
SEMPRA ENERGY ORD.......ccovueiiiiiiiniicccss s
SERVICE CORPORATION INTERNATIONL ORD.
SERVICENOW ORD.

.23.000 |.
. .29.000 |.
B [ 19.000
.23.000 |.

9

Actual Cost

Dividends

10 1"

Amount Received
Declared but Unpaid  During Year

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decrease]

14

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Change in Book/Adjusted Carrying Valu

15

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change

inB.JA.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
01/23/2017
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018




AXAF

Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP Identification

824348
82669G
828806
829688
83088M
832696
835495
842587
84474
848637
852234
854502
855244
857477
858119
863667
866674
867914
871503
871607
871658
871829
872540
872590
87336U
874054
87612E
87612G
879369
880770
88160R
882508
883203
883556
88579Y
886547
891002
891906
89364
89400J
89MTE

2 Codes 5 6 Fair Value
3 |4 7 8
F
or Rate per
el Share Used
g Book/Adjusted to Obtain
Description Code] n [Number of Shared Carrying Value Fair Value Fair Value
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SHERWIN WILLIAMS ORD.
SIGNATURE BANK ORD...
SIMON PROP GRP REIT ORD.........ccuoiiriiiiieeincieieiceec e
SIRIUS XM HOLDINGS ORD.
SKYWORKS SOLUTIONS ORD..
M SMUCKER ORD......oeviiiiie it
SONOCO PRODUCTS ORD
SOUTHERN ORD.
SOUTHWEST AIRLINES ORD........ooooviviiiiiiirsieicicsecc
SPLUNK ORD.
SQUARE CL A ORD.
STANLEY BLACK AND DECKER ORD...........ccoviiiiiiiniiiiiciiiei
STARBUCKS OROD.
STATE STREET ORD.
STEEL DYNAMICS ORD......ovviiiiiiiniieiceeeeeeee e
STRYKER ORD.

SUN COMMUNITIES REIT ORD.
SUNTRUST BANKS ORD.........ocoiiiiiiriiiieiccieieeeeeenc e
SYMANTEC ORD...
SYNOPSYS ORD....
SYNCHRONY FINANCIAL ORD......c.oveiiiiiiiiciienc e
SYSCO ORD.
TJX ORD....
TMOBILE US ORD......coooviiiiiiiiiseies s
TABLEAU SOF TWARE CL A ORD.

TAKE TWO INTERACTIVE SOFTWARE ORI
TARGET ORD.......cviiiiiiiiiciic
TARGA RESOURCES ORD
TELEFLEX ORD.
TERADYNE ORD.......coviiiiiiiiiceice s
TESLA ORD.

TEXAS INSTRUMENTS ORD
TEXTRON ORD.....ooooiiiiiiiiiieicc s
THERMO FISHER SCIENTIFIC ORD.

TIFFANY ORD......oooiiiiiiiiiiieiccs s
TORO ORD,

TOTAL SYSTEM SERVICES ORD.
TRANSDIGM GROUP ORD..........cvimeiiiiiiininis i
TRANSUNION ORD
TRAVELERS COMPANIES ORD.

9

Actual Cost

393.460 |.

102.810
167.990

Dividends

Change in Book/Adjusted Carrying Valu

10 1"

Amount Received
Declared but Unpaid  During Year

Nonadmitted
Declared but
Unpaid

Unrealized
Valuation Increase

(Decreas

14 15

Current Year's
Other-Than-
Temporary
Impairment
Recognized

Total Change in
B./A.C.V.
(13-14)

Total Foreign
Exchange Change

inB.JA.C.V.

NAIC
Market
Indicator
and
Admini
strative
Symbol
(a)

Date
Acquired

@]

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
03/18/2013
11/16/2018
11/16/2018
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
12/18/2018
09/12/2018
11/16/2018
08/18/2017
11/16/2018
12/18/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018




Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

[AXAE

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Valu 17 18
3 |4 7 8 10 " 12 13 14 15 16
NAIC
Market
Indicator
F Current Year's and
or Rate per Other-Than- Admini
ei Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign strative
g Book/Adjusted to Obtain Amount Received |  Declared but | Valuation Increase Impairment B./A.C.V. Exchange Change | Symbol Date
CUSIP Identification Description Code] n [Number of Shared Carrying Value Fair Value Fair Value Actual Cost __|Declared but Unpaid _ During Year Unpaid (Decreas Recognized (13-14) inB.JA.CV. (a) Acquired

896239 10
896945 20
90130A 10
90130A 20
90138F 10
90184 10
902252 10
902494 10
902653 10
902973 30
903850 10
907818 10
910047 10
911312 10
911363 10
912008 10
912909 10

TRIMBLE ORD.
TRIPADVISOR ORD. .
TWENTY FIRST CENTURY FOX CLA ORD........covvvvvevereiciecvaas | e .
TWENTY FIRST CENTURY FOX CL B ORD.
TWILIO CL A ORD .
TWITTER ORD......ooviiiiiieeieiieieeeeceee e | s .
TYLER TECHNOLOGIES ORD.
TYSON FOODS CL A ORD.... .
UDR REIT ORD.....coovoiiiiiiiisiniiisssss s | e .
US BANCORP ORD.
ULTIMATE SOFTWARE GROUP ORI .
UNION PACIFIC ORD.......cooviiiiiinieiiiicssescsses s | e .
UNITED CONTINENTAL HOLDINGS ORD.
UNITED PARCEL SERVICE CL B ORD.... .
UNITED RENTAL ORD......covuiiiiiiiieise e | e .
US FOODS ORD.
US STEEL ORD.. .
UNITED TECHNOLOGIES ORD..........coooviiieriiiiiinieieeeieeeeceneen | e .

11000 @] @]

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
02/05/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018

...... 106.480

913017 10 11/26/2018
91324P 10 UNITEDHEALTH GRP ORD..........coooveviiiciieiniciicceicicieeeseecen f e [ 44000 |0 10,961 249.120 12/18/2018
913903 10 UNIVERSAL HEALTH SERVICES CL B ORD. 11/16/2018
91529y 10 11/16/2018
918204 10 12/18/2018
91879Q 10 VAIL RESORTS ORD. . 11/16/2018
91913y 10 VALERO ENERGY ORD........cccovviiiiiicncciccnccccccce s | e . 11/16/2018
922475 10 VEEVA SYSTEMS CL A ORD 11/16/2018
92276F 10 VENTAS REIT ORD. . . . . . . . . . . ..L]11/16/2018
92339V 10 VEREIT ORD......ooviiiiiiicis s | e [ [ .000 | .o 11/16/2018
92343E 10 VERISIGN ORD. 11/16/2018
92343V 10 VERIZON COMMUNICATIONS OR . 11/16/2018
92345Y 10 VERISK ANALYTICS ORD.........oovivminiiicccsicccce s . 08/02/2017
92532F 10 VERTEX PHARMACEUTICALS ORD. 11/16/2018
92553P 20 VIACOM CL B ORD . 11/16/2018
925652 10 VICIPPTYS ORD.......ooviiiiiiiiieciccieicc s | . 11/16/2018
92826C 83 VISA CL A ORD. 12/18/2018
92840M 10 VISTRA ENERGY ORI 11/16/2018

VMWARE CLA ORD......ooovviiiiiiiiiiiicicissiccccsse e | s .
VORNADO REALTY REIT ORD.
VULCAN MATERIALS ORD... .
WP CAREY REIT ORD........ccoovmiiiiiricniccnececccne s | e .
WEC ENERGY GROUP ORD..........cccoviviiiiiiiiiiiniiiceceeccseieeees | e .

928563 40
920042 10
929160 10
92936U 10
92930V 10

11/16/2018
11/16/2018
11/16/2018
11/16/2018
11/16/2018
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Valu 17 18
3 |4 7 8 10 " 12 13 14 15 16
NAIC
Market
Indicator
F Current Year's and
or Rate per Other-Than- Admini
el Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign strative
g Book/Adjusted to Obtain Amount Received |  Declared but | Valuation Increase Impairment B./A.C.V. Exchange Change | Symbol Date
CUSIP Identification Description Code] n [Number of Shared Carrying Value Fair Value Fair Value Actual Cost __|Declared but Unpaid _ During Year Unpaid (Decrease) Recognized (13-14) inB.JA.CV. (a) Acquired |}
929740 10 8 | WABTEC ORD.... ...(67) 11/16/2018
931142 10 3 | WALMART ORD.. . 11/16/2018
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD.........covvvveieriieneiieeiesierenns | e . 11/16/2018
94106L 10 9 | WASTE MANAGEMENT ORD. 11/16/2018
941848 10 3 | WATERS ORD . 11/16/2018
94419L 10 1 | WAYFAIR CLA ORD.....ocvrvviiiiiiinieiieeeiresieee e sieenenneseeseesennes | e . 11/16/2018
94946T 10 6 | WELLCARE HEALTH ORD. 11/16/2018
949746 10 1 | WELLS FARGO ORD . 12/18/2018
95040Q 10 4 [WELLTOWER ORD.......cocovviiiiriicccicicccecnccn s [ e . 11/16/2018
955306 10 5 | WEST PHARM SVC ORD.. 11/16/2018
958102 10 5 | WESTERN DIGITAL ORD.. . 11/16/2018
950802 10 9 |WESTERN UNION ORD.......coooviiiiiiininiiiisieiscsessesssenens o . 11/16/2018
96145D 10 5 | WESTROCK ORD. 11/16/2018
962166 10 4 | WEYERHAEUSER REIT. . 11/16/2018
963320 10 6 | WHIRLPOOL ORD.......coiviiiciiiiiiieieisisie et e . 11/16/2018
969457 10 0 | WILLIAMS ORD 11/16/2018
98138H 10 1 | WORKDAY CL A ORD. . 11/16/2018
981558 10 9 | WORLDPAY CL A ORD....oceveririiiiieeniiieiieeinsenesieeesneseesensesneneeens | oo . 03/11/2014
98212B 10 3 | WPX ENERGY ORD... 11/16/2018
983134 10 7 | WYNN RESORTS ORD. . 11/16/2018
983793 10 0 | XPOLOGISTICS ORD.....ocvvvrrvieriiriiiiiiearnireneeeneneseeseeeeseseeeneeenns | oo . 11/16/2018
98389B 10 0 | XCEL ENERGY ORD. 11/16/2018
983919 10 1 | XILINX ORD. . 11/16/2018
984121 60 8 | XEROX ORD......coviiiiiiiiiccicis s [ e . 11/16/2018
98419M 10 0 | XYLEM ORD 11/16/2018
988498 10 1 | YUM BRANDS ORD. . 11/16/2018
98850P 10 9 | YUM CHINA ORD.......cooviiiiiiiiiiicccsses s e 12/18/2018
989207 10 5 | ZEBRA TECHNOLOGIES CL A ORD. 11/16/2018
98936) 10 1 | ZENDESK ORD . 11/16/2018
98956P 10 2 | ZIMMER BIOMET HOLDINGS ORD..........cccovovivviiviinniiniciiciiinns [ s . 11/16/2018
98978V 10 3 | ZOETIS CL A ORD. 11/16/2018
G01767 10 5 | ALKERMES ORD.... 11/16/2018
GO176J 10 9 [ALLEGION ORD.........oovuiiiiiiiiriccicicc s [ e 12/18/2018
G0177J 10 8 | ALLERGAN ORD. 11/16/2018
G02602 10 3 | AMDOCS ORD.... M 11/16/2018
G0408V 10 2 JAON CLA ORD......coviiiiiiiciiiici s [ e 11/16/2018
GO450A 10 5 | ARCH CAPITAL GROUP ORD... 11/16/2018
G0551A 10 3 | ARRIS INTERNATIONAL ORD.. MM 11/16/2018
G06242 10 4 [ ATLASSIAN CLA ORD........ovvuvriiciiiiricnicccnc s [ e 11/16/2018
G0684D 10 7 | ATHENE HOLDING CL A ORD. 11/16/2018
G0750C 10 8 | AXALTA COATING SYSTEMS ORI 07/28/2016
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Valu 17 18
3 |4 7 8 10 " 12 13 14 15 16
NAIC
Market
Indicator
F Current Year's and
or Rate per Other-Than- Admini
el Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign strative
g Book/Adjusted to Obtain Amount Received |  Declared but | Valuation Increase Impairment B./A.C.V. Exchange Change | Symbol Date
CUSIP Identification Description Code] n [Number of Shared Carrying Value Fair Value Fair Value Actual Cost __|Declared but Unpaid _ During Year Unpaid (Decrease) Recognized (13-14) inB.JA.CV. (a) Acquired |}
G1151C 10 1 | ACCENTURE CL A ORD. cl. .25.000 |[................3,525 |...... 141.010 |. ...(600) | .. 11/16/2018
G169%62 10 5 | BUNGE ORD. L (30)] .. 11/16/2018
G29183 10 3 [ EATON ORD, 11/16/2018
G47567 10 5 | IHS MARKIT ORD. 11/16/2018
G47791 10 1 | INGERSOLL RAND ORD. 11/16/2018
GAIBT 10 8 |INVESCO ORD.....covivviririnieeiieiireniieiiereereeieeneeree e snn e | veees . 11/16/2018
G50871 10 5 | JAZZ PHARMACEUTICALS OROD. 11/16/2018
G51502 10 5 [ JOHNSON CONTROLS INTERNATIONAL ORD. . . ..L|11/16/2018
G5494) 10 3 |LINDE ORD.......ccovovivcriieiiiiiiiineiecsissesiscncssssssnsnssensnnnnns | o | D] 023,000 | 3,589 |00 156.040 |..vvnn3,589 L2862 | 19 | Ll T2T [ el 72T | 01/14/2015
G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD. 11/16/2018
G5%0L 10 3 | MEDTRONIC ORD. 10/27/2017
GBO%BL 10 9 [APTIV ORD...covvicicie s [ e 11/16/2018
G6518L 10 8 | NIELSEN HOLDINGS ORD. 11/16/2018
G66721 10 4 | NORWEGIAN CRUISE LINE HOLDINGS ORD. 11/16/2018
GB06ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........covovrrrierieireiereiens f e 11/16/2018
G84720 10 4 | STERIS ORD...coviiiiiiiiiiccciiicicc e oo | D Loii3.000 | o321 s 106.850 11/16/2018
G96629 10 3 | WILLIS TOWERS WATSON ORD.........ccovvvveiiinieiiiiiniinieisicnicenes f oo | D L8000 | 911 L 151.860 11/16/2018
G97822 10 3 | PERRIGO ORD.....uiviiiiiiiiieieiteiiet ettt 11/16/2018
H1467J 10 4 |CHUBB ORD... 11/16/2018
H2906T 10 9 | GARMIN ORD. 11/16/2018
HB817H 10 O | TRANSOCEAN ORD.......cuieviiiiieiieiieie ettt 11/16/2018
N53745 10 0 | LYONDELLBASELL INDUSTRIES CL A ORD. 11/16/2018
N59465 10 9 | MYLAN ORD. 11/16/2018
N6596X 10 9 | NXP SEMICONDUCTORS ORD........coccvuririirciiicisiiciccccncc e 11/16/2018
V7780T 10 3 | ROYAL CARIBBEAN CRUISES ORD. 11/16/2018
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). XXX
Common Stocks - Mutual Funds
04314H 85 7 | ARTISAN:INTL VAL INST. (156,603) | .. 11/19/2015
464287 65 5 | ISHARES:RUSS 2000 ETF . . o 76993 1 133.900 .. .(10.379)| .. 11/16/2018
9299999, Total - Common Stocks - Mutual Funds. ..o i Lo 715,958 XXX | 715058 ... 808,249 (166.982) XXX
9799999, Total - Common Stock, 1,659,225 XXX 1,758,240 (236.142) | XXX
9899999. Total Common and Preferred Stocl 1,659,225 XXX 1,758,240 (236.142) .. XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIPIdentification Desuription Foreign Date Acquired Name of Vendor Number of SharesofStock Actual Cost Par Value Paid for Aarued Interestand Dividends
Bonds - U.S. Special Revenue and Special Assessment

3128P8 FX 4 FH CO1982 - RMBS. ..o, I ............ |06/01/2018 ...... IWELLS FARGOSECURITIES LLC. v D b 245367 |00 24375 | 285

3199999 Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS......oovisivsss s o | 245367 ..o 24375 .o 285
Bonds - Industrialand Miscellaneous

17305E  GM 1| CCCIT 18A3 A3 - ABS.....coiiiiiiiiiiiciicie i | oo 06/13/2018....... CHIGrOUP (SSB).....veveieieieiieieeeeece et [ e | e 99,983 L 100,000 |

254683 CD 5]|DCENT 181A - ABS.. 03/08/2018...... MERRILL LYNCH PIERCE FENNER

34528Q GD 0| FORDF 182A - ABS.. 03/13/2018 JP MORGAN SECURITIES INC...

67021C  AM 9| NSTAR ELECTRIC CO. 10/02/2018....... PERSHING DIV OF DLJ SEC LNDING.

91324P DK 5] UNITEDHEALTH GROUP INC... 09/26/2018 US BANCORP INVESTMENTS INC.

3899999, Total - Bonds - Industrial and Miscellaneou:

8399907 Total - Bonds - Part 3 "

8309099, Total - BONGS. .o e
Common Stocks - Industrialand Miscellaneous

001055 10 2] AFLAC ORD.....ooviiiiiiiicciece e | o 11/16/2018....... ITGINC.

00123Q 10 4] AGNC INVESTMENT REIT ORD. 11/16/2018....... ITGINC.

00130H 10 5]AES ORD 11/16/2018 ITGINC.

00206R 10 2| AT&T ORD.. 12/18/2018....... ITGINC.

00287y 10 9| ABBVIE ORD.. 11/16/2018....... ITGINC.

003654 10 0] ABIOMED ORD... 11/16/2018 ITGINC.

00507V 10 9] ACTIVISION BLIZZARD ORD. 11/16/2018...... ITGINC.

00724F 10 1] ADOBE ORD... 11/16/2018....... ITGINC.

00766T 10 0] AECOM ORD.. 11/16/2018 ITGINC.

007903 10 7| ADVANCED MICRO DEVICES ORI 11/16/2018...... ITGINC.

00846U 10 1] AGILENT TECHNOLOGIES ORD. 11/16/2018....... ITGINC.

009158 10 6] AIR PRODUCTS AND CHEMICALS OR! 11/16/2018 ITGINC.

00971T 10 1] AKAMAI TECHNOLOGIES ORD. 11/16/2018...... ITGINC.

011659 10 9| ALASKA AIR GROUP ORD. 11/16/2018....... ITGINC.

012653 10 1] ALBEMARLE ORD 11/16/2018 ITGINC.

013872 10 6] ALCOA ORD. 11/16/2018...... ITGINC.

015271 10 9| ALEXANDRIA REAL ESTATE EQREIT ORD. 11/16/2018....... ITGINC.

015351 10 9| ALEXION PHARMACEUTICALS ORD. 11/16/2018. ITGINC.

016255 10 1] ALIGN TECHNOLOGY ORD. 11/16/2018....... ITGINC.

018581 10 8] ALLIANCE DATA SYSTEMS ORD. 11/16/2018....... ITGINC.

020002 10 1] ALLSTATE ORD. 11/16/2018 ITGINC.

02005N 10 O] ALLY FINANCIAL ORD 11/16/2018...... ITGINC.

02043Q 10 7] ALNYLAM PHARMACEUTICALS ORD. 11/16/2018....... ITGINC.

02079K 10 7| ALPHABET CL C ORD. 11/16/2018 ITGINC.

022098 10 3 12/18/2018...... ITGINC.

023135 10 6 11/16/2018....... ITGINC.

023608 10 2 11/16/2018. ITGINC.

02376R 10 2| AMERICAN AIRLINES GROUP OR 11/16/2018...... ITGINC.

025537 10 1| AMERICAN ELECTRIC POWER ORD. 11/16/2018....... ITGINC.

025816 10 9| AMERICAN EXPRESS ORD.. 11/16/2018. ITGINC.

026874 78 4| AMERICAN INTERNATIONAL GROUP ORD. 11/16/2018....... ITGINC.

03027X 10 0] AMERICAN TOWER REIT 11/16/2018....... ITGINC.

030420 10 3] AMERICAN WATER WORKS ORD. 11/16/2018. ITGINC.

03076C 10 6] AMERIPRISE FINANCE ORD... 11/16/2018....... ITGINC.
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031100 10 O]AMETEK ORD. 11/16/2018 ITGINC. XXX
031162 10 0] AMGEN ORD.. 11/16/2018....... ITGINC. XXX
032095 10 1] AMPHENOL CL A ORD. 11/16/2018....... ITGINC. XXX
032511 10 7] ANADARKO PETROLEUM ORD. 11/16/2018 ITGINC. XXX
032654 10 5] ANALOG DEVICES ORD. 11/16/2018....... ITGINC. XXX
035710 40 9] ANNALY CAPITAL MANAGEMENT REIT ORD. 11/16/2018....... ITGINC. XXX
03662Q 10 5 11/16/2018 ITGINC. XXX
036752 10 3 11/16/2018....... ITGINC. XXX
037411 10 5 11/16/2018....... ITGINC. XXX
03748R 10 1) APARTMENT INVST MGT CL A REIT ORD. 12/18/2018, ITGINC. XXX
037833 10 0] APPLE ORD. 11/16/2018....... ITGINC. XXX
038222 10 5| APPLIED MATERIAL ORD. 11/16/2018....... ITGINC. XXX
038520 10 6] ARAMARK ORD.. 12/18/2018 ITGINC. XXX
039483 10 2] ARCHER DANIELS MIDLAND ORD 11/16/2018....... ITGINC. XXX
03965 10 0] ARCONIC ORD. 11/16/2018....... ITGINC. XXX
040413 10 6] ARISTA NETWORKS ORD. 11/16/2018 ITGINC. XXX
042735 10 0] ARROW ELECTRONICS ORD. 11/16/2018....... ITGINC. XXX
04685W 10 3| ATHENAHEALTH ORD. 11/16/2018....... ITGINC. XXX
052769 10 6] AUTODESK ORD 11/16/2018 ITGINC. XXX
053015 10 3| AUTOMATIC DATA PROCESSING ORD. 11/16/2018...... ITGINC. XXX
053332 10 2] AUTOZONE ORD 12/18/2018....... ITGINC. XXX
053484 10 1] AVALONBAY COMMUNITIES REIT ORI 11/16/2018 ITGINC. XXX
053611 10 9| AVERY DENNISON ORD. 11/16/2018...... ITGINC. XXX
053807 10 3] AVNET ORD... 11/16/2018....... ITGINC. XXX
054937 10 7|BB AND T ORD.. 11/16/2018 ITGINC. XXX
05722G 10 0] BAKER HUGHES CL A ORI 11/16/2018...... ITGINC. XXX
058498 10 6| BALL ORD. 11/16/2018....... ITGINC. XXX
060505 10 4| BANK OF AMERICA ORD.. 12/18/2018 ITGINC. XXX
064058 10 0] BANK OF NEW YORK MELLON ORD. 11/16/2018...... ITGINC. XXX
071813 10 9| BAXTER INTERNATIONAL ORD 11/16/2018....... ITGINC. XXX
075887 10 9| BECTON DICKINSON ORD. 11/16/2018. ITGINC. XXX
084670 70 2|BERKSHIRE HATHWAY CL B ORD 12/18/2018....... VARIOUS.. XXX
08579W 10 3| BERRY GLOBAL GROUP ORD. 11/16/2018....... ITGINC. XXX
09061G 10 1] BIOMARIN PHARMACEUTICAL ORD. 11/16/2018 ITGINC. XXX
09062X 10 3| BIOGEN OROD. 11/16/2018...... ITGINC. XXX
09247X 10 1] BLACKROCK ORD 11/16/2018....... ITGINC. XXX
09609G 10 0]BLUEBIRD BIO ORI 11/16/2018 ITGINC. XXX
097023 10 5] BOEING OROD. 11/16/2018...... ITGINC. XXX
09857L 10 8| BOOKING HOLDINGS ORD. 11/16/2018....... ITGINC. XXX
099724 10 6| BORGWARNER ORD.. 09/24/2018 WEEDEN + Ct XXX
101121 10 1|BOSTON PROPERTIES REIT ORD. 11/16/2018...... ITGINC. XXX
101137 10 7| BOSTON SCIENTIFIC ORD. 11/16/2018....... ITGINC. XXX
10922N 10 3| BRIGHTHOUSE FINANCIAL ORI 06/15/2018 JP MORGAN SECS INC., - XXX
110122 10 8|BRISTOL MYERS SQUIBB ORD... 11/16/2018....... ITGINC. XXX
111337 10 3| BROADRIDGE FINANCIAL SOLUTIONS ORD. 11/16/2018....... ITGINC. XXX
11135F 10 1| BROADCOM ORD... 11/16/2018....... ITGINC. XXX
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115637 20 9| BROWN FORMAN CL B ORD. 11/16/2018 ITGINC. XXX
124857 20 2| CBS CLB ORD. 11/16/2018....... ITGINC. XXX
12503M 10 8| CBOE GLOBAL MARKETS ORD. 11/16/2018....... ITGINC. XXX
12504L 10 9| CBRE GROUP CL A ORD. 11/16/2018 ITGINC. XXX
12508E 10 1| CDK GLOBAL ORD. 11/16/2018....... ITGINC. XXX
12514G 10 8| CDW ORD. 11/16/2018....... ITGINC. XXX
125269 10 0| CF INDUSTRIES HOLDINGS ORD. 11/16/2018 ITGINC. XXX
12541W 20 9| CH ROBINSON WORLDWIDE ORD. 11/16/2018....... ITGINC. XXX
125509 10 9| CIGNA ORD. 11/16/2018....... ITGINC.... XXX
125523 10 0| CIGNA ORD. 12/20/2018, VARIOU: XXX
12572Q 10 5| CME GROUP CL A ORD. 11/16/2018....... ITGINC.... XXX
125896 10 0| CMS ENERGY ORD. 11/16/2018....... ITGINC. XXX
126408 10 3| CSX ORD. 11/16/2018 ITGINC. XXX
126650 10 0| CVS HEALTH ORD. 11/28/2018....... VARIOUS.. XXX
127097 10 3| CABOT OIL & GAS ORD. 11/16/2018....... ITGINC. XXX
127387 10 8| CADENCE DESIGN SYSTEMS ORD. 11/16/2018 ITGINC. XXX
127686 10 3| CAESARS ENTERTAINMENT ORD.. 11/16/2018....... ITGINC. XXX
134429 10 9| CAMPBELL SOUP ORD. 11/16/2018....... ITGINC. XXX
14040H 10 5| CAPITAL ONE FINANCIAL ORD. 11/16/2018 ITGINC. XXX
14149Y 10 8| CARDINAL HEALTH ORD. 11/16/2018...... ITGINC. XXX
142339 10 0| CARLISLE COMPANIES ORD. 11/16/2018....... ITGINC. XXX
143130 10 2| CARMAX ORD. 12/18/2018 ITGINC. XXX
143658 30 0| CARNIVAL ORD.. 11/16/2018...... ITGINC. XXX
148806 10 2| CATALENT ORD.... 11/16/2018....... ITGINC. XXX
149123 10 1| CATERPILLAR ORD. 11/16/2018 ITGINC. XXX
150870 10 3| CELANESE ORD.... 11/16/2018...... ITGINC. XXX
151020 10 4| CELGENE ORD... 11/16/2018....... ITGINC. XXX
15135B 10 1| CENTENE ORD.. 11/16/2018 ITGINC. XXX
15189T 10 7| CENTERPOINT ENERGY OR 11/16/2018...... ITGINC. XXX
156700 10 6| CENTURYLINK ORD. 11/16/2018....... ITGINC. XXX
156782 10 4| CERNER ORD. 11/16/2018. ITGINC. XXX
163851 10 8| CHEMOURS ORD. 11/16/2018....... ITGINC. XXX
16411R 20 8| CHENIERE ENERGY ORD. 11/16/2018....... ITGINC. XXX
165167 10 7| CHESAPEAKE ENERGY ORD. 11/16/2018 ITGINC. XXX
166764 10 0| CHEVRON ORD 11/16/2018...... ITGINC. XXX
171340 10 2| CHURCH AND DWIGHT ORD. 11/16/2018....... ITGINC. XXX
172062 10 1| CINCINNATI FINANCIAL ORD. 11/16/2018 ITGINC. XXX
17275R 10 2| CISCO SYSTEMS ORD 11/16/2018...... ITGINC. XXX
172908 10 5| CINTAS ORD. 11/16/2018....... ITGINC. XXX
172967 42 4| CITIGROUP ORD. 12/18/2018 ITGINC. XXX
174610 10 5| CITIZENS FINANCIAL GROUP ORD. 11/16/2018...... ITGINC. XXX
177376 10 0| CITRIX SYSTEMS ORD. 11/16/2018....... ITGINC. XXX
189054 10 9| CLOROX ORD. 11/16/2018. ITGINC. XXX
191216 10 0| COCA-COLA ORD 12/18/2018....... ITGINC. XXX
192422 10 3| COGNEX ORD. 11/16/2018....... ITGINC. XXX
192446 10 2| COGNIZANT TECHNOLOGY SOLUTN CL A ORD.. 11/16/2018....... ITGINC. XXX
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192479 10 3| COHERENT ORD. 11/16/2018 ITGINC. XXX
194162 10 3| COLGATE PALMOLIVE ORI 11/16/2018....... ITGINC. XXX
19626G 10 8| COLONY CAPITAL CL A ORD. 11/16/2018....... ITGINC. XXX
20030N 10 1] COMCAST CL A ORD. 12/18/2018 ITGINC. XXX
200340 10 7| COMERICA ORD.... 11/16/2018....... ITGINC. XXX
20337X 10 9| COMMSCOPE HOLDING ORD. 11/16/2018....... ITGINC. XXX
205887 10 2| CONAGRA BRANDS ORD.. 12/18/2018 ITGINC. XXX
20605P 10 1) CONCHO RESOURCES ORI 11/16/2018....... ITGINC. XXX
20825C 10 4| CONOCOPHILLIPS ORD. 11/16/2018....... ITGINC. XXX
209115 10 4] CONSOLIDATED EDISON ORI 11/16/2018, ITGINC. XXX
216648 40 2| COOPER ORD. 11/16/2018....... ITGINC. XXX
217204 10 6] COPART ORD.... 11/16/2018....... ITGINC. XXX
219350 10 5] CORNING ORD... 11/16/2018 ITGINC. XXX
22160K 10 5] COSTCO WHOLESALE ORI 12/18/2018....... ITGINC. XXX
22160N 10 9] COSTAR GROUP ORD. 11/16/2018....... ITGINC. XXX
22822V 10 1| CROWN CASTLE INTERNATIONAL REIT ORD. 11/16/2018 ITGINC. XXX
228368 10 6| CROWN HOLDINGS ORD. 11/16/2018....... ITGINC. XXX
231021 10 6] CUMMINS ORD. 11/16/2018....... ITGINC. XXX
232806 10 9] CYPRESS SEMICONDUCTOR ORI 11/16/2018 ITGINC. XXX
23283R 10 0] CYRUSONE REIT ORD. 11/16/2018...... ITGINC. XXX
23331A° 10 9| D RHORTON ORD.. 11/16/2018....... ITGINC. XXX
233331 10 7|DTE ENERGY ORD. 11/16/2018 ITGINC. XXX
23355L 10 6] DXC TECHNOLOGY ORD. 11/16/2018...... ITGINC. XXX
235851 10 2| DANAHER ORD.. 11/16/2018....... ITGINC. XXX
23918K 10 8| DAVITA ORD. 11/16/2018 ITGINC. XXX
244199 10 5|DEERE ORD... 11/16/2018...... ITGINC. XXX
24703L 20 2| DELL TECHNOLOGIES CL C ORD. 12/31/2018....... ITGINC. XXX
247361 70 2| DELTA AIR LINES ORD. 11/16/2018 ITGINC. XXX
24906P 10 9| DENTSPLY SIRONA ORD.. 11/16/2018...... ITGINC. XXX
252131 10 7| DEXCOM ORD. 11/16/2018....... ITGINC. XXX
25278X 10 9| DIAMONDBACK ENERGY ORI 11/29/2018 ITGINC. XXX
253868 10 3| DIGITAL REALTY REIT ORD.... 11/16/2018....... ITGINC. XXX
25470F 30 2| DISCOVERY SRS C ORD.. 11/16/2018....... ITGINC. XXX
25470M 10 9| DISH NETWORK CL A ORD. 11/16/2018 ITGINC. XXX
256677 10 5] DOLLAR GENERAL ORD.... 11/16/2018...... ITGINC. XXX
256746 10 8| DOLLAR TREE ORD. 11/16/2018....... ITGINC. XXX
257460 10 9| DOMINION ENERGY ORI 11/16/2018 ITGINC. XXX
25754A 20 1| DOMINOS PIZZA ORD 11/16/2018...... ITGINC. XXX
260003 10 8] DOVER ORD 11/16/2018....... ITGINC. XXX
26078) 10 0| DOWDUPONT ORD. 12/18/2018 ITGINC. XXX
264411 50 5)DUKE REALTY REIT ORD. 11/16/2018...... ITGINC. XXX
26441C 20 4| DUKE ENERGY ORD. 11/16/2018....... ITGINC. XXX
26875P 10 1] EOG RESOURCES ORD. 11/16/2018. ITGINC. XXX
26884L 10 9| EQT ORD 11/16/2018....... ITGINC. XXX
269246 40 1] E TRADE FINANCIAL ORD... 11/16/2018....... ITGINC. XXX
27579R 10 4| EAST WEST BANCORP ORD. 11/16/2018....... ITGINC. XXX
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278642 10 3| EBAY ORD.. 11/16/2018 ITGINC. XXX
278865 10 0] ECOLAB ORD. 11/16/2018....... ITGINC. XXX
281020 10 7| EDISON INTERNATIONAL ORD.... 11/16/2018....... ITGINC. XXX
28176E 10 8| EDWARDS LIFESCIENCES ORI 11/16/2018 ITGINC. XXX
285512 10 9| ELECTRONIC ARTS ORD 11/16/2018....... ITGINC. XXX
291011 10 4|EMERSON ELECTRIC ORD... 11/16/2018....... ITGINC. XXX
29261A 10 0| ENCOMPASS HEALTH ORI 11/16/2018 ITGINC. XXX
29364G 10 3| ENTERGY ORD. 11/16/2018....... ITGINC. XXX
294429 10 5] EQUIFAX ORD. 11/16/2018....... ITGINC. XXX
294440 70 0] EQUINIX REIT ORD... 11/16/2018, ITGINC. XXX
204761 10 7| EQUITY RESIDENTIAL REIT ORD 11/16/2018....... ITGINC. XXX
297178 10 5)ESSEX PROPERTY REIT ORD. 11/16/2018....... ITGINC. XXX
30034W 10 6] EVERGY ORD. 11/16/2018 ITGINC. XXX
30040W 10 8] EVERSOURCE ENERGY ORD. 11/16/2018....... ITGINC. XXX
30063P 10 5] EXACT SCIENCES ORD. 11/16/2018....... ITGINC. XXX
30161N 10 1] EXELON ORD. 11/16/2018 ITGINC. XXX
30161Q 10 4] EXELIXIS ORD. 11/16/2018....... ITGINC. XXX
30212P 30 3| EXPEDIA GROUP ORD. 11/16/2018....... ITGINC. XXX
302130 10 9| EXPEDITORS INTERNATIONAL OF WASN ORD. 11/16/2018 ITGINC. XXX
30225T 10 2| EXTRA SPACE STORAGE REIT ORD. 11/16/2018...... ITGINC. XXX
30231G 10 2| EXXON MOBIL ORD... 11/16/2018....... ITGINC. XXX
302445 10 1|FLIR SYSTEMS ORD. 11/16/2018 ITGINC. XXX
302491 30 3|FMC ORD. 11/16/2018...... ITGINC. XXX
30303 10 2| FACEBOOK CL A ORD. 08/17/2018....... VARIOUS.. XXX
311900 10 4| FASTENAL ORD. 11/16/2018 ITGINC. XXX
313747 20 6| FEDERAL REIT ORD. 11/16/2018...... ITGINC. XXX
31428X 10 6| FEDEX ORD. 11/16/2018....... ITGINC. XXX
315616 10 2| F5NETWORKS ORD.. 11/16/2018 ITGINC. XXX
31620M 10 6| FIDELITY NATIONAL INFORMATN SVCS ORD. 11/16/2018...... ITGINC. XXX
316773 10 0| FIFTH THIRD BANCORP ORD. 11/16/2018....... ITGINC. XXX
320080 10 6] FIRST DATA CL A ORD. 11/16/2018. ITGINC. XXX
33616C 10 0] FIRST REPUBLIC BANK ORD. 01/16/2018...... VARIOUS.. XXX
337738 10 8| FISERV ORD. 11/16/2018....... ITGINC. XXX
337932 10 7| FIRSTENERGY ORD.. 11/16/2018 ITGINC. XXX
339041 10 5] FLEETCOR TECHNOLOGIES ORD. 11/16/2018...... ITGINC. XXX
343412 10 2| FLUOR ORD. 11/16/2018....... ITGINC. XXX
345370 86 0] FORD MOTOR ORD. 11/16/2018 ITGINC. XXX
34950E 10 9| FORTINET ORD. 11/16/2018...... ITGINC. XXX
34959) 10 8| FORTIVE ORD. 11/16/2018....... ITGINC. XXX
34964C 10 6] FORTUNE BRANDS HOME AND SECURITY ORD. 11/16/2018. ITGINC. XXX
354613 10 1] FRANKLIN RESOURCES ORD 11/16/2018...... ITGINC. XXX
356710 85 7|FREEPORT MCMORAN ORD. 11/16/2018....... ITGINC. XXX
363576 10 9| ARTHUR J GALLAGHER ORD. 11/16/2018. ITGINC. XXX
364670 10 8| GAMING AND LEISURE PROPERTIES REIT ORI 11/16/2018....... ITGINC. XXX
366505 10 5] GARRETT MOTION ORD. 10/01/2018....... VARIOUS.. XXX
366651 10 7] GARTNER ORD.. 11/16/2018. ITGINC. XXX
369550 10 8] GENERAL DYNAMICS ORD. 11/16/2018....... ITGINC. XXX
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369604 10 3| GENERAL ELECTRIC ORD. 11/16/2018 ITGINC. XXX
370334 10 4| GENERAL MILLS ORD. 11/16/2018....... ITGINC. XXX
37045V 10 0] GENERAL MOTORS ORD.. 11/16/2018....... ITGINC. XXX
372460 10 5] GENUINE PARTS ORD.. 11/16/2018 ITGINC. XXX
375558 10 3| GILEAD SCIENCES ORD... 04/02/2018....... VARIOUS.. XXX
37940X 10 2| GLOBAL PAYMENTS ORD. 11/16/2018....... ITGINC. XXX
380237 10 7| GODADDY CL A ORD. 11/16/2018 ITGINC. XXX
38141G 10 4] GOLDMAN SACHS GROUP ORD. 11/16/2018....... ITGINC. XXX
384802 10 4| WW GRAINGER ORD. 12/18/2018....... ITGINC. XXX
400110 10 2| GRUBHUB ORD.. 11/16/2018, ITGINC. XXX
40171V 10 0| GUIDEWIRE SOFTWARE OR 11/16/2018....... ITGINC. XXX
40412C 10 1| HCA HEALTHCARE ORD. 11/16/2018....... ITGINC. XXX
40414L 10 9| HCP REIT ORD.. 11/16/2018 ITGINC. XXX
40416M 10 5| HD SUPPLY HOLDINGS ORD. 11/16/2018....... ITGINC. XXX
40434L 10 5 11/16/2018....... ITGINC. XXX
406216 10 1| HALLIBURTON ORD... 11/16/2018 ITGINC. XXX
412822 10 8| HARLEY DAVIDSON ORD.. 11/16/2018....... ITGINC. XXX
413875 10 5| HARRIS ORD. 11/16/2018....... ITGINC. XXX
416515 10 4| HARTFORD FINANCIAL SERVICES GRUP ORI 09/21/2018 WEEDEN + Ct XXX
418056 10 7| HASBRO ORD. 11/16/2018...... ITGINC. XXX
423452 10 1| HELMERICH AND PAYNE ORD. 11/16/2018....... ITGINC. XXX
427866 10 8 |HERSHEY FOODS ORD. 11/16/2018 ITGINC. XXX
42809H 10 7| HESS ORD. 11/16/2018...... ITGINC. XXX
42824C 10 9|HEWLETT PACKARD ENTERPRISE ORD. 11/16/2018....... ITGINC. XXX
433004 20 3| HILTON WORLDWIDE HOLDINGS ORD. 12/18/2018 ITGINC. XXX
436106 10 8| HOLLYFRONTIER ORD. 11/16/2018...... ITGINC. XXX
436440 10 1|HOLOGIC ORD. 11/16/2018....... ITGINC. XXX
437076 10 2| HOME DEPOT ORD... 11/16/2018 ITGINC. XXX
438516 10 6| HONEYWELL INTERNATIONAL ORD. 10/29/2018...... VARIOUS.. XXX
44107P 10 4| HOST HOTELS & RESORTS REIT ORD. 11/16/2018....... ITGINC. XXX
443510 60 7 |HUBBELL ORD. 11/16/2018. ITGINC. XXX
444859 10 2| HUMANA ORD.... 11/16/2018....... ITGINC. XXX
446150 10 4| HUNTINGTON BANCSHARES ORD. 11/16/2018....... ITGINC. XXX
447011 10 7| HUNTSMAN ORD... 11/16/2018 ITGINC. XXX
44919P 50 8| IAC INTERACTIVE ORD. 11/16/2018...... ITGINC. XXX
44980X 10 9| IPGPHOTONICS ORD. 11/16/2018....... ITGINC. XXX
45167R 10 4| IDEX ORD... 12/18/2018 ITGINC. XXX
45168D 10 4| IDEXX LABORATORIES ORD. 11/16/2018...... ITGINC. XXX
452308 10 9| ILLINOIS TOOL ORD 11/16/2018....... ITGINC. XXX
452327 10 9| ILLUMINA ORD. 11/16/2018. ITGINC. XXX
45337C 10 2| INCYTE ORD.. 11/16/2018...... ITGINC. XXX
457187 10 2| INGREDION ORD. 11/16/2018....... ITGINC. XXX
458140 10 O|INTEL ORD. 11/16/2018. ITGINC. XXX
45866F 10 4| INTERCONTINENTAL EXCHANGE ORD. 11/16/2018....... ITGINC. XXX
459200 10 1| INTERNATIONAL BUSINESS MACHINES ORD... 11/16/2018....... ITGINC. XXX
459506 10 1] INTERNATIONAL FLAVORS & FRAGRANS ORD. 11/16/2018....... ITGINC. XXX
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460146 10 3| INTERNATIONAL PAPER ORD. 11/16/2018 ITGINC. XXX
460690 10 0| INTERPUBLIC GROUP OF COMPANIES ORI 11/16/2018....... ITGINC. XXX
461202 10 3| INTUIT ORD 11/16/2018....... ITGINC. XXX
46120E 60 2|INTUITIVE SURGICAL ORD.. 11/16/2018 ITGINC. XXX
462222 10 0| IONIS PHARMACEUTICALS, INC. 11/16/2018....... ITGINC. XXX
46266C 10 5| IQVIA HOLDINGS ORD... 11/16/2018....... ITGINC. XXX
46284V 10 1| IRON MOUNTAIN ORD. 11/16/2018 ITGINC. XXX
46625H 10 0| JPMORGAN CHASE ORI 12/18/2018....... ITGINC. XXX
469814 10 7| JACOBS ENGINEERING GROUP ORD.. 11/16/2018....... ITGINC. XXX
47233W 10 9| JEFFERIES FINANCIAL GROUP ORI 11/16/2018, ITGINC. XXX
478160 10 4| JOHNSON & JOHNSON ORD 11/16/2018....... ITGINC. XXX
48203R 10 4| JUNIPER NETWORKS ORD. 11/16/2018....... ITGINC. XXX
48238T 10 9| KAR AUCTION SERVICES ORD. 11/16/2018 ITGINC. XXX
482480 10 0| KLA TENCOR ORD 11/16/2018....... ITGINC. XXX
485170 30 2| KANSAS CITY SOUTHERN ORD. 11/16/2018....... ITGINC. XXX
487836 10 8| KELLOGG ORD. 11/16/2018 ITGINC. XXX
493267 10 8|KEYCORP ORD.. 11/16/2018....... ITGINC. XXX
49338L 10 3| KEYSIGHT TECHNOLOGIES ORD. 11/16/2018....... ITGINC. XXX
49446R 10 9| KIMCO REALTY REIT ORD. 11/16/2018 ITGINC. XXX
49456B 10 1| KINDER MORGAN CL P ORD. 11/16/2018...... ITGINC. XXX
500255 10 4] KOHL'S ORD. 12/18/2018....... ITGINC. XXX
500754 10 6] KRAFT HEINZ ORD. 11/16/2018 ITGINC. XXX
501044 10 1 11/16/2018...... ITGINC. XXX
501797 10 4 12/18/2018....... ITGINC. XXX
501889 20 8 11/16/2018 ITGINC. XXX
502413 10 7|L3 TECHNOLOGIES ORD. 12/18/2018...... ITGINC. XXX
50540R 40 9| LABORATORY CORPRTN OF AMER HLDGS ORD. 11/16/2018....... ITGINC. XXX
512807 10 8]LAM RESEARCH ORD... 11/16/2018 ITGINC. XXX
513272 10 4 |LAMB WESTON HOLDINGS ORI 12/18/2018...... ITGINC. XXX
517834 10 7|LAS VEGAS SANDS ORD.. 11/16/2018....... ITGINC. XXX
518439 10 4|ESTEE LAUDER CL A ORD. 11/16/2018. ITGINC. XXX
521865 20 4|LEAR ORD 11/16/2018....... ITGINC. XXX
525327 10 2|LEIDOS HOLDINGS ORD. 11/16/2018....... ITGINC. XXX
526057 10 4] LENNAR CL A ORD. 11/16/2018 ITGINC. XXX
530307 30 5]LIBERTY BROADBAND SRS C ORD. 11/16/2018...... ITGINC. XXX
53071M 10 4] QURATE RETAIL SRS A ORD. 11/16/2018....... ITGINC. XXX
531229 60 7|LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD. 11/16/2018 ITGINC. XXX
531229 85 4|LIBERTY MEDIA FORMULA ONE SRS C ORD. 11/16/2018...... ITGINC. XXX
532457 10 8| ELI LILLY ORD. 11/16/2018....... ITGINC. XXX
534187 10 9| LINCOLN NATIONAL ORI 11/16/2018. ITGINC. XXX
537008 10 4|LITTELFUSE ORD 11/16/2018...... ITGINC. XXX
539830 10 9| LOCKHEED MARTIN ORD. 12/18/2018....... ITGINC. XXX
54142L 10 9| LOGMEIN ORD... 11/16/2018. ITGINC. XXX
548661 10 7| LOWE'S COMPANIES ORD. 11/16/2018....... ITGINC. XXX
55261F 10 4| M&T BANK ORD. 11/16/2018....... ITGINC. XXX
552953 10 1| MGM RESORTS INTERNATIONAL ORD... 11/16/2018....... ITGINC. XXX
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55306N 10 4| MKS INSTRUMENTS ORD. 11/16/2018 ITGINC. XXX
55354G 10 0| MSCI ORD. 11/16/2018....... ITGINC. XXX
554382 10 1| MACERICH REIT ORD... 11/16/2018....... ITGINC. XXX
56418H 10 0| MANPOWERGROUP ORI 11/16/2018 ITGINC. XXX
565849 10 6| MARATHON OIL ORD.... 11/16/2018....... ITGINC. XXX
56585A 10 2| MARATHON PETROLEUM ORD. 11/16/2018....... ITGINC. XXX
571748 10 2| MARSH & MCLENNAN ORD.. 09/18/2018 WEEDEN + Ct XXX
571903 20 2| MARRIOTT INTERNATIONAL CL A ORI 11/16/2018....... ITGINC. XXX
573284 10 6| MARTIN MARIETTA MATERIALS ORD. 11/16/2018....... ITGINC. XXX
574599 10 6| MASCO ORD.. 11/16/2018, ITGINC. XXX
57636Q 10 4| MASTERCARD CL A ORD. 11/16/2018....... ITGINC. XXX
577081 10 2| MATTEL ORD. 11/16/2018....... ITGINC. XXX
57772K 10 1| MAXIM INTEGRATED PRODUCTS OR! 11/16/2018 ITGINC. XXX
579780 20 6| MCCORMICK ORD 11/16/2018....... ITGINC. XXX
580135 10 1| MCDONALD'S ORD. 12/18/2018....... ITGINC. XXX
58155Q 10 3| MCKESSON ORD... 11/16/2018 ITGINC. XXX
58463) 30 4| MEDICAL PROPERTIES REIT ORI 11/16/2018....... ITGINC. XXX
58933y 10 5|MERCK & CO ORD. 11/16/2018....... ITGINC. XXX
592688 10 5|METTLER TOLEDO ORD. 11/16/2018 ITGINC. XXX
594918 10 4| MICROSOFT ORD 12/18/2018...... ITGINC. XXX
595017 10 4| MICROCHIP TECHNOLOGY ORD. 11/16/2018....... ITGINC. XXX
595112 10 3| MICRON TECHNOLOGY ORD. 11/16/2018 ITGINC. XXX
59522) 10 3| MID AMERICA APT COMMUNITI REIT ORD. 11/16/2018...... ITGINC. XXX
608190 10 4| MOHAWK INDUSTRIES ORD. 11/16/2018....... ITGINC. XXX
60855R 10 0| MOLINA HEALTHCARE ORD. 11/16/2018 ITGINC. XXX
60871R 20 9| MOLSON COORS BREWING NONVTG CL B ORD. 11/16/2018...... ITGINC. XXX
609207 10 5] MONDELEZ INTERNATIONAL CL A ORD. 11/16/2018....... ITGINC. XXX
61174X 10 9| MONSTER BEVERAGE ORD. 11/16/2018 ITGINC. XXX
615369 10 5| MOODYS ORD. 11/16/2018...... ITGINC. XXX
61945C 10 3| MOSAIC ORD 11/16/2018....... ITGINC. XXX
620076 30 7| MOTOROLA SOLUTIONS ORD. 11/16/2018. ITGINC. XXX
626717 10 2| MURPHY OIL ORD 11/16/2018....... ITGINC. XXX
629377 50 8| NRG ENERGY ORD. 11/16/2018....... ITGINC. XXX
637071 10 1] NATIONAL OILWELL VARCO ORD. 11/16/2018 ITGINC. XXX
640268 10 8] NEKTAR THERAPEUTICS ORD... 11/16/2018...... ITGINC. XXX
641100 10 4|NETAPP ORD. 11/16/2018....... ITGINC. XXX
64110L 10 6| NETFLIX ORD. 11/16/2018 ITGINC. XXX
64125C 10 9| NEUROCRINE BIOSCIENCES ORD 11/16/2018...... ITGINC. XXX
64828T 20 1| NEW RESIDENTIAL INVESTMENT REIT ORD. 11/16/2018....... ITGINC. XXX
651229 10 6] NEWELL BRANDS ORD.. 11/16/2018. ITGINC. XXX
651290 10 8| NEWFIELD EXPLORATION ORD. 11/16/2018...... ITGINC. XXX
651639 10 6| NEWMONT MINING ORD. 11/16/2018....... ITGINC. XXX
652498 10 9| NEWS CL A ORD 11/16/2018. ITGINC. XXX
65339F 10 1| NEXTERA ENERGY ORI 11/16/2018....... ITGINC. XXX
654106 10 3| NIKE CLB ORD.. 11/16/2018....... ITGINC. XXX
65473P 10 5] NISOURCE ORD. 12/18/2018....... ITGINC. XXX
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655044 10 5] NOBLE ENERGY ORD. 11/16/2018 ITGINC. XXX
655844 10 8| NORFOLK SOUTHERN ORI 11/16/2018....... ITGINC. XXX
665859 10 4| NORTHERN TRUST ORD. 11/16/2018....... ITGINC. XXX
666807 10 2| NORTHROP GRUMMAN ORD. 11/16/2018 ITGINC. XXX
67020Y 10 0] NUANCE COMMUNICATIONS ORD 11/16/2018....... ITGINC. XXX
670346 10 5] NUCOR ORD. 11/16/2018....... ITGINC. XXX
67059N 10 8| NUTANIX CL A ORI 11/16/2018 ITGINC. XXX
67066G 10 4| NVIDIA ORD. 11/16/2018....... ITGINC. XXX
67103H 10 7] OREILLY AUTOMOTIVE ORD... 11/16/2018....... ITGINC. XXX
674599 10 5] OCCIDENTAL PETROLEUM ORI 11/16/2018, ITGINC. XXX
680665 20 5] OLIN ORD. 11/16/2018....... ITGINC. XXX
681919 10 6| OMNICOM GROUP ORD. 11/16/2018....... ITGINC. XXX
681936 10 0] OMEGA HEALTHCARE REIT ORD. 11/16/2018 ITGINC. XXX
682189 10 5] ON SEMICONDUCTOR ORD. 11/16/2018....... ITGINC. XXX
682680 10 3] ONEOK ORD... 11/16/2018....... ITGINC. XXX
68389X 10 5] ORACLE ORD. 11/16/2018 ITGINC. XXX
688239 20 1] OSHKOSH ORD.. 11/16/2018....... ITGINC. XXX
690742 10 1) OWENS CORNIING ORD. 11/16/2018....... ITGINC. XXX
69331C 10 8|PG&E ORD.. 12/18/2018 ITGINC. XXX
693506 10 7|PPGINDUSTRIES ORD. 11/16/2018...... ITGINC. XXX
69351T 10 6|PPLORD.... 11/16/2018....... ITGINC. XXX
69370C 10 0|PTCORD 11/16/2018 ITGINC. XXX
693718 10 8| PACCAR ORD. 11/16/2018...... ITGINC. XXX
695156 10 9| PACKAGING CORP OF AMERICA ORD. 11/16/2018....... ITGINC. XXX
697435 10 5| PALO ALTO NETWORKS ORD. 11/16/2018 ITGINC. XXX
700517 10 5| PARK HOTELS RESORTS ORD 11/16/2018...... ITGINC. XXX
701877 10 2| PARSLEY ENERGY CL A ORD. 11/16/2018....... ITGINC. XXX
704326 10 7|PAYCHEX ORD.. 11/16/2018 ITGINC. XXX
70450Y 10 3| PAYPAL HOLDINGS ORI 12/18/2018...... ITGINC. XXX
713448 10 8| PEPSICO ORD. 05/15/2018....... WEEDEN + Ct XXX
714046 10 9| PERKINELMER ORI 11/16/2018. ITGINC. XXX
718546 10 4| PHILLIPS 66 ORD. 11/16/2018....... ITGINC. XXX
723787 10 7| PIONEER NATURAL RESOURCE ORD. 11/16/2018....... ITGINC. XXX
737446 10 4| POST HOLDINGS ORD... 11/16/2018 ITGINC. XXX
741447 10 8| T ROWE PRICE GROUP ORD. 11/16/2018...... ITGINC. XXX
74251V 10 2| PRINCIPAL FINANCIAL GROUP ORD. 11/16/2018....... ITGINC. XXX
742718 10 9| PROCTER & GAMBLE ORD. 12/18/2018 ITGINC. XXX
743315 10 3| PROGRESSIVE ORD. 11/16/2018...... ITGINC. XXX
74340W 10 3| PROLOGIS REIT 11/16/2018....... ITGINC. XXX
744320 10 2| PRUDENTIAL FINANCIAL ORD. 11/16/2018. ITGINC. XXX
744573 10 6| PUBLIC SERVICE ENTERPRISE GROUP ORD 11/16/2018...... ITGINC. XXX
744600 10 9| PUBLIC STORAGE REIT ORD, 11/16/2018....... ITGINC. XXX
74736K 10 1 11/16/2018. ITGINC. XXX
747525 10 3 12/18/2018....... ITGINC. XXX
74834L 10 0] QUEST DIAGNOSTICS ORI 11/16/2018....... ITGINC. XXX
749685 10 3|RPM ORD... 11/16/2018. ITGINC. XXX
75281A 10 9| RANGE RESOURCES ORD. 11/16/2018....... ITGINC. XXX
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754730 10 9| RAYMOND JAMES ORD. 11/16/2018 ITGINC. XXX
755111 50 7| RAYTHEON ORD 11/16/2018....... ITGINC. XXX
756109 10 4| REALTY INCOME REIT ORD. 11/16/2018....... ITGINC. XXX
756577 10 2| RED HAT ORD... 11/16/2018 ITGINC. XXX
758849 10 3| REGENCY CENTERS REIT ORI 11/16/2018....... ITGINC. XXX
75886F 10 7| REGENERON PHARMACEUTICALS ORD. 11/16/2018....... ITGINC. XXX
7591EP 10 0| REGIONS FINANCIAL ORD... 11/16/2018 ITGINC. XXX
759351 60 4] REINSURANCE GROUP OF AMER ORD. 11/16/2018....... ITGINC. XXX
760759 10 0] REPUBLIC SERVICES ORD. 11/16/2018....... ITGINC. XXX
761152 10 7 |RESMED ORD. 11/16/2018, ITGINC. XXX
76118Y 10 4| RESIDEO TECHNOLOGIES ORD 10/29/2018....... VARIOUS.. XXX
770323 10 3| ROBERT HALF ORD. 11/16/2018....... ITGINC. XXX
773903 10 9| ROCKWELL AUTOMAT ORD.. 11/16/2018 ITGINC. XXX
776696 10 6] ROPER TECHNOLOGIES ORD. 11/16/2018....... ITGINC. XXX
780287 10 8] ROYAL GOLD ORD.. 11/16/2018....... ITGINC. XXX
78400V 10 4] S&P GLOBAL ORD. 11/16/2018 ITGINC. XXX
78410G 10 4] SBA COMMUNICATIONS CL A REIT ORD. 11/16/2018....... ITGINC. XXX
78440X 10 1] SL GREEN RLTY REIT ORD. 11/16/2018....... ITGINC. XXX
78467 10 0] SS AND C TECHNOLOGIES HOLDINGS ORD. 11/16/2018 ITGINC. XXX
78486Q 10 1] SVB FINANCIAL GROUP ORD 11/16/2018...... ITGINC. XXX
78573M 10 4| SABRE ORD. 11/16/2018....... ITGINC. XXX
79466l 30 2| SALESFORCE.COM ORD.. 11/16/2018 ITGINC. XXX
803607 10 0] SAREPTA THERAPEUTICS ORD. 11/16/2018...... ITGINC. XXX
806407 10 2| HENRY SCHEIN ORD.... 11/16/2018....... ITGINC. XXX
806857 10 8| SCHLUMBERGER ORD.. 11/16/2018 ITGINC. XXX
808513 10 5] CHARLES SCHWAB ORD.. 11/16/2018...... ITGINC. XXX
81211K 10 0] SEALED AIR ORD 11/16/2018....... ITGINC. XXX
812578 10 2| SEATTLE GENETICS ORD 11/16/2018 ITGINC. XXX
816851 10 9| SEMPRA ENERGY ORD.... 11/16/2018...... ITGINC. XXX
817565 10 4| SERVICE CORPORATION INTERNATIONL OR! 11/16/2018....... ITGINC. XXX
81762P 10 2| SERVICENOW ORD... 11/16/2018. ITGINC. XXX
824348 10 6| SHERWIN WILLIAMS ORD. 11/16/2018....... ITGINC. XXX
82669G 10 4] SIGNATURE BANK ORD. 11/16/2018....... ITGINC. XXX
828806 10 9| SIMON PROP GRP REIT ORD. 11/16/2018 ITGINC. XXX
820688 10 3| SIRIUS XM HOLDINGS ORD.. 11/16/2018...... ITGINC. XXX
83088M 10 2| SKYWORKS SOLUTIONS ORD. 11/16/2018....... ITGINC. XXX
832696 40 5]JM SMUCKER ORD... 11/16/2018 ITGINC. XXX
835495 10 2| SONOCO PRODUCTS ORD. 11/16/2018...... ITGINC. XXX
842587 10 7| SOUTHERN ORD 11/16/2018....... ITGINC. XXX
844741 10 8| SOUTHWEST AIRLINES ORD. 11/16/2018. ITGINC. XXX
848637 10 4| SPLUNK ORD 11/16/2018...... ITGINC. XXX
852234 10 3| SQUARE CL A ORD. 11/16/2018....... ITGINC. XXX
854502 10 1] STANLEY BLACK AND DECKER ORI 11/16/2018. ITGINC. XXX
855244 10 9| STARBUCKS ORD 11/16/2018....... ITGINC. XXX
857477 10 3| STATE STREET ORD... 11/16/2018....... ITGINC. XXX
858119 10 0] STEEL DYNAMICS ORD... 11/16/2018....... ITGINC. XXX
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863667 10 1]|STRYKER ORD.. 11/16/2018 ITGINC. XXX
866674 10 4] SUN COMMUNITIES REIT ORD. 11/16/2018....... ITGINC. XXX
867914 10 3| SUNTRUST BANKS ORD. 11/16/2018....... ITGINC. XXX
871503 10 8] SYMANTEC ORD. 11/16/2018 ITGINC. XXX
871607 10 7|SYNOPSYS ORD.... 11/16/2018....... ITGINC. XXX
871658 10 3| SYNCHRONY FINANCIAL ORI 11/16/2018....... ITGINC. XXX
871829 10 7]|SYSCOORD... 11/16/2018 ITGINC. XXX
872590 10 4] T MOBILE US ORD. 11/16/2018....... ITGINC. XXX
87336U 10 5] TABLEAU SOFTWARE CL A ORD 11/16/2018....... ITGINC. XXX
874054 10 9] TAKE TWO INTERACTIVE SOFTWARE ORI 11/16/2018, ITGINC. XXX
87612 10 6| TARGET ORD. 12/18/2018....... ITGINC. XXX
87612G 10 1) TARGA RESOURCES ORD. 11/16/2018....... ITGINC. XXX
879369 10 6] TELEFLEX ORD. 11/16/2018 ITGINC. XXX
880770 10 2| TERADYNE ORD 11/16/2018....... ITGINC. XXX
88160R 10 1] TESLA ORD. 12/18/2018....... ITGINC.... XXX
882508 10 4| TEXAS INSTRUMENTS ORD. 09/12/2018 VARIOU: XXX
883203 10 1 11/16/2018....... ITGINC.... XXX
88579y 10 1 11/16/2018....... ITGINC. XXX
886547 10 8 12/18/2018 ITGINC. XXX
891002 10 8 11/16/2018...... ITGINC. XXX
891906 10 9] TOTAL SYSTEM SERVICES ORD. 11/16/2018....... ITGINC. XXX
893641 10 0] TRANSDIGM GROUP ORD. 11/16/2018 ITGINC. XXX
89400) 10 7] TRANSUNION ORD. 11/16/2018...... ITGINC. XXX
89M7E 10 9] TRAVELERS COMPANIES ORD. 11/16/2018....... ITGINC. XXX
896239 10 0] TRIMBLE ORD... 11/16/2018 ITGINC. XXX
896945 20 1] TRIPADVISOR ORD. 11/16/2018...... ITGINC. XXX
90130A 10 1] TWENTY FIRST CENTURY FOX CL A ORD 11/16/2018....... ITGINC. XXX
90130A 20 O] TWENTY FIRST CENTURY FOX CL B ORD 11/16/2018 ITGINC. XXX
90138F 10 2| TWILIO CL A ORD 11/16/2018...... ITGINC. XXX
90184L 10 2| TWITTER ORD. 11/16/2018....... ITGINC. XXX
902252 10 5| TYLER TECHNOLOGIES ORD. 11/16/2018. ITGINC. XXX
902494 10 3| TYSON FOODS CL A ORD.... 11/16/2018....... ITGINC. XXX
902653 10 4| UDR REIT ORD. 11/16/2018....... ITGINC. XXX
902973 30 4] US BANCORP ORD. 11/16/2018 ITGINC. XXX
90385D 10 7| ULTIMATE SOFTWARE GROUP ORI 11/16/2018...... ITGINC. XXX
907818 10 8| UNION PACIFIC ORD. 11/16/2018....... ITGINC. XXX
910047 10 9] UNITED CONTINENTAL HOLDINGS ORD. 02/05/2018 DEUTSCHE BANK SECURITIES, INC. XXX
911312 10 6| UNITED PARCEL SERVICE CL B ORD.... 11/16/2018...... ITGINC. XXX
911363 10 9| UNITED RENTAL ORD. 11/16/2018....... ITGINC. XXX
912008 10 9] US FOODS ORD. 11/16/2018. ITGINC. XXX
912909 10 8| US STEEL ORD.. 11/16/2018...... ITGINC. XXX
913017 10 9| UNITED TECHNOLOGIES ORI 11/26/2018....... VARIOUS.. XXX
91324P 10 2| UNITEDHEALTH GRP ORD... 12/18/2018. ITGINC. XXX
913903 10 0] UNIVERSAL HEALTH SERVICES CL B ORD. 11/16/2018....... ITGINC. XXX
91529Y 10 6| UNUM ORD. 11/16/2018....... ITGINC. XXX
918204 10 8| VF ORD.. 12/18/2018....... ITGINC. XXX
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91879Q 10 9| VAIL RESORTS ORD. 11/16/2018 ITGINC. XXX
91913y 10 0] VALERO ENERGY ORD.. 11/16/2018....... ITGINC. XXX
922475 10 8| VEEVA SYSTEMS CL A ORD. 11/16/2018....... ITGINC. XXX
92276F 10 0] VENTAS REIT ORD. 11/16/2018 ITGINC. XXX
92339V 10 0] VEREIT ORD. 11/16/2018....... ITGINC. XXX
92343E 10 2| VERISIGN ORD. 11/16/2018....... ITGINC. XXX
92343V 10 4| VERIZON COMMUNICATIONS ORI 11/16/2018 ITGINC. XXX
92532F 10 0] VERTEX PHARMACEUTICALS ORD. 11/16/2018....... ITGINC. XXX
92553 20 1] VIACOM CL B ORD. 11/16/2018....... ITGINC. XXX
925652 10 9] VICI PPTYS ORD. 11/16/2018, ITGINC. XXX
92826C 83 9|VISACLA ORD.. 12/18/2018....... ITGINC. XXX
92840M 10 2| VISTRA ENERGY ORD.. 11/16/2018....... ITGINC. XXX
928563 40 2| VMWARE CL A ORD.. 11/16/2018 ITGINC. XXX
929042 10 9| VORNADO REALTY REIT ORI 11/16/2018....... ITGINC. XXX
929160 10 9] VULCAN MATERIALS ORD 11/16/2018....... ITGINC. XXX
92936U 10 9|WP CAREY REIT ORD.. 11/16/2018 ITGINC. XXX
92939 10 6| WEC ENERGY GROUP ORI 11/16/2018....... ITGINC. XXX
929740 10 8|WABTEC ORD.... 11/16/2018....... ITGINC. XXX
931142 10 3| WALMART ORD.. 11/16/2018 ITGINC. XXX
931427 10 8| WALGREEN BOOTS ALLIANCE ORD. 11/16/2018...... ITGINC. XXX
94106L 10 9| WASTE MANAGEMENT ORD. 11/16/2018....... ITGINC. XXX
941848 10 3| WATERS ORD. 11/16/2018 ITGINC. XXX
94419L 10 1| WAYFAIR CLA ORI 11/16/2018...... ITGINC. XXX
94946T 10 6| WELLCARE HEALTH ORD. 11/16/2018....... ITGINC. XXX
949746 10 1| WELLS FARGO ORD. 12/18/2018 ITGINC. XXX
95040Q 10 4| WELLTOWER ORD 11/16/2018...... ITGINC. XXX
955306 10 5| WEST PHARM SVC ORD.. 11/16/2018....... ITGINC. XXX
958102 10 5|WESTERN DIGITAL ORI 11/16/2018 ITGINC. XXX
959802 10 9| WESTERN UNION ORD. 11/16/2018...... ITGINC. XXX
961450 10 5] WESTROCK ORD. 11/16/2018....... ITGINC. XXX
962166 10 4| WEYERHAEUSER REIT. 11/16/2018. ITGINC. XXX
963320 10 6| WHIRLPOOL ORD 11/16/2018....... ITGINC. XXX
969457 10 0| WILLIAMS ORD. 11/16/2018....... ITGINC. XXX
98138H 10 1| WORKDAY CL A ORD. 11/16/2018 ITGINC. XXX
982126 10 3| WPX ENERGY ORD... 11/16/2018...... ITGINC. XXX
983134 10 7| WYNN RESORTS ORD... 11/16/2018....... ITGINC. XXX
983793 10 0] XPOLOGISTICS ORD. 11/16/2018 ITGINC. XXX
98389B 10 0] XCEL ENERGY ORD.. 11/16/2018...... ITGINC. XXX
983919 10 1] XILINX ORD... 11/16/2018....... ITGINC. XXX
984121 60 8] XEROX ORD. 11/16/2018. ITGINC. XXX
98419M 10 0| XYLEM ORD... 11/16/2018...... ITGINC. XXX
988498 10 1] YUM BRANDS ORD. 11/16/2018....... ITGINC. XXX
98850P 10 9| YUM CHINA ORD... 12/18/2018. ITGINC. XXX
989207 10 5] ZEBRA TECHNOLOGIES CL A ORI 11/16/2018....... ITGINC. XXX
98936 10 1| ZENDESK ORD 11/16/2018....... ITGINC. XXX
98956P 10 2| ZIMMER BIOMET HOLDINGS ORD... 11/16/2018....... ITGINC. XXX
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98978V 10 3| ZOETIS CL A ORD. 11/16/2018, ITGINC. XXX
G01767 10 5] ALKERMES ORD.... 11/16/2018...... ITGINC. XXX
G0176J 10 9| ALLEGION ORD.. 12/18/2018...... ITGINC. XXX
G0177J 10 8| ALLERGAN ORD. 11/16/2018, ITGINC. XXX
G02602 10 3] AMDOCS ORD.... 11/16/2018....... ITGINC. XXX
G0408V 10 2| AON CL A ORD. 11/16/2018...... ITGINC. XXX
G0450A 10 5] ARCH CAPITAL GROUP ORD 11/16/2018, ITGINC. XXX
G0551A 10 3] ARRIS INTERNATIONAL ORD... . 11/16/2018...... ITG INC. XXX
G06242 10 4| ATLASSIAN CL A ORD. .|D... 11/16/2018...... ITGINC. XXX
G0684D 10 7| ATHENE HOLDING CL A ORD. D. 11/16/2018, ITGINC. XXX
G1151C 10 1] ACCENTURE CL A ORD. 11/16/2018...... ITG INC. XXX
G169%62 10 5]|BUNGE ORD... 11/16/2018...... ITGINC. XXX
G29183 10 3| EATON ORD... 11/16/2018, ITGINC. XXX
GA47567 10 5] IHS MARKIT OR 11/16/2018...... ITGINC. XXX
G47791 10 1] INGERSOLL RAND ORD. 11/16/2018...... ITGINC. XXX
G491BT 10 8] INVESCO ORD... 11/16/2018, ITGINC. XXX
G50871 10 5] JAZZ PHARMACEUTICALS ORI 11/16/2018...... ITGINC. XXX
G51502 10 5] JOHNSON CONTROLS INTERNATIONAL ORD. 11/16/2018...... ITGINC. XXX
G5494) 10 3| LINDE ORD. 10/31/2018, MORGAN STANLEY CO. XXX
G5876H 10 5| MARVELL TECHNOLOGY GROUP ORD. 11/16/2018...... ITGINC. XXX
G60%5L 10 9| APTIV ORD. 11/16/2018...... ITGINC. XXX
G6518L 10 8| NIELSEN HOLDINGS ORD. 11/16/2018, ITGINC. XXX
G66721 10 4| NORWEGIAN CRUISE LINE HOLDINGS OROD. 11/16/2018...... ITGINC. XXX
GB06ON 10 2| SENSATA TECHNOLOGIES HOLDING ORD. 11/16/2018...... ITGINC. XXX
(G84720 10 4| STERIS ORD.. 11/16/2018, ITGINC. XXX
G96629 10 3| WILLIS TOWERS WATSON ORD. 11/16/2018...... ITGINC. XXX
697822 10 3 11/16/2018...... ITG INC. XXX
H1467) 10 4 11/16/2018, ITGINC. XXX
H2906T 10 9 11/16/2018...... ITGINC. XXX
H8817H 10 0| TRANSOCEAN ORD. 11/16/2018...... ITG INC. XXX
N53745 10 0| LYONDELLBASELL INDUSTRIES CL A ORD. 11/16/2018, ITGINC. XXX
N59465 10 9| MYLAN ORD. 11/16/2018....... ITGINC. XXX
N6596X 10 9| NXP SEMICONDUCTORS OROD. 11/16/2018...... ITG INC. XXX
V7780T 10 3] ROYAL CARIBBEAN CRUISES ORD. ITGINC. XXX
9099999. Total - Common Stocks - Industrial and Miscellaneou: XXX
Common Stocks - Mutual Funds
464287 65 5] ISHARES:RUSS 2000 ETF XXX
9299999, Total - Common Stocks - Mutual Funds XXX
9799997, Total - Common Stocks - Part 3 XXX
9799998, _Total - Common Stocks - Summary Item from Part XXX
9799999 Total - Common Stocks XXX
9899999, Total - Preferred and Common Stocks. XXX

9999999, _Total - Bonds, Preferred and Common Stocks..

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
1 12 13 14 15
Current
F Year's Bond
0 Cther- Total Interest /
r Unrealized Current Than- Foreign Foreign Stock Stated
el Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization| Impairment| in B./A.C.V. | Change in | Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss) on | Received | Maturity
%Liil:sldﬂmlgicgg)vemmem Description n| Date Name of Purchaser | Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease) | ) / Accretion | Recoanized] (11+12-13) | B./A.C.V. | Disposal Date |on Disposal|on Disposal| Disposal | During Year] Date |
36219Q YP 2 |GN 256418 - RMBS...........cocoovviiiiis ..| 04/01/2018 07/15/2019
36291B KJ 5| GN 623197 - RMBS........coooooviiiiiicics ..|09/01/2018 11/15/2018
38377R VK 8 | GNR 10166F GP - CMO/RMBS. . 12/01/2018 04/20/2039
0599999. Total - Bonds - U.S. Government.... XXX
Bonds - U.S. Special R and Special A
3128MJ Q9 4 | FH G08479 - RMBS.. ..| 12/01/2018 | Paydown.. 03/01/2042
3128MJ 84 3 | FH G08538 - RMBS.. ..|12/01/2018 | Paydown.. 07/01/2043
3128MJ X8 8 | FH G08702 - RMBS ..| 12/01/2018 | Paydown. 04/01/2046
3128P8 FX 4 |FHC91982 - RMBS.. ..|12/01/2018 | Paydown.. 03/01/2038
312028 AH 3 | FH C09008 - RMBS.. ..|12/01/2018 | Paydown.. 08/01/2042
3132QU  G3 1 |FH Q37417 - ..|12/01/2018 | Paydown. 11/01/2045
3132WH PS8 | FH Q44032 - ..| 12/01/2018 | Paydown.. 10/01/2041
3136A4 DA 4 | FNR 1224A AC - CMO/RMB: ..|12/01/2018 | Paydown.. 05/25/2030
3136A5 YC 4 |FNR1230M ED - CMORMBS.................... ..| 12/01/2018 | Paydown. 04/25/2031
3136A6 CK 8 | FNR 1245A PH - CMO/RMBS.. ..| 12/01/2018 | Paydown.. 12/25/2039
3137A8 RX 8 | FHR 3841L JK - CMO/RMBS... ..|12/01/2018 | Paydown.. 10/15/2038
3138MQ 4E 0 [FNAQ8920-RMBS..........cccoveviviiiiiicins ..| 12/01/2018 | Paydown. 01/01/2028
3138WD 3Z 2 | FN AS4415- RMBS.. ..| 12/01/2018 | Paydown.. 02/01/2045
3138WE KK 4 | FN AS4797 - RMBS.. ... | .| 12/01/2018 | Paydown.. 04/01/2045
3138WF TA 4 |FNAS5944 - RMBS..........cocoooiiiiiiiins ..| 12/01/2018 | Paydown. 10/01/2045
31397Q LT 3 | FNR 114E PK - CMO/RMBS.... ..| 12/01/2018 | Paydown.. 04/25/2040
31398V 7F 7 | FHR 3649C BW - CMO/RMBS.. ... | ..| 12/01/2018 | Paydown.. . . . 03/15/2025
3140F1 YB 2 [FNBCE105- RMBS.....o.ooivvoeiiis .| 12/01/2018 | Paydown. (2,259)] .. (2,259)]. 06/01/2046
3140FP DG 1 |FNBE3702- RMBS.......cooooirvvrrrriririnnns .| 1210172018 | Paydown......oocoveovovcvvicvevcn| g aeg | ogagg | a0z Lo 0o Lo a3l (1,423) 06/01/2047
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS. ... ........ooooooooovoivssiiiiinniniiiinininniininiiiinn | 281724 |........ 281724 |....... 204089 |.......... 201806 | ... ol... (10804)]............ 0 (10.804) XXX
Bonds - Industrial and Miscellaneous
02006W AD 1 |ALLYA 142 A4 - ABS ..| 08/15/2018 01/15/2020
23305 AD 1 |DBUBS 11LC3 A4 - CMBS .. 12/01/2018 08/12/2044
29366A AA 2 |ELL1AT-ABS......ccoiiiiiiicic .. 12/01/2018 09/01/2023
34530K AC 7 | FORDO 14B A4 - ABS.. ..| 05/01/2018 | Paydown.. 08/15/2019
41284A AD 0 | HDMOT 141 A3 - ABS.. ... | .| 02/01/2018 | Paydown.. 09/16/2019
65477X AE 4 |NALT 16B A4-ABS..........cccoooiviiirnne .. 12/15/2018 01/18/2022
863667 AD 3 | STRYKER CORP .| 04/01/2018 04/01/2018
3899999. Total - Bonds - Industrial and Miscellaneous. | XXX
8399997. Total - BONAS - Part 4..........cocooiiiiiiiiiccc i e ) XXX
8399999, TOtEl = BONGS. ...t e XXX
Common Stocks - Industrial and Miscellaneous
002824 10 0 [ABBOTT LABORATORIES ORD............ccee. [ . TAGIB[ITCINC. oo | 690.000 XXX {27,025 [ 30378 (12384) [ oo | o [ (12,38 [ oo 27,025 [ ] 22,675 |......22,675 |......... m | Xxx
00817Y 10 8 | AETNA ORD | MBI2018 | ITGINC... | 162.000 XXX 18197 | 29,223 | (1,026) [ oo | e [ (11,026) | covovvveveen | oo 18497 | ] 15,661 |.......15,661 | ......... 324 | XXX
02079K 30 5 | ALPHABET CL A ORD. .| 1111612018 | ITG INC... 21.000 xxx st b | (10,554) (10,554 |. 10,866 XXX
037833 10 O [APPLE ORD.......ovoooovercecerceeeeeceen | 121182018 | VARIOUS..........cooorvvverrerce 96,000 X | sess | 1626 | (10,588) ..(10588)| . 12,791 XXX
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CUSIP Identificatio

053015
084670
099724
10922N
126650
16119P
171798
172967
20030N
222070
25179M
25278X
254687
254709
277432
30303M
311900
31428X
33616C
345370
354613
382550
410345
416515
438516
46625H
48203R
494368
540424
571748
59156R
504918
60871R

617446
693475
701004
713448
717081
718172
74005P
742718

2 3 4 5

F

o

r,

el

g| Disposal

Description n Date Name of Purchaser

3 | AUTOMATIC DATA PROCESSING ORD. ..[12/18/2018 | ITG INC...
2 | BERKSHIRE HATHWAY CL B ORD. .| 11/16/2018 | ITG INC...
6 | BORGWARNER ORD........ccoeviiiiiiiiiiiins ..| 11/16/2018 | ITG INC.
3 | BRIGHTHOUSE FINANCIAL ORD. .| 11/16/2018 | ITG INC...
0 | CVS HEALTH ORD. .. |..] 1210172018 | ITG INC...
8 | CHARTER COMMUNICATIONS CL A ORD.... |..| 11/16/2018 | ITG INC
1 | CIMAREX ENERGY ORD. .. 1173012018 | ITG INC...
4 | CITIGROUP ORD. ..[11/21/2018 | ITG INC...
1| COMCAST CLA ORD.......covviiiiiiiiiiins ..| 11/16/2018 | ITG INC.
3| COTY CL A ORD. ..| 06/30/2018 | VARIOUS.
3 | DEVON ENERGY ORD. .| 11/16/2018 | ITG INC...
9 | DIAMONDBACK ENERGY ORD................... ..| 11/30/2018 | VARIOUS
6 | WALT DISNEY ORD. .. 11/16/2018 | ITG INC...
8 | DISCOVER FINANCIAL SERVICES ORD. .| 11/16/2018 | ITG INC... )
0 | EASTMAN CHEMICAL ORD...........ccoevvnee L 116/2018 [ ITGINC....occe
2 | FACEBOOK CL A ORD. ..[12/18/2018 | ITG INC... )
4 | FASTENAL ORD. ... |..]01/03/2018 | VARIOUS. )
6 | FEDEX ORD.....cooouviiiiiiiiiiiii i L[ 1218/2018 [ ITGINC.....ocviiice )
0 | FIRST REPUBLIC BANK ORD. .. 11/16/2018 | ITG INC...
0 | FORD MOTOR ORD. ... |..]03/01/2018 | VARIOUS.
1 | FRANKLIN RESOURCES ORD..............o..... ..| 09/21/2018 | VARIOUS
1 | GOODYEAR TIRE AND RUBBER ORD .. 12/03/2018 | ITG INC...
2 | HANESBRANDS ORD. .. 12/04/2018 | ITG INC....
4 [—l\éBTFORD FINANCIAL SERVICES GRUP | ..| 12/18/2018 | VARIOUS.
6 | HONEYWELL INTERNATIONAL ORD.. ..| 11/16/2018 | VARIOUS.
0 | JAMORGAN CHASE ORD. ..| 11/16/2018 | VARIOUS.
4 | JUNIPER NETWORKS ORD...........cccoueueeenee ..| 04/17/2018 | VARIOUS
3 | KIMBERLY CLARK ORD. ..| 11/16/2018 | VARIOUS.
8 | LOEWS ORD. .. 11/16/2018 | ITG INC... )
2 | MARSH & MCLENNAN ORD...........cccoeeuiene L 116/2018 [ ITGINC.....oicce )
8 | METLIFE ORD. .| 11/16/2018 | ITG INC...
4 | MICROSOFT ORD ..|09/18/2018 | VARIOUS.
9 L\)/ISI[SSON COORS BREWING NONVTG CL B |..]09/20/2018 | VARIOUS..........coovimiiiiiiiiiiis
8 | MORGAN STANLEY ORD.......c.ccoeveirrrennans .| 11/16/2018 | VARIOUS........cooviiiiiiiiiiiiee )
5 | PNC FINANCIAL SERVICES GROUP ORD.... | ..]| 11/16/2018 | VARIOUS............ccocoviiiiiiiis )
4 | PARKER HANNIFIN ORD. .. 12/07/2018 | ITG INC...
8 | PEPSICO ORD .. 11/16/2018 | ITG INC... )
3 |PFIZER ORD......ocuviuiiiiiiiiiiii i .| 12/03/2018 | VARIOUS.........coooviiiiiiiiiiiiie )
9 | PHILIP MORRIS INTERNATIONAL ORD. .. 12/18/2018 | ITG INC...
4 | PRAXAIR ORD. C|10/31/2018 | VARIOUS. .
9 | PROCTER & GAMBLE ORD..........cccocvunne .| 11/16/2018 | VARIOUS.........coooviiiiiiiiiiie )

6

Number of

Shares of Stock

.......... 526.000
.......... 144.000

.......... 167.000

7

Consideration

14,861

8

Par Value

XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX

9

Actual Cost

.2,052

.14,906
.19,930

11,398

.19,398

12,656

.13,204
.10,703

24,653
.3,679

14,857

.15,497
11,79

10

Prior Year
Book/Adjusted
Carrying Value

............ 12,318

Change in Book/Adjusted Carrying Value 16
1" 12 13 14 15
Current
Year's
Cther- Total
Unrealized Current Than- Foreign
Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted
Increase | (Amortization| Impairment| in B./A.C.V. | Change in | Carrying Value at
Decrease) | ) / Accretion | Recoanized] (11+12-13) | B./A.C.V. | Disposal Date
............................................................... 0 e fori2,082
14,905

..... (19,028)| .
....... (9,703)|.

......... (1

......... (7,615)
(3.456) | .
8019 |.

941)

......... (8,639)

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

..... 14,887

...15,102

,,,,,, (4,651)

..... 2,619 |..

Total Gain
(Loss) on
Disposal

20

Bond
Interest /
Stock
Dividends
Received
During Year

21

Stated
Contractual
Maturity

Date

XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
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
1" 12 13 14 15
Current

F Year's Bond

0 Other- Total Interest /

r Unrealized Current Than- Foreign Foreign Stock Stated

el Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization| Impairment| in B./A.C.V. | Change in | Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss) on | Received | Maturity
CUSIP Identificatio Description n| Date Name of Purchaser | Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease) | ) / Accretion | Recoanized] (11+12-13) | B./A.C.V. | Disposal Date |on Disposal|on Disposal| Disposal | During Year] Date |
76118Y 4 | RESIDEO TECHNOLOGIES ORD. [ 1170172018 [ Adjustment......... e [ 0.670 XXX o 45 | o i i (0 ISR I 45 | oo e 2 |, 2 |, XXX
806857 10 8 | SCHLUMBERGER ORD. | 121812018 | ITG INC... a0 | XXX XXX
872540 10 9 121812018 [ ITGINC..co 250.000 XXX XXX
879010 10 5 [ 1182018 [ ITG NG| 405.000 XXX XXX
882508 10 4 | TEXAS INSTRUMENTS ORI .| 111612018 | ITG INC... a0 | XXX XXX
88355 10 2 | THERMOFISHER SCIENTIFIC ORD........... <[ 1111612018 [ VARIOUS. ... 102,000 XXX XXX
90130A 20 0 | TWENTY FIRST CENTURY FOX CL B ORD..|..[10/17/2018 | VARIOUS........ccovvrvvvvvvviiiiimmmmnnnn| 162.000 XXX XXX
902973 30 4 |US BANCORP ORD......oooovvvvvrrrrcrrrrrrrere .| 1211812018 | 1TG INC... } 60,000 | XXX XXX
910047 10 9 | UNITED CONTINENTAL HOLDINGS ORD......|..| 11/16/2018 | ITG INC........oovvvrvrrrrvrrrrrrcrrrecrr ) 66,000 |. XXX . 6. . . a2 . XXX
913017 10 9 [UNITED TECHNOLOGIES ORD. 121072018 | VARIOUS.....oocc | 245.627 XXX 13066 | 31,335 |..... (18,269) | vvvoovvvvveei o [ (18,269) | cvvovvveeveen | v 13,086 | o] 18,832 XXX
918204 10 8 ..| 11/16/2018 | VARIOUS. . . XXX .(8,903)|. ...12,292 XXX
923457 10 6 | VERISK ANALYTICS ORD..........ooovvvrrrre [ 111812018 [ ITGINC.....oons 140000 XXX .(1,560) | . XXX
93320 10 6 | WHIRLPOOL ORD. .| 01/09/2018 [ WEEDEN + CO....ooovvvvvvrsescccnn | 47.000 XXX XXX
981558 10 9 | WORLDPAY CL A ORD. .| .| 1111612018 | vARIOUS 282,000 XXX XXX
GO750C 10 8 | AXALTA COATING SYSTEMS ORD............ [ 111612018 [ ITGINC......oos 417000 XXX XXX
G5494) 10 3 | LINDE ORD. [ D] 11/16/2018 [ ITGINC.......occcccoccovriciiccicciccc | 7.000 XXX XXX
G590L 10 3 [ MEDTRONIC ORD. .. |c| 1162018 f1TG INC... 249.000 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. . XXX ..(272.933) . ...251.023 |.. XXX
Common Stocks - Mutual Funds
00769G 53 5 | LSV SMALL CAP VALUE INST................. ~[10/01/2018 [ Not Avaiable........................... o 516404 | 120,211 XXX 116,880 | ....(37.440) | . ) 407 | XXX
04314H 75 8 | ARTISAN:SMALL CAP INST........coovoviiiane ..| 10/01/2018 | Not Available...................ocooviiiinns . 4.369.460 |........169.841 XXX N 135934 | 28217 107717 | .. 62,124 62,124 XXX
9299999, Total - Common Stocks - Mutual Funds. XXX Lo 187157 |..........252.814 | ... 656500 ... O O (65650 ) O 187457 f ..o 01]..102895 |.... 102,895 XXX
9799997. Total - Common Stocks - Part 4 XXX ...891.461 ...(338,500) | . .891,461 ...353.918 |......353,918 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. XXX 176,747 X ] | 176,747 (3902)).....(3902)|....... 1.231 XXX
9799999, Total - Common Stocks ]...1.418004 xxx_ | 1,068,208 ....(338.500) ol.. (338,500) ..350.016 |...... 350,016 |..... 20403 | XXX
9899999. Total - Preferred and Common Stocks. |...1.418004 XXX | 1,068,208 (3385000 | oo O O] (338,500) |. ...360.016 ). ... 350,016 |.....20.403 f XXX
9999999. Total - Bonds, Preferred and Common SHOCKS.............ccocoiiiiis o | 2.055.681 xxx .. 1.719.162 .(338500)| ... ol... (349.711) |. ...350,016 |...... 350,016 |..... 27,340 XXX
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 " Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Interest
o Other- Total Foreign and Paid for
r Par Value Unrealized Current Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange| Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value | Increase | (Amortization| Impairment| in B./A.C.V. | Change in| (Loss) on | Gain (Loss)| (Loss) on During and
CUSIP Identificatio Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost | Consideration at Disposal Decrease) | ) / Accretion | Recoanized] (12+13-14) |B./A.C.V.| Disposal | on Disposal| Disposal Year | Dividends
Common Stocks - Industrial and Miscellaneous
00817Y 10 8 |AETNA ORD........coueveviiiciiiciis ..|09/13/2018 | VARIOUS .. [11/28/2018 | VARIOUS
084670 70 2 | BERKSHIRE HATHWAY CL B ORD... | ..]01/12/2018 | MORGAN STANLEY CO. . |11/16/2018 | ITG INC.
JP MORGAN SECS INC., - FIXED
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD. ..|06/15/2018 | INCOME 11/16/2018 | ITG INC.
126650 10 0 | CVS HEALTH ORD. ..|09/18/2018 | VARIOUS..........coovviiiiiiiicce 11/16/2018 | ITG INC. .
171798 10 1 | CIMAREX ENERGY ORD.........c.c..... ..|04/25/2018 | WEEDEN + CO........covvvvviiririiiins 12/18/2018 | ITGINC......oovvevreierriiereieveienes | 23.000 e 2,300 | e 1,749 | 2,300 | e L e e el 0 [ e s (551)
21036P 10 8 | CONSTELLATION BRANDS CL A ORQ ..|09/25/2018 | WEEDEN + CO. .. [12/18/2018 | VARIOUS.... .(769)
24703L 10 3 | DELL TECHNOLOGIES CL C ORD..... ..|11/16/2018 | ITG INC. .. [12/31/2018 | VARIOUS... ..100
25179M 10 3 | DEVON ENERGY ORD............cco... ..|08/08/2018 | VARIOUS..........cocovveirrciciiiccnne 12/18/2018 [ ITGINC.....oovccccc e
29265N 10 8 | ENERGEN ORD. ..|11/16/2018 | ITG INC. .. [11/29/2018 | Unknown....
30219G 10 8 |EXPRESS SCRIPTS HOLD ORD. ..|11/16/2018 | ITG INC. .. [12/20/2018 | Unknown....
30303M 10 2 | FACEBOOK CLA ORD............cco... ..|03/22/2018 | BARCLAYS CAPITAL INC./LE.......... 11612018 [ ITGINC.....coovveicvceicccces [ 32.000 5,328 | 4465 | 5,328 | e L fo 0 e e o (889) [ (8B9) [ o |
375658 10 3 | GILEAD SCIENCES ORD................. ..|03/07/2018 | VARIOUS .. [12/18/2018 | ITG INC.
382550 10 1| GOODYEAR TIRE AND RUBBER ORD] ..|03/09/2018 | WEEDEN + CO. .. [12/18/2018 | ITG INC.
410345 10 2 | HANESBRANDS ORD.........ccceoeunee ..|08/22/2018 | VARIOUS..........cocvviiiiiiiire 1612018 [ ITG INC....oevcveiiccicccces [ e 146000 | 2714 | 2175 | 2714 | L fl0 e e Lo (838) [ (538) [ 22 |
438516 10 6 | HONEYWELL INTERNATIONAL ORD. |..]10/29/2018 | VARIOUS.. .. [11/16/2018 | VARIOUS ...150.000
59156R 10 8 |METLIFE ORD........ccoccovvviiininns ..|09/21/2018 | VARIOUS.. . |12/18/2018 | ITG INC.
MOLSON COORS BREWING NONVTG
60871R 20 9 |CLB ORD ..|02/21/2018 | WEEDEN + CO. .. 109/21/2018 | WEEDEN + CO......cocovviiiiiciins o000 3315 2726 | 3315 [ fel0 e e (889) | (589) |..
62944T 10 5 |NVRORD......cocoviviiiiiciciicicis ..|09/24/2018 | WEEDEN + CO. .. [11/16/2018 | ITG INC. B . . . . . DO (12900 (1,290)| ..
774341 10 1 | ROCKWELL COLLINS ORD............... 111612018 JITGINC..oc e 11/26/2018 | UNKNOWN. .......cvvevrvienenrereeineneees | v 72000 | 928 1989 928 | L e e el O e f e f 62 62 | s
882508 10 4 | TEXAS INSTRUMENTS ORD........... ..|03/15/2018 | VARIOUS..........cocovviiiiiiiiiiins 11/16/2018 [ ITGINC.....oovivciiicciiccces [ e 108.000 o 11,267 | 10,867 [ 1,267 [ | L fol0 e e e (700 | (701) | oo 217 [
TWENTY FIRST CENTURY FOX CL
90130A 20 0 |BORD ..|06/25/2018 | VARIOUS..........cocvvviviciciiccne 09/25/2018 | VARIOUS..........oovvvicirrneicccns | e 201.000 |.......... 8,695 [............ 8964 [............ 8,695 | ..o e e e (O (USRI (RN I 2609 |......... 269 |.......... 50 |
UNITED CONTINENTAL HOLDINGS
910047 10 9 |ORD ..|02/01/2018 | VARIOUS..........cocvviviiiiiiicce 1M6/2018 [ ITGINC.....oovciciiccciciccies e 185.000 |........... 12,572 | 17,066 |........... 12572 | e e e [V [URURURORIITY [PURRRRINY IO 4,494 | ... 4494 |
G5494) 10 3 JLINDE ORD....oooovovvrrin DJ10/31/2018 | VARIOUS .. .o A16/2018 JITGING. e e 90.000 |........... 817 14226 |........... e b b b ol 2410 ). 2410 |
9099999, Total - Common Stocks - Industrial and MiSCEIANEOUS ..., ooviviviiieiiiiiiiiii e s R S 167.210 | ......... M (U I Ol ... (U O 0l ... Ol ... 0. (3.00]..... (390N0])..... 1183 ... 0
Common Stocks - Mutual Funds
00769G 53 5 I LSV SMALL CAP VALUE INST......... I ..|02/01/2018 Not Available. ..o, 10/01/2018 | Not Available. ..o | 357101 .o 5,636
9299999 Total - Common Stocks - Mutual Fund
9799998, Total - Common Stocks . - O 0 0] .
9890099 Total - Preferred and Common SOCKS. ..o o 176747 ... 172845 | ... 176747 | .o (U (1 Ol o Ol ... 0
9999999, Total - Bonds, Preferred and CommOn SOCKS. ... oioueviries oo s 176,747 | ... 172845 | ... 176747 | 0o (U (U OO (L O [V 0




Annual Statement for the year 2018 of the M |CO |NSU RAN C E COM PANY

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt.6-Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

E16, E17, E18, E19, E20, E21, E22, E23



Annual Statement for the year 2018 of the Mlco |NSU RANCE COM PANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
.urities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB an

1 2 3 4 5 6 7
NAIC
Designation and
Administative
Symbol/Market Book/Adjusted Maturity
CUSIPIdentification Description Code Indicator 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 §.....109,890  Book/Adjusted Carrying Value $.....109,890
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1: §.......... ONAIC2 §........ ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §.......... ONAICE: S.......... 0

E24



Annual Statement for the year 2018 of the Mlco |NSU RANCE COM PANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

ecurities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets pag

1

CUSIP identification

2

Description

3

Code

4

NAIC

Designation and

Administrative

Symbol/Market

Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

7

Maturity
Date

General Interrogatories:

1 The activity for the year:  Fair Value §......

2. Average balance for the year:

Fair Value $

0

109,890

Book/Adjusted Carrying Value §..........

Book/Adjusted Carrying Value $

109,890

E25



Annual Statement for the year 2018 of the M |CO |NSU RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of | Amount of Interest | Accrued December
Depository. Code] Interest | Received During Year | 31 of Current Year Balance *
Open Depositories
BNY MEION. ... XXX
0199999. Total - Open Depositories. XXX
0399999, Total Cash on Deposit.. XXX
XXX

0599999, Total Cash.

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DU

RING THE CURRENT YEAR

1. January.
2. Februar
3. March. ...

=3

9. September.

........................ (25,199)
(18,031)

-...(530)

E26

10. October....................
11. November..
12. December..
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Annual Statement for the year 2018 of the Mlco |NSURANCE COM PANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP Description Code | Date Acquired | Rate of Interest] Maturity Date | Book/Adjusted Carrying Value [Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
26200T 40 6|DREYFUS INST PREF MM HML. ..| 10/06/2016.... .2.380

316175 10 8| FIDELITY IMM:GOVT | 12/31/2018....
38141W 23 2| GOLDMAN:FS MM INST. 07/11/2016....
52470G 88 2| WA INST LIQUIDRSV I.. 08/18/2017....

8699999. Total - All Other Money Market Mutual Funds.
8899999. Total - Cash Equivalents




Annual Statement for the year 2018 of the M |CO |NSU RANC E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o ABDEMAL ... AL ] e | e | |
2. Alaska....
3.
4.
5.
6. Colorado.
7. Connecticut.
8. Delaware.
9. District of Colum
10.
1.
12.
13.
14, llinois..
15, Indiana
16.  lowa...

17.  Kansas..
18.  Kentucky.
19.  Louisiana.

22, Massachusetts.
23. Michigan....

31 New Jersey....
32, New Mexico
33, New York.

34. North Carolina.

40.  Rhode Island..
41, South Carolina...
42. South Dakota.
43.  Tennessee.

44, Texas.
45 Utah...
46.  Vermont.

47.  Virginia...
48.  Washington.
49.  West Virgini
50.  Wisconsin,
51 Wyoming.
52. American Samoa.

54.  Puerto Rico.
55.  US Virgin Islands.
56.  Northern Mariana Islands
57.  Canada..

0|

58.  Aggregate Alien and Oth . .0 . .
59.  Total...coiiiiiiiiiiiiiiiiis XXX XXX 1,512,998 |............. 1,457,751 | 0 | 0
DETAILS OF WRITE-INS

5801.
5802. . .
5803, e [ f s [ | L [
5898.  Summary of remaining write-ins fol

line 58 from overflow page.......... XXX XXX 0 [ 0 [ 0 [ 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above). .....oviviivrnene XXX xxx b (U1 IO (U1 IO (U1 IO 0

E28
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