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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ...ttt nene | eenniennieens 504,559,742 | .....covvrrerrirnerireerinerinns | cereerineninns 504,559,742 | ..o 514,006,987
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON STOCKS. .....vuuieriiriiriiesiisii i | sbsesbiess bbbttt essbnsbes | nebanesinsiisssassss s snssnssnnies | cosesisesssessssssise s seenea 0 [ oo 14,585,508
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....342,362), cash equivalents ($.....17,540,764)
and short-term investments ($.....29,307,023).........cccoouevrumrmrrerenisieeriesssseesesssssesssssssesssssenes | sssserssseeseens 47,190,149 | ..ooovveeceeeeeceee | e 47,190,149 | ..o 16,594,260
6. Contract loans (including §.......... 0 PrEMIUM NOES)......orvrevceereeiereerese et essssees s sesseneens | eveeseesinseseenes 16,856,642 | ......ccocvvevennee 205,356 | ..ooovrerernne, 16,651,286 | ....ccocvevvveeee 16,408,291
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVEStEd @SSELS...........cvurreirrrireiieeieesis ettt nenes | srssesssnensensses 307,614 | oo 307,614 | oo LU
9. ReCEIVADIES fOr SECUMHIES........vvvuevireiiiericeieriereiee st sess st esssees. | sesssesssssess st esssessssenes | sisessssesssesssssssesssssssssnne | sesessssssssessssesssenssseens (U 50,022
10.  Securities lending reinvested Collateral @SSEtS...........cvvrvivriveieiieiieeee et sees | cerevereesinsenenns 3,529,546 | ....ceviiieiieeeeennines | e 3,529,546 |....cccovervieririeeiseis
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection.............ccccvves | vorverrrenrerrirnienns (576,217) | vvoeverrererrrrrnrereerens 9,919 | v (586,136) | ..vovvrerrerrernes (634,238)
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccccvevevereeens | ceveervereenrinns 18,891,395 | ..cococveiennd 634,117 | oo, 18,257,278 | ..covvevvee 17,457,878
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0] erereeeteeeteee e ees ettt ssensaenses | ervsensaenssensaesssesssenssensienas | eestessessessnssies s sieesiiens | eevsesssessaees s sessees s iae 0 [
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS.............cocviiiriiniiiiseresiesssissiesienies | e 590,500 | ..ooveviriniinens 53,518 | oo 536,982 | .o 1,233,769
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reinSuranCe CoNracts.............ccvcvcreereiieineiiieiiiens | cevveineiinenineninas 247128 | .o | e 247128 | oo 229,520
17. Amounts receivable relating to UNINSUIEA PIANS............cueuiiiveiieieieieieie et ssssenas | essessessssssssessesssssssesesins | ssessesssssssesssssssessesssssssenss | sssessesssssssessessssessesssanes [0 U
18.1 Current federal and foreign income tax recoverable and iNterest therEON.............ccecvviivien [ everieiieieseieesisieis | ereieinsiese s | evesessssesessssssssssseend [0 259,184
18.2 Net deferred taX @SSEL..........couwrrirreiriecie st essi s snssses | sesssessiesssinens 5,852,638 |...cvoreeeierrireineninnniene | e 5,852,638 | .oooovrrirriinn 4,590,008
19.  Guaranty funds receivable or 0N AEPOSIL...........ccevieireieieiciee s esnes | svresessssessesesees 125,389 | oo | e 125,389 | oo 125,389
20. Electronic data processing equipment and SOfWATE. ........c.cccviviieieiinieieeee e | cornrssiesessiesesesssssssesess | sessesssssssesesssssssssessessssans | cosesisssssessesssssssssesesnnd [0 T
21.  Furniture and equipment, including health care delivery assets (§.......... 0).eve e | e 2,315,414 | ..o 2,315,414 | ool 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates............cccverieiieieisieiescieeeseiens | e 34214 | oo | e 34214 | o 469,302
24. Health care ($.......... 0) and other amounts receivable
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUuGh 25).........cccueverreermeemeeeneeeseessseesssessssssssessssssssssessssssssnsssns | seessmessssseens 605,164,233 | .....vvvvererennn. 3,740,422 | oo 601,423,811 | oo 590,380,534
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......vvrrermeeieeerneeieeessessesessesessessssesssseessesssssessssessssssssesssssssssssssas | sessmeeesseeens 605,164,233 | .....ovvvererennn. 3,740,422 | oo 601,423,811 | .oovvorevrerne 590,380,534
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
2501. MISCELLANEQUS RECEIVABLE..........ccctiricieriiereiserisecsisessseessssssssesssssssssssssssssssssnes | soseessssssssssssesenns 11,656 | ovooceeeeeenisenisresisenen | cevereeesinsineseinens 11,656 | oo 16,485
2502, <oeoeeeeeee eSS R e | cebseee b en ettt etnte | seeetsen ettt nene | eeest et e nen s (O
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 | oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......vururierrenirnressisrrsrssseseessessnessesns | conmessessesssessessesnns 11,656 | oo [0 11,656 | oo 16,485




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

17.
18.

20.
21,

23.
24,

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.

39.

Aggregate reserve for life contracts $.....500,634,690 less §.......... 0
included in Line 6.3 (including $..........
Aggregate reserve for accident and health contracts (including $......... 0 Modco Reserve

Liability for deposit-type contracts (including §.......... 0 Modco Reserve)....

Contract claims:

4.1
42

Policyholders' dividends/refunds to members $
Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1
6.2
6.3

Policyholder's dividends/refunds to members apportioned for payment (including §..........
Policyholder's dividends/refunds to members not yet apportioned (including §..........0 Modco)......

Coupons and similar benefits (including §$.......... 0 ModCo)...cocvvrererierernns
Amount provisionally held for deferred dividend policies not included in Line 6

Premiums and annuity considerations for life and accident and health contracts received in advance

less $

9.1
9.2

9.3
9.4

Commissions to agents due or accrued - life and annuity contracts $.....721,150, accident and health $...
and deposit-type contract funds §.......... 0.t e
Commissions and expense allowances payable on reinsurance assumed.

General expenses due or accrued......

Transfers to Separate Accounts due or accrued (net) (including $..
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes.........c.cocvvvvveverrerereriennnn.

Current federal and foreign income taxes, including $.....1,646,446 on realized capital gains (losses)..

Net deferred tax liability.......................
Unearned investment income..............
Amounts withheld or retained by reporting entity as agent or trustee.........

Amounts held for agents' account, including $.......... 0 agents' credit balances..
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above.
Borrowed money §.......... 0 and interest thereon $..
Dividends to stockholders declared and unpaid

Miscellaneous liabilities:

24.01
24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09
24.10
2411

Asset valuation reserve............

Reinsurance in unauthorized and certified (§$..........

Funds held under reinsurance
Payable to parent, subsidiaries
Drafts outstanding.............c.......

Liability for amounts held under uninsured plans.

Funds held under coinsurance.
Derivatives.......ocovevreriennens
Payable for securities...........
Payable for securities lending..

Capital notes §.......... 0 and interest thereon $.

Aggregate write-ins for liabilities..........

Total liabilities excluding Separate Accounts business (Lines 1 to 25)...

From Separate Accounts statement....

Total liabilities (Lines 26 and 27).....
Common capital stock.....

Preferred capital stock..............ccceun..

Aggregate write-ins for other-than-special surplus funds
SUrPIUS NOES......eeveeeeierireinne
Gross paid in and contributed surplus.
Aggregate write-ins for special surplus funds..
Unassigned funds (surplus)

Less treasury stock, at cost:

36.1
36.2

..... 0.000 shares common (value included in Line 29 §
..... 0.000 shares preferred (value included in Line 30 §...
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $...

Totals of Lines 29, 30 and 37..............
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3).......ccccovueverrurrrnrrereirinnenns

0 accrued for expense

) companies.......
treaties with unauthorized and certified ($...
and affiliates...

(=]

0) reinsurers.

...................... 500,634,690

797,701

4,238,046

350,086

.1,587,208 |..

471,625 |..
..3,529,546 |..

4,041,056

2,649,972

..528,301,249

..1,200,000

..67,250,625

..68,450,625

590,380,534

2501.
2502.
2503.
2598.
2599.

INTEREST DUE ON DEATH CLAIMS

MISCELLANEOUS LIABILITIES

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

............................. 255,783
............................. 117,980

3101.
3102.
3103.
3198.
3199.

COMMISSION AND EXPENSE ALLOWANCE ON INITIAL CESSION OF EXISTING ANNUITY BUSINESS..

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts............ccceveuvevrirreeeeseeeece s 21,983,002 ....23,429,282 ....154,254,237
2. Considerations for supplementary contracts with life contingencies... 1,487,663 614,029 1,752,547
3. NetinvestmentinCome..........ccevvveeirieeeieeece e ...11,842,088 ..9,513,845 ..19,884,623
4. Amortization of Interest Maintenance RESEIVE (IMR)...........ccevevcuereieieieeseeceee et sssaanes | evssessessssessasenns 71,426 ...66,037 ...128,799
5. Separate Accounts net gain from operations excluding UNrealized gains OF I0SSES..........c.veverviuriueieiieieie e sessisetees | eveesessessessssssssesesessesees | eetesesssssssssessssssessesisss | sevessessssssssesissessesssssenes
6. Commissions and expense allowances on reinsurance ceded..............cccocvvurnne. 1,437,948 1,547,774 4,645,562
7. Reserve adjiustments ON FEINSUFANCE CEURT. ..........uuuuureierireeeireirerei ettt ss e et es et sse et et essessesnssssenss | sesessssassessesssasssessessssanses | setessessessssssessesnessssessese | essessesssssssesnesnssessesnssnces
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPATALE ACCOUNES.......veoveererircerire i e ise et ss st et s et s st s et est st nsss | wbsestessasssessessantanssessentane

8.2 Charges and fees for depoSit-tyPe COMIACES..........c.cveicviireieicicse ettt ssesaens | eebsssesssssesss st esse s besseses

8.3 Aggregate write-ins for miscellaneous income.. .1,120
9. Totals (Lines 110 8.3)....cocvrurerrrreerereieeees ...36,823,247
10. Death DENERItS.......cvveeeeeeeeeceeeeeee et 729,216
11. Matured endowments (excluding guaranteed annual pure ENAOWMENTS)..........c..ovurererierrerirnrereieeereesseeesesseseeessesesessesss | sreesessessssesessessssssessessnes
12, AnNUity DENETIES........cvoeviieecicceece e 195,316
13. Disability benefits and benefits under accident and health contracts.. 107,250
14. Coupons, guaranteed annual pure endowments and SIMIlar DENEFLS............c..vuriierrirriniineee e | reeseeseee st sesseseees
15. Surrender benefits and withdrawals for life contracts..........c.......... ...14,205,748
16, GIOUD CONMVETSIONS. ... vvvereresesseeseeseeseeseesessaesessessessssssessesssessessessasssessessasssessessaesssssessasssnssessasssessessassessnssasssessessasssssssssassunes | oessessossssssessesssssnssessnnes
17. Interest and adjustments on contract or deposit-type contract funds.. 89,639

18.
19.
20.
21.
22.
23.
24.
25.
26.

28.
29.
30.
31.

32.
33.

Payments on supplementary contracts with life contingencies...............
Increase in aggregate reserves for life and accident and health contracts.
TOtalS (LINES 100 19)..eurereeeeeieieeeireeseee ettt ettt sttt
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).............ccccveuueee
Commissions and expense allowances 0N reiNSUrANCE @SSUMEM...........cuuweururrerrereesreseesseneesesssessesesseesessssesessesssessessesssssanes
General insurance expenses and fraternal expenses
Insurance taxes, licenses and fees, excluding federal income taxes
Increase in loading on deferred and uncollected PrEMIUMS............c.cviviirieiiieiiietece et
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate Write-iNS fOr AEAUCHIONS...........c.cvueiciiieieictce ettt bbbttt
TOtAIS (LINES 20 0 27).....uveeieiecitetete ettt st b s bbb bbbt
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
Dividends to policyholders and refunds to MEMDETS..........c.c.cuiiiiieiecee st sans
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30)
Federal and foreign income taxes incurred (excluding tax on capital gains)
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (Iosses) (Line 31 MINUS LINE 32).........cveuiuieeieieiisieeesese st s

34.

Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....1,544,995 (excluding taxes of $

35. Netincome (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and SUrpluS, DECEMDET 31, PHOK YEAI........cuiurirrirresrireiseseeiessesessssess sttt ess st sns st ens s ansssnns
37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(1,042,003).
39. Change in net unrealized foreign exchange capital Gain (I0SS)........ccvrurereririrnriinireinrieesssssesses st essesenes
40. Change in Nt AEfEITEA INCOME tAX.......urvriererrieiierireiseses sttt sttt
41. Change in nonadmitted @SSetS.........erverrerernrenrernieresesesssseeesessseeenes
42. Change in liability for reinsurance in unauthorized and certified COMPANIES. ..o sseseeens
43, Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset valuation reserve
45. Change in treasury StOCK............ovurerrerrurerreeneereisseeseeseeseeeseeseeseeens
46. Surplus (contributed to) withdrawn from Separate Accounts during PErOd.............cocueveveevcierriesieeeeereees et
47. Other changes in surplus in Separate Accounts Statement
48, CHangE iN SUMPIUS NOLES........urvurirrerireiseissseeise st ssessss st et sss st s et s st s st
49. Cumulative effect of changes in aCCOUNtING PHINCIPIES. ........uvererrerrrrrerinirriseeserees st sssss s ssnsnens
50. Capital changes:
50,1 PAIA IN...uuvvrieaiesiisitse sttt sttt
50.2 Transferred from SUrplus (StOCK DIVIENG)........c..uererurrirnrirririniensesessiessss s sssssessesssssessesssssessessassssssessensane
50.3  TranSTEITEA 10 SUMPIUS........vuureuiererireeiceeie ettt sttt nen
51. Surplus adjustment:
51T PaIA UMttt ettt bbbt e

51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance
Dividends to stockholders
Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (LiNes 37 through 53)...........coururirrerriniirireiseieeese st ssessse e sessessssssesssssenns
Capital and surplus as of statement date (LINES 36 + 54).........c.cceviveireieicieieieeieeeete et

52.
53.
54,
55.

518,157

(1241.736) | ..

...26,603,590
2,604,700

34548475

....32,344,157

2,274,772
667,060

..2,827,430
633,627

..... 1,607,713
256,321

...... 2,193,803
530,568

.................. 1,351,392 | oo 1,663,235 | ...........5,227,305
..... 6,090,718 183,564 375,218

..... 7,442,110 .....1,846,799 ..5,602,523
................ 68,450,628 | ...............68,617,439 | ...............68,617,439
.................. 1,846,799 | .ooco....r...5,602,523

(4,196,750) | .... (224.198)] . ..(1,370,186)

220,625 | oo (68,367) | ovvrrrrren 454,656
.(162,329)] ... (193,952) . ..(1,662,678)

4,671,935

73,122,563

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)

2701.
2702.
2703.
2798.
2799.

PeNaltieS aNd ASSESSMENES.......vuevueiuiiiiiieiiissiesse ettt bbb

Summary of remaining write-ins for Line 27 from overflow page
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

5301.
5302.
5303.
5398.
5399.

COMMISSION AND EXPENSE ALLOWANCE ON INITIAL CESSION OF EXISTING ANNUITY BUSINESS............
COMMISSION AND EXPENSE ALLOWANCE ON RECAPTURE OF ANNUITY BUSINESS............cccoouvuviinniiiiinnnins

Summary of remaining write-ins for Ling 53 from OVErIOW PAGE..........ceveviiveieieeese st
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 8D0OVE).........ccriiieiriiiieiesierciessssisissesssessssss st ssssesssssssssssssssenans
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE. ..ottt ssesaesensas | evsesessenssseas 23,105,291 | covevernae. 23,263,063 | ....ccoceonc.. 155,931,060
2. Netinvestmentincome 12,222,875 | ..o 9,889,319 | .o 19,699,439
3. Miscellaneous income 1,421,459 ...1,519,626 4,655,322
4. Total (Lines 1 through 3) 36,749,625 34,672,008 | ............... 180,285,821
5. Benefit and 108S related PAYMENLS............coiuiveieiciceie ettt stnas | saesiesesnienes 26,873,802 | ..cooevrernee. 21,074,027 | c.coeverae. 38,781,069
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.cccvivcreiriieiieiiiierens | et seesssinies | cresssissesssssessssesesssssessess | seeesesssssessssesessssesssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............ccccuveveieeievcviesiecese e | v 7,963,059 | ...cooovvernee. 6,924,886 | .....ccovvncn. 13,340,306
8. Dividends paid t0 POCYNOIAETS........c.ccvivieiieiicisce ettt bbbttt b s s ssaebens | sesesessssesessnsesens 632,806 | ..coovirerrrnnns 595,434 | vovevieens 1,228,408
9.  Federal and foreign income taxes paid (recovered) net of $ 110,000 | ..cooovvcvranne 1,920,000 | ..coovvernannne 1,933,182
10.  Total (Lines 5 through 9) ..35,579,667 .30,514,347 ....55,282,965
11. Net cash from operations (Line 4 minus Line 10) 1,169,958 | ...oovvvrenes 4,157,661 | ..c.oveeeeee. 125,002,855
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS. ..ottt bbbkt | sttt 76,549,586 | ....occvvennnes 27,225,203 | ...coovvrrnenes 35,882,339
1202 SHOCKS. ..ottt bbbttt | nsienisentins 17,094,541 | oo 1,341,513 | oo 2,591,570
12.3 Mortgage loans.
124 Real estate
125 Other INVESIEA @SSELS........uuvueieeiiaciiriieiis ittt bbbttt | cbsees e s s s s e st s s ents | netbssbses bbb s st entes | sbsenbsesbiesbsne bbbt
12.6 Net gains or (losses) on cash, cash equivalents and ShOrt-term INVESIMENTS............ccueiiricrierrcireiinies | cerrsteeeieei e ssieens | reeessesesssessesssssessestsnens | stessessessassessessessssssnssses
12.7  MISCEIIANEOUS PrOCEEAS.........c..ovcveieeriieiiietsieie ettt et bbb s e bbbt s st st s b ssebesnsesesssaebesssbesenss | sbssesessesessssssessssetesssseness | bersssesessnsessssnsesesnsessssnes | sresessesesssnssessssesesnsesasanns
12.8 Total investment proceeds (LINES 12.110 12.7)......cvcuiuieieieiceeece ettt ssse s ssnaes | evsessesissineas 93,644,127 | .covvee. 28,566,716 | ....coevvve. 38,473,909
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..66,765,619 48,649,226 | ..... ..165,757,031
13.2 Stocks 113,395 | oo 1,529,159 | oo 2,575,314
13,3 MOMGAGE I0BNS.......couivieiiciitsiie ettt b bbbttt b st b st s s s b st s s ssens | stsstessessesssessessessnsassessnss | stesessssessessssasssssessessntants | esbessessesnsansesses et entes e sas
134 REAIESIAE. ... et | SesienR sttt es | Hresent et | Sete et
13.5  OFNEI INVESIEA @SSELS. ... ..uveeciriuiieiciei ittt ettt ensees | Hebbesb et e st ee bbbt et b eebsnbans | Hietsestasbnessessets e bt senbanias | sbebsessestassebses s st b s snes
13.6  MiSCEIIANEOUS APPIICALIONS. ......eovverveciiriieiseiseieeseeeist ettt es st et s s s essensesnssntens | sesssssessssssssssansensssansansess | cosssessesnssnsssssssnssssessssanes
13.7 Total investments acquired (LINES 13.110 13.6)........cceveriurieieieieseeeseseese e ssssssssessessssenss | senrenrernnreene00,809,014 | coviiviiiiinas 50,178,385
14.  Netincrease or (decrease) in contract loans and premium notes... ...300,001 265,092
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 26,465,112 | .ocvererne (21,876,761)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES.......euivieiicicteiieiietete ettt bbbt s st sse s bnses | crssbessessssssessessnssnsassessess | stessesssessessesssssssessessnsanss | sestessessesssssssessessnssnsessesas
16.2 Capital and paid in SUPIUS, 1SS trEASUIY STOCK..........cvurvreriririieririeis st sssssee st ss s ssessansss | sessessssssessessasssnssessasssnssns | ressessessssssessessssssessassansss | stessssssessasssssessasssnssessnnes
163 BOITOWED FUNGS........ ettt bbbkttt | 4ebseb s st e bt n bbb s s etbes | esbebee st es b s b st b
16.4 Net deposits on deposit-type contracts and other insurance Iabilities............cccoveverrieriieeniceees e | e 37,037 | e (53,692)
16.5 Dividends to stockholders e |-
16.6  Other cash provided (APPHEA)..........cvcvurvirrieeieieieeee ettt ettt sss s ssstesssns | ssssessesssnsanes 2,923,783 | ..o (528,233) | ...coveveee. (5,255,682)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccoeverierrnnaes 2,960,820 | ...ccovrirrinnes (581,925) | cooverernee (5,441,430)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccovvrevvrcns | wovvernrenreneens 30,595,890 | ..ovovreinene (18,301,025) | ..ovvvrrerrnne (10,790,508)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YBAI ..ottt sttt sa s s nsensesnses | evaessssnsaneas 16,594,259 | ....ccevvvvneee 27,384,767 | ..o, 27,384,767
19.2 End of period (LiNe 18 PIUS LINE 19.1).....iimiiiiiiriieise ittt sissssssss bbbttt nsssssens | oesisesisssisnd 47,190,149 | oo 9,083,742 | ..ovvvvrinn. 16,594,259
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 ettt ket et R R f R E R RS SRR E et s ket es s st st st ens | anstenstensteent st sent st enttens | srenstenstenstenstenstenntnntnntes | enssensisnssensens sttt
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

14.

15.

INAUSEHAI TIE. ...t s

Ordinary life INSUFANCE...........vurererererereeeeieeese sttt sssesseses

Ordinary individual @NNUILIES............covcveveiieiiecee et

Credit life (group and iNdiVIAUAI)............ccoeveverriiieicieeee e

GroUP Jife INSUFANCE........vuiveiicieicte ettt bbb sttt

GrOUD @NNUILIES . .e.vvvveeenreriseeeseseesessseee sttt st ss ettt ens s

ABH = GrOUD ..ottt ettt bbbttt

A&H - credit (group and iNAIVIAUAI)..........c..cvererereereeieeneieeeese et

ABH = OthT ...ttt

Aggregate of all other liNeS Of DUSINESS..........c.cuierrerrieeireireerereeeee e

Subtotal (LINeS 1 throUgh 10)........evuevereieieieieseeeeteees sttt

Fraternal ( Fraternal Benefit SOCIEties ONly)..........oveeeeerrieeneereieinereiecseiseee e

Subtotal (LINES 11 throUGN 12).......cuueveeeeeieieeseeeseisees et saenees

DEPOSIt-tyPE COMTACES..........cvieiicictceie et

Total (Lines 13 and 14)

................................ 25,348,922

.................................. 3,161,342

................................ 26,625,646

.................................. 3,929,858

................................ 51,794,016

.................................. 8,126,046

1098. Summary of remaining write-ins for Line 10 from overflow page..........cccouevvvevevereierrerennne.

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE).......ccereverirrierierieiseiesiereisrssisseenaes
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
| SSAP# | F/SPage | FI/SLine# | Current Year to Date] 2018
NET INCOME
(1) MOTORISTS LIFE INSURANCE COMPANY Company state
basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 7,442,110 |$ 5,602,522
(2) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ $
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 7,442,110 |$ 5,602,522
SURPLUS
(5) MOTORISTS LIFE INSURANCE COMPANY Company state
basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX $ 73,122,562 |$ 68,450,625
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ $
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 73,122,562 |$ 68,450,625
C. Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds are backed by other loans and stated at amortized cost using the scientific amortization method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securities. The
retrospective adjustment method is used to value these securities.
D. Going Concern
Management has concluded that there is no substantial doubt of the company’s ability to continue as a going concern.
Note 2 - Accounting Changes and Corrections of Errors
No significant changes.
Note 3 - Business Combinations and Goodwill
Not applicable.
Note 4 - Discontinued Operations
Not applicable.
Note 5 - Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions

Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values and
internal estimates.

1 2a | 2b 3
Amortized Cost Basis
Before Other-Than- Temporary
Other-than- Impairment Recognized Fair Value
(2) Temporary Impairment in Loss 1-(2a+2b)
Interest | Non- Interest

OTTI recognized 1St Quarter

a. Intenttosell $ $ $ $

b.  Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis

c.  Total 18t Quarter $ $ $ $

OTTI recognized 21 Quarter
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1 2a | 2b 3
Amortized Cost Basis
Before Other-Than- Temporary
Other-than- Impairment Recognized Fair Value
(2) Temporary Impairment in Loss 1-(2a+2b)
Interest Non- Interest
d. Intenttosell $ $ $ $
e. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
f.  Total 2nd Quarter $ $ $ $
OTTI recognized 3 Quarter
g. Intentto sell $ $ $ $
g. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
i.  Total 3rd Quarter $ $ $ $
OTTI recognized 4t Quarter
j.  Intentto sell $ $ $ $
k. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
. Total 4th Quarter $ $ $ $
m. _Annual aggregate total XXX $ $ XXX
(3) Recognized OTTI securities
1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
$ $ $ $ $
Total $

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 20,150
2. 12 Months or Longer $ 98,515
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 3,229,850
2. 12 Months or Longer $ 6,082,122

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
OTTI Committee meets quarterly to review Fixed income securities, Equity securities and Other securities based on pre-established quantitative
measures to assess vulnerability. In addition, other information from press releases, rating agency assessments, prior period performance, managerial
input, and analyses from external advisors and investment managers is considered.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received
|b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 3,529,546 |

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions
Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Not applicable.

M. Working Capital Finance Investments

Not applicable.

N. Offsetting and Netting of Assets and Liabilities
Not applicable.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.
Note 7 - Investment Income
No significant changes.
Note 8 — Derivative Instruments
Not Applicable.
Note 9 — Income Taxes
No significant changes.
Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.
Note 11 - Debt
Not applicable.
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
The company participates in a defined benefit pension plan sponsored by its parent, Motorists Mutual Insurance Company. Motorists Mutual

elected to freeze its defined benefit pension and other non-qualified benefit plans effective December 31, 2017.  This change had no financial impact
in the periods reported for Motorists Life Insurance Company. See note 12 in the Notes to the Financial Statement for Motorists Mutual

Insurance Company for additional information.

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

No significant changes.

Note 14 - Liabilities, Contingencies and Assessments

No significant changes.

Note 15 - Leases

No significant changes.

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable.

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

Not applicable.

Note 20 - Fair Value Measurements

A. Fair Value Measurements
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(1) Fair Value Measurements at Reporting Date
Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

SSAP No. 100, Fair Value Measurements, clarifies the definition of estimated fair value and establishes a hierarchy for measuring estimated fair value.
The hierarchy established by this standard consists of three levels to indicate the quality of the estimated fair value measurements as described below:

Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Unadjusted quoted prices for identical assets or liabilities in active markets
that are readily and regularly obtainable.

Level 2 - Significant Other Observable Inputs: Quoted prices in markets that are not active or inputs that are observable either directly or indirectly.
These inputs can include quoted prices for similar but not identical assets or liabilities other than quoted prices in Level 1.

Level 3 - Significant Unobservable Inputs: Unobservable inputs that are supported by little or no market activity and are significant to the determination of
estimated fair value of assets or liabilities. Unobservable inputs reflect the entity’'s assumptions about the assumptions that market participants would
use in pricing the asset or liability.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
$ $ $ $ $
Total $ $ $ $ $
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers into or
out of any of the levels during the quarter reported.

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Not Applicable

Total Gains and| Total Gains and
(Losses) (Losses) Ending Balance
Beginning Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current

Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets

$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $
b. Liabilities

$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $

(3) Policies when Transfers Between Levels are Recognized
At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers into or
out of any of the levels during the quarter reported.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Not Applicable

(5) Fair Value Disclosures
Not Applicable

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable

Fair Value Level

The following tables reflect the estimated fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those

accounted for under the equity method (subsidiaries, joint ventures and ventures). The estimated fair values are categorized into the three-level fair value
hierarchy as described above.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 540,835,056 |$ 504,559,742 |$ - |$ 540,835,056 |$ $
Other Invested Assets $ $ $ $ $ $ $ 307,615
Bonds

When available, the estimated fair values for bonds, including loan-backed and structured securities, are based on quoted prices in active markets that are
readily and regularly obtainable. Generally, these investments are classified in Level 1. Generally, these are the most liquid of the Company’s securities
holdings and valuation of these securities does not involve management's judgment.

When quoted prices in active markets are not available, the determination of estimated fair value is based on market standard valuation methodologies, giving
priority to observable inputs. The significant inputs to the market standard valuation methodologies for certain types of securities with reasonable levels of
price transparency are inputs that are observable in the market or can be derived principally from or corroborated by observable market data. Generally, these
investments are classified as Level 2.

When observable inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain types of securities
that trade infrequently, and therefore have little or no price transparency, rely on inputs that are significant to the estimated fair value that are not observable in
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

the market or cannot be derived principally from or corroborated by observable market data. These unobservable inputs can be based in large part on
management’s judgment or estimation, and cannot be supported by reference or market activity. Even though these inputs are unobservable, management
believes they are consistent with what other market participants would use when pricing such securities and are considered appropriate given the
circumstances. Generally, these investments are classified as Level 3.

Other Invested Asset

D. Not Practicable to Estimate Fair Value
Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation
Asset is not a marketable financial
Affiliate LLC holdings $ 307,615 N/A instrument
E. NAV Practical Expedient Investments

Note 21 - Other ltems
No significant changes.
Note 22 — Events Subsequent

Subsequent events have been considered through  for these statutory financial statements which are to be issued on . There were no events occurring subsequent to
the end of the quarter that merited recognition or disclosure in these statements.

Note 23 - Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses

The company did not make any material changes in the provision for incurred loss and loss adjustment expenses attributable to insured events of prior
years.

B. Information about Significant Changes in Methodologies and Assumptions
The company did not make any material changes in the provision for incurred loss and loss adjustment expenses attributable to insured events of prior
years.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

No significant changes.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 — Reserves for Life Contracts and Deposit-Type Contracts

No significant changes.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant changes.

Note 33 — Premium and Annuity Considerations Deferred and Uncollected

No significant changes.
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 34 — Separate Accounts
No significant changes.
Note 35 - Loss/Claim Adjustment Expenses

No significant changes.
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

1.2
2.1

22
3.1

3.2
3.3

34
35
41

42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

1 No[]

reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X
If yes, complete Schedule Y, Parts 1 and 1A.

1 No[]

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes|[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

No[X]

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

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

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

NIA [X]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 11/07/2014

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] NoJ[ ]

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

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

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

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB OCC | FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X
a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

(
(
(
(d

c) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

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

9.2

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

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]

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

Qo8
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ $ 34,2140
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 306,334 307,614

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 306,334 $ 307,614

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,529,546
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,529,546
16.3 Total payable for securities lending reported on the liability page: $ 3,529,546
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
BNY Mellon 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

securities"].
1 2
Name of Firm or Individual Affiliation
Conning Asset Management Co. u
New England Asset Management, Inc. 9]
Northern Trust Investments, Inc. U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] Nol[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107423 Conning Asset Management Co. 254900312299B6776G77 SEC No
105900 New England Asset Management, Inc. | KURB5E5PS4GQFZTFC130 SEC No
105780 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC No

Q08.1



Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

Q08.2



Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
3.3
34

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

111 Farm mortgages LT
1.12  Residential mortgages... G
113 COMMEICIAl MOTLJAGES. ... ..cviiieereicteieiieie sttt sttt bbbt b e s bbb b b s bt s A b bbb s s b b s b bRt b s s b b s s b b s bbb ettt bRt et bbb s et et n st et st bnaebenas B
114 Total MOrtgages iN GOOT STANGING. .........vurerurreririreeereieire st se st sse st es e s es e ss s £ £ s e8RS E ek en bbbt en s e 0
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESUCIUIEA tEIMNS ...ttt b s ss st G
Long-term mortgage loans upon which interest is overdue more than three months

RGBT 4 1 11103 (o -0 =TSO TSP OTPST TR

1.32 Residential mortgages
1.33  Commercial MOMGagesS.......c.ovururrereererrerneeseereiseesseessesesssnenenns

1.34  Total mortgages with interest overdue more than three months
Long-term mortgage loans in process of foreclosure

141 Farm mortgages.....

1.42 Residential mortgages...

143 COMMEICIAl MOTLJAGES. ... .cviviveteiectiieieie sttt ettt bbb e b st b et b s bt s e bbb bR b s s b b s s b b e s bbb st b s bbb A s b s b et b et b bbb s st et s aebnnebenas B
144 Total MOrtgages in PrOCESS OF FOMECIOSUIE. .........curuuriuieeireirecereteeseess et ettt s s s s b s b £ o8R8 s R bbb b bbbt e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ottt ettt sttt bt snaen G e 0
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

R B o T 11110 (oo 11T G
1,62 RESIABNEAI MOMGAGES. ... . vvuiereercieeisee sttt es s st ses 8848888888885 st G
1.63  COMMETCIAl MOMGAGES. .....cvuevreveeiictites et tes ettt s e s st s s ss b s s s s s s s s s b s b s s s e b s s e bR s st b s s s bt s e b e bR b s b bttt s s et s s e st n e st bnen G
1.64  Total mortgages foreclosed and transferred t0 rAl BSIALE..............c.cuiviueiei bbbttt bbb e 0

Operating Percentages:
21 A8H loss percent

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses.

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least tWo StateS?..........cccovevevererrceieieeeeee e Yes [ X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

Fraternal Benefit Societies Only:

5.1

52

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NAT[ ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ 1] No[ 1]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Outstanding Lien Amount

Qo9



Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code 1D Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE

Q10




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts

1. AIADAMAL......o e
2. AISKA. ..o
3. ANZONA. ..t
4. Arkansas.
5. California.
6. Colorado.....
7. Connecticut.
8.  Delaware.............
9.  District of Columbia.
10.  Florida......ccoovvne.

11.  Georgia...
12.  Hawaii.
13.  Idaho...
14.  lllinois..
15.  Indiana

18: Kentucky.

20. Maine......
21, Maryland.........cocivieeeee s
22. Massachusetts

23, Michigan.....
24,  Minnesota...
25.  Mississipp!

26, MISSOU...uvecerecrecrcese ettt b s
27, MONEANA.......cvieericieieeie et
28. Nebraska

29. Nevada........

30. New Hampshire..

31.  New Jersey.....

32.  New Mexico

36. Ohio.....

37.  Oklahoma

38.  Oregon........

39.

40.  Rhode Island...........ccccocvieieiiieeeieesee s
41, South Carolina...........ccceveereeeeiesseesesessee e sens

42.  South Dakota..
43.  Tennessee..

44,  Texas......

45, UM e
46, VEIMONL.......coivieieeicierece ettt
47.  Virginia........

48.  Washington.
49, West Virginia...
50.  Wisconsin....

51.  Wyoming.........

52.  American Samoa.

53.  Guam.............

54. Puerto Rico......

55.  US Virgin Islands.........

56.  Northern Mariana Islan

58.  Aggregate Other Alien
59.  Subtotal
90. Reporting entity contributions for employee benefit plans....
91. Dividends or refunds applied to purchase paid-up

additions and aNNUILIES...........cceveveeriveieieeeeee e
92.  Dividends or refunds applied to shorten endowment or

Premium paying PEMOQ.........ouererurrereeereeseereeneeseesesesseseesesseesenessenn .
93.  Premium or annuity considerations waived under disability

or other contract ProVISIONS...........ccoeeeeereeneeneereinerneeseeseeseeese e eseeens
94.  Aggregate other amounts not allocable by State.
95.  Totals (Direct BUSINESS).......ocuureueercererreeeinens
96. Plus Reinsurance Assumed
97. Totals (All Business)............
98. Less Reinsurance Ceded..........cccovvrererernnnns
99. Totals (All Business) less Reinsurance Ceded...........ccccoeeniereunnccn.

580071, ChiNG....ueieiierieieierissieeesissie sttt nsaes

. England..

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)

. Summary of remaining write-ins for line 58 from overflow page.....| ..

. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)......

: Summary of remaining write-ins for line 94 from overflow page.....

(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..........ccccoovvenrinniiiniinnnns

E - Eligible - Reporting entities eligible or approved to write surplus lines in the

state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reiNSUrer.................coovueeveens
N - None of the above - Not allowed to write business in the state




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Motorists Mutual
Insurance Company

Motorists Commercial Mutuwal
Insurance Company

Phenix Mutual Fire
Insurance Company

Wilson Mutual
Insurance Company

BrickStreat Mutual
Insurance Company

lowa Mutual

FEIM - 31-4250550 Insurance Company
MAIC Company Code - 14621 &
FEIM - 38-0738760 FEIM - 20-2384166 smﬁwim - g FEIN - 4102008000 FEIN - 42-0333120

FEIN - 02-0175280 T

[4%9)

MAIC Company Code - 23175
Siate of Domicile - Mew Hampshire

MAIC Company Code - 19850
Stale of Domicie - Wisconsin

MAIC Company Code - 12372
Siaie of Domicie - Wesl Virginia

NAIC Company Code - 13331
State of Domicile - Ohio

NAIC Company Code - 14328
‘Stale of Domicile - kwa

PinnaclePoint
Insurance Company

FEIM - £8-1783333
MAIC Company Code - 15137
State of Domicile - West Virginia

NorthStone
Insurance Company

FEIM - 26-0818000
NAIC Company Code - 13045
Siaie of Domicie - Pennsyivania

SummitFoint
Insurance Company
FEIM - £8-1705752

MAIC Company Code - 15136
State of Domicie - West Virginia

AlleghenyPoint
Insurance Company

FEIM - B7-0B07T723
NAIC Company Code - 13018
State of Domicie - Pennsylvania

Brick Street Foundation, Inc
FEIM - B0-D772825

MICO
Insurance Company

FEIM - 31-1022150
MAIC Company Code - 40832
State of Damigile - Ohio

Motorists
Service Corporation

FEIN - 31-0iB51908

Consumers Insurance
USA, Inc.

FEIN - 82-1580B61
MAIC Company Code- 10204
State of Domicle - Tennessee

MIG Realty, LLC

FEIN - 31-2851462

T0% 30%

lowa American

Motorists Life

Insurance Company MCM Insurance

Agency, Inc.
FEIM - 310717055
NAIC Company Code - 88311
Siate of Domicie - Ohia

FEIN - 41-1583134

Insurance Company

FEIM - 42-1018033
MNAIC Company Code - 31677
Siate of Domicie - lowa

Broad Street Brokerage
Insurance Agency, LLC

FEIN - 31-1783451

Maotorists Insurance Group
Foundation

FEIM - 31-1712243

10% IMARC, LLC

FEIM - 42-148847B

20%
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Statement as of June 30, 2019 of the

MOTORISTS LIFE INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
BROAD STREET BROKERAGE INSURANCE MOTORISTS MUTUAL INSURANCE
.................................................................... 311783451, | oovveeevvens [ eevrveseiiniinnes [ evneinniseseiienennees | AGENCY, LLC OH............ |DS................ [MOTORISTS LIFE INSURANCE COMPANY.. |OWNERSHIP.... |....100.000 |COMPANY N [ 20
MOTORISTS INSURANCE MOTORISTS MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 10204... |62-1590861.. | ..overerrerrrires | cerrrerreireenens | reereeseessesseeeesnees CONSUMERS INSURANCE USA, INC............. L\ A COMPANY OWNERSHIP.... |....100.000 |COMPANY | Ne [ 2
MOTORISTS MUTUAL INSURANCE
.................................................................... 42-1496478... | ..o | v | eovnrvsevsesseineinns | IMARC, LLCoiicicieeieeineiseiseissiseiinnns | Wi |NIAL.......... | IOWA MUTUAL INSURANCE COMPANY........|OWNERSHIP.... |......90.000 | COMPANY
MOTORISTS INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 31577... [42-1019089.. | ...ocvverrrrirnes | erreerrerrneinenns [ eerneeineineenneenneens IOWA AMERICAN INSURANCE COMPANY.... [OH............ A IOWA MUTUAL INSURANCE COMPANY....... OWNERSHIP.... |...100.000 |COMPANY  |.Ne |20
MOTORISTS INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 14338... |42-0333120.. | .cevverrerreins [ e | veeireeineeseeineniens IOWA MUTUAL INSURANCE COMPANY......... OH......cc0... TA et | ettt | e | et COMPANY N T
MOTORISTS COMMERCIAL MUTUAL MOTORISTS MUTUAL INSURANCE
.................................................................... 41-1563134.. | oveevveeieens | eveverereiinees | eevnirennnnenennneee. | MCM INSURANCE AGENCY, INC........cccoeeeeee. |MN............ |NIAL.............. [INSURANCE COMPANY OWNERSHIP.... |....100.000 | COMPANY
MOTORISTS INSURANCE MOTORISTS MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 40932... [31-1022150.. | ..overeerrierree | e | e MICO INSURANCE COMPANY.........cooomrienrienne OH........... A COMPANY OWNERSHIP.... |...100.000 |COMPANY | _.No |20
MOTORISTS INSURANCE MOTORISTS COMMERCIAL MUTUAL MOTORISTS MUTUAL INSURANCE
0291 | GROUP 13331... |41-0299900.. | ..evovrrerrrreins [ eerrerrreiieiiees | eeeireiineiineiiieiiees INSURANCE COMPANY OH........... UDP ..o [ ettt ssssssssse s ssssssssssssssenes | sessiesssesssesssssssnssins | oeeeseessneesnes COMPANY N
MOTORISTS INSURANCE MOTORISTS MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 66311... [31-0717055.. [ ..o | e | e MOTORISTS LIFE INSURANCE COMPANY.... | OH............ RE....oiiinnn. COMPANY OWNERSHIP.... |...... 70.000 [COMPANY LN 20
MOTORISTS INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 14621... | 31-4259550.. | ..evoerrrerrreins [ eerrerrreiineiinees | reeireeineisnesssesiens COMPANY OH.......c.... UDP ..o [ ettt ssssssssssssssssssssssssssssssnses. | sessssssssssssssnssnssins | coneenseneenses | sonmesnnssnnssnssnsssssssssnsssnssssssssnssssssssssnsns | ooeeeNavones | T,
MOTORISTS MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
.................................................................... 31-0851906.. | .veevereervrenrns | wrvernrereernerenes [ ereereeneineernnnnee. | MOTORISTS SERVICE CORPORATION......... |OH............ [NIA............... [ COMPANY OWNERSHIP 100.000 | COMPANY
MOTORISTS INSURANCE PHENIX MUTUAL FIRE INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 23175... [02-0178290.. | ...cerverivrrie | eererreieiirreins | e COMPANY OH........... TA e | et | et eeesneas | srteesinninnis COMPANY N
MOTORISTS INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 19950... |39-0739760.. |..cveerrrerrrerns [ eerreerreirneiiiees | veereeiseesneisseiiees WILSON MUTUAL INSURANCE COMPANY..... |OH............ TA e | ettt | e | srtesinntenis COMPANY N
MOTORISTS MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
.................................................................... 81-4951462.. | ...coovvrvvrvens | evvrververnenns | eevvernersennenneinn |MIGREALTY, LLC....oevvevvevvcirccnecnenneineninens | OHuceicee | NIALL.....co..... | COMPANY OWNERSHIP 100.000 | COMPANY
MOTORISTS INSURANCE GROUP MOTORISTS MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
.................................................................... 311712343, | s [ vrerernesereis [ eevereerneesnennnns | FOUNDATION OH............ [NIA............... | COMPANY BOARD.......cccco. [ evverneereenen. [ COMPANY
BRICKSTREET MUTUAL BRICKSTREET MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 12372... | 20-2394166.. | ...cererrrrrenne | eeereerreireinene | reereereesseiseeeenees COMPANY WV...oonne. O OO SUS SO SPPRPTSOPPPUUR PUVPPRRURSRRPRTRTN DTSR COMPANY LNe |
BRICKSTREET MUTUAL BRICKSTREET MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 15137... |46-1783383.. | .ovociieiieins [ e | v PINNACLEPOINT INSURANCE COMPANY..... |WV............ A COMPANY OWNERSHIP.... |...100.000 |COMPANY N |20
BRICKSTREET MUTUAL BRICKSTREET MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 13045... |26-0818900.. |..cvoverrrerrreins [ eerrerrneirieiiiees | veereeineesneisneenees NORTHSTONE INSURANCE COMPANY......... PA. .o COMPANY OWNERSHIP.... |...100.000 |COMPANY  |..Ne |20
BRICKSTREET MUTUAL BRICKSTREET MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 15136... |46-1795752.. | .ovoveverreins | e | veeineeinesinessneniens SUMMITPOINT INSURANCE COMPANY.......... WV, A COMPANY OWNERSHIP.... |...100.000 |COMPANY  |..No |20
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
BRICKSTREET MUTUAL BRICKSTREET MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
0291 | GROUP 13016... |87-0807723.. | .covoeereereins [ eerrinrineieees | eeerneiiseiseesieeeiees ALLEGHENYPOINT INSURANCE COMPANY. [PA............. A COMPANY OWNERSHIP.... |...100.000 |COMPANY  |... N....... I
BRICKSTREET MUTUAL INSURANCE MOTORISTS MUTUAL INSURANCE
.................................................................... 80-0772825.. | ...ccovvvvervees | cvvrsersernenns | covsernernernennee. | BRICKSTREET FOUNDATION, INC........ooeeee. |WV....ceo.ee. | NIA............... | COMPANY BOARD........cccoe. | convererererenne. | COMPANY N (b
Aster Explanation

THE COMPANY IS A MUTUAL PROPERTY/CASUALTY INSURER AND AN AFFILIATE OF THE MOTORISTS INSURANCE GROUP. MOTORISTS MUTUAL INSURANCE COMPANY IS THE ULTIMATE CONTROLLING ENTITY OF THE GROUP THROUGH AN INTERLOCKING BOARD OF DIRECTORS.

THE ENTITY IN COLUMN 8 IS A SUBSIDIARY OF AN INSURER THAT IS AN AFFILIATE OF THE MOTORISTS INSURANCE GROUP. MOTORISTS MUTUAL INSURANCE COMPANY IS THE ULTIMATE CONTROLLING ENTITY OF THE GROUP THROUGH AN INTERLOCKING BOARD OF DIRECTORS.

SCHEDULE Y, PARTS 1 AND 1A, INCLUDES THE MOTORISTS INSURANCE GROUP FOUNDATION, A 501( C)(3) TAX-EXEMPT PRIVATE FOUNDATION, INCORPORATED ON JULY 12,2000.

SCHEDULE Y, PARTS 1 AND 1A, INCLUDES BRICKSTREET FOUNDATION, INC, A 501( C)(3) TAX-EXEMPT PRIVATE FOUNDATION INCORPORATED ON DECEMBER 23, 2011.




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of

business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code

will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an

explanation following the interrogatory questions.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically
with the NAIC?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile
and electronically with the NAIC?

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with
the state of domicile and electronically with the NAIC?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)
be filed with the state of domicile and electronically with the NAIC?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed
with the state of domicile and electronically with the NAIC?

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second
quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.
A NO response resulting with a barcode is only appropriate in the 2nd quarter.

Explanations:

1.

© N oW

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

Bar Code:

Response
NO

NO

NO

NO

NO

NO

NO

NO

A TE AR AU AR ATR AR
* 6 6 311201 94900000 2 =
AN O AL AAER OV DA R
* 6 6 3112 01 93 650000 2 =
AT AR SR UM TR AR AR
* 6 6 311201 94450000 2 =*
AN TR AR ER IR CRR RO R
* 6 6 3112 01 94460000 2 =

Q14

A L0 A IR ARRL
* 6 6 311201 944700UO0O0 2 =
AL A IR AR IR MR
* 6 6 3112 01 9448000 O0 2 =
A L0 A AR AR
* 6 6 311201 94490000 2 =*
AL A O BRI R AL AR
* 6 6 311201 97 00O0UO0O0O0 2 =



Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 of prior year...........c.ccoevevevevereereeveeennns
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rverereriirnrreeeeese e
2.2 Additional investment made after acquisition.............ccccccveeeviericiriinnnnns
Current year change in enCUMbBIaNCES...........coveeverrerineneereisneseeseereeeeseeens
Total gain (I0SS) ON AISPOSAS........c.vevivieereiireiriiee et
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvveveiveveieerieiserereeieeesesens

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cccvverrrninrneieissnsee s
ACCIUAI Of dISCOUNL. ..ot Y
Unrealized valuation increase (deCrease)..........cowvrnrerenernresressssesensenssnnens
Total gain (loss) on disposals

Deduct amounts received 0n diSPOSAIS. ...

Deduct amortization of premium and mortgage interest points and commitment fees...

Total foreign exchange change in book value/recorded investment excluding accrued
Deduct current year's other-than-temporary impairment recognized

INTErESt. ..o

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total valuation @llOWANCE.........c.civiieieieieieieessse e nans
Subtotal (Line 11 plUS LINE 12)......cuveieerreieierireieeseisseeeseessese s eessessssaseenns
Deduct total nonadmitted amounts............cccccveereireirenieierennnns
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year...........c.ccoeveveveververecreeennnns
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount...........ccceervirerennns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation............cceeeenieiererneieieiesesnns
Total foreign exchange change in book/adjusted carrying value...........c.ccocevvirevennne.
Deduct current year's other-than-temporary impairment recognized............ccccouevennne
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Lin€ 12)......ccccovisrnriiniinninnenns

........................................ 176,594

....307,615
....307,615

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© Nk w2

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and Stocks aCQUIFEd............c.cceveveeieiiiieieieiee e
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of PrEMIUM...........ocrrrrrsinre e ssesssesesens
Total foreign exchange change in book/adjusted carrying value...........cccccoevevriveiinnne
Deduct current year's other-than-temporary impairment recognized............ccccoevevenenne

Deduct total nonadmitted amMOUNS............ccceviveieieiiisieeeseee e

. Statement value at end of current period (Line 11 minus Ling 12).......cccccceerverrrernneens

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees..........c.cccovvereirerirerennns
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)

528,592,495
66,879,013
198,229
....(5,240,034)
8,374,132
...93,644,127
........................................ 599,968

400,897,425
168,332,345
........................................ 277,516
.................................... (1,897,869)
260,099
....38,473,909
........................................ 907,925

........................................ 104,814

................................. 528,592,495




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- vt bbbt | seseeisnsisssissi e 461,874,191 | oo 37,393,813 | oo 25,614,637 | ..o (362,851) | .eocvenirrirrireinns 461,874,191 | oo 473,290,516 | ..ovoeeierireieeieeieeieieeieiseens | e 461,805,179
NAIC 2 (B)- 1ot | eebesteess st eees 51,093,447 | oo | s 3,056,780 | ..oovvnrvrireiiireieeene 195,354 | oo 51,093,441 | cooooviieiieees 48,232,015 | ..o eeieieiees | et 48,308,636
NAIC 3 (8)- vt | eebestess ettt eees 13,384,747 | oo 6,163,983 | oo AATT,036 | oo 2,031 | oo 13,384,747 | oo 15,073,725 | .oooooeeeeeineineiseiseinsiseinees | eerensesssssessssseees 13,599,757
NAIC 4 ()-eervrrervereeireireeseieieee sttt st ssssessnsnsss | sessessssssssssessassnnssnes 1,792,810 | oo 227,126 | covoveeeerereeeieeeis 45174 | oo (12 ) [ 1,792,810 | oo ETA,T04 | oo | et 1,358,025
NAIC 5 (B)- vttt | eeesesssee s 823,403 | ..o | e 57,403 | e 23,005 | oo 823,403 | oo 789,005 [ ..eooieeeeeeceeeeeeeieeeeienises | et
NAIC B (B)-..-vvererrereireiseise ettt | rntest e A18,852 | 1. | ettt | sttt 1,825 | oo 418,652 | o 420,478 [ .o | e 419,454
TOtAI BONGS....e vttt | ensenssnssnsssnesnens 529,387,243 | ..o 43,784,922 | ..o, 33,651,029 | ..o (140,694) | ..ovoivvriiiciiins 529,387,243 | ..o 539,380,442 | ....oviiiiiriiriiinisn s (O I 525,491,051

20ISO

NAIC 2.ttt b sttt | e es e e s R e | eeR R R s | £eeeE R R R | HeeE R Rt ents | ettt | eeet ettt 0 [ erereeereeeseeeisses s | et
10, NAIC 3ottt | 1eeb e s bbb es | eeR e R RS R Rt | eeh e LRt eRe | ek R Rk RE e | 4ees iRt | ekt bt 0 [t ensienes | e
T10 NAIC 4t | teb ettt R e | eeR e RS bRt | feeh iRtk ees | Seees R | Shes iRttt | cebt st 0 [ snienes [ e
12, INAIC Bttt bbb bbbt es | e bbb | 8RR R R e bR R | SheeR e R R Rt | Hebeeeb bbb bbbt ens | setb bbb | ettt 0 [ v eesssesseessseees | seesseess st enenn
13 INAIC Bttt b bbbt | eeb e bbbttt | HfeRt R bRt R bR Rt Rt st | CRfeeR Rt eeR Rt R Rt Rt R Rt Rt eene | febeeebeeeE s bk b b s bt | seeb ettt bbb | eeh et 0 | s | e
14, Total Preferred SOCK..........ccoouiiriiiiiciciscirsccecinissins | et 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK.........ouireriinimsiininiineisssnesssnesssessnnns | senssessssnsssssesnees 529,387,243 | ....ovvvivirriinciinns 43,784,922 | ...oovviviirinn, 33,651,029 | ..oooivriincrniienns (140,694) | ...vveivrrniriririins 529,387,243 | ...oovvvvirririnens 539,380,442 | ...ooviiiiiiitnnnieaes (O IR 525,491,051

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§....0; NAIC2S...0; NAIC3$...0; NAIC4S$...0; NAIC5S...0; NAIC6S...0.




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cuireririeereteees | et 29,307,023 |.....ccooovvrirenn XXX e [ 29,249,030 | ....vvericieiieercee e | et s
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI.........cvueieieeiiiriieieisetssie ettt ssesssssnss | siebssessessessssssessessssastesesssessessessssnd 0 | oo
2. Cost of short-term iNVESIMENES ACUITEM...........ceveiveeicieeeceicceee ettt s s sssssas | evsessssssessesessssssasssesnsnean 29,249,030 [ ..ovoveveeeieceeerres e
3. ACCIUAL OF GISCOUNL........oviiiii bbbt | ittt 57,993 | oo
4. Unrealized Valuation INCrEASE (QECTEASE)........urvrwrrerrerierreseesesssessaseesssssessssessssssessesssssssssessasssessessessssssessessssssessassnssessans | sessessnssossssssessasssssessessasssnssestasssnssessosss | sesesssssnssnssossnssessessnssessesssssnssessssanens
5. Total Gain (I0SS) ON QISPOSAIS.........coeviuiiiieisiiiisiieieietes ettt s s bt bbb se st s st s et snt st | 4ntessebsssessesse s s s b e s s e s e b s s e s b b s s ssessnns | Hhebssbstessesssssnsesse s s an b s s e bbb s bae s tns
6. Deduct consideration rECEIVEA ON QISPOSAIS..........evuururrerrererreseereeesessseeseeseesssaseesessssssessessssssessessessssssessessassssssessessssssessos | sessessessssssssessassssssessassanssessessasssnssnssans | sessessossssssessssssssmssassssssessessnsnnssessssnnes
7. Deduct amOrtization Of PIEMIUM.........c.cciiieieieicieie ettt et bbbttt s s bbb s s bsesses | 4ntessebsssensesse s s enbes s s e b s b s se b b sssensensnss | Hhesssbntessesssssnsesse s s an b s s e bbb s e bae s tns
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE.............cuuirrurrirreiiireieiissiseiie s ssssesssssssessssssessessenes | eessessesssssssssessassssssessassasssessessassssssessans | sessessssnsssessssssssmssassssssessessnsnsssessansanes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuueieuiiriiiieieieiese et sess | estesesssssssesses et sssessessesansassessessnsansessnss | sressssassessessnssnsassessessnsassessessnsensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccovrrrrmirmrrrininrireinssesnssssssnsens | seeressessnssssssssnsssessssssseens 29,307,023 | oo 0
11. Deduct total NONAAMItIEA @MOUNTS...........ciiiiiiiiii bbb | SE86 R bbbt | bbb
12. Statement value at end of current period (Ling 10 MIiNUS LINE 11)..... o ssesessessssesesssessesssssnsssssssssessnsans | sesssssessssssssssssssssessassessnees 29,307,023 | ..o 0

QsIo03




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

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

QsSI04, QSI105, QSI06, QSI07



Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI.......cvuurrrrererrirrereneissesessessssssessessssssesssesesssssssssessens | sesessesssssssssssssssssssassnsssssessnens 12,912,081 | oo 22,014,459
2. Cost of cash €QUIVAIENTS CQUINEM.............c.eviuieeieciciceee ettt st asnes | evsesessssssssessesesssssesses s bassessans 126,277,033 | oo 271,940,889
3. ACCIUAN OF QISCOUNL.........eecececeeeeeee ettt sttt sttt ss s s s nssaetessstesennanssnsntessssensnanes | 2evessesesnsssssinastasaststesnanssssnsasansneens 18,156 | ooveeeeeceeeeceeeeeeeee e 91,675
4. Unrealized valuation INCIEASE (AECTEASE)..........ururerrerereuseeereereeseesressresesssssseesessesssessesseesssssessessesssessessessssssessases | £esssessessessassssssessssssssessasssessessassassssssessassnne | eessessessssssssessssssssessessasssessessesssssnsssssnsans
5. Total Gain (I0SS) ON QISPOSAIS........vueererrireeeiieiseeseeeieesestse s ee e ess et b et s bttt ss st et ees | oebsessasbseesess e b s e e st e b b e s s s bses st st 193 | o e 59
6. Deduct consideration received on diSPOSAIS............ccc.cvueveiireiieiieicieieieeseiesee st sssssssessesens | svssissssssssessessessssesesseseesessens 121,006,699 | civiviiiieisieeec e 281,135,001
7. Deduct amOrtiZation OF PIEIMIUM. ..ot es sttt ss sttt s st ssenbanens | £2esbseesesseebee s e s s eebee b e b s e e s e b e b e s s s b et e sbesbentns | £huebseeseetasbes e s b eeb e b s b e bt s s bbb n b st
8. Total foreign exchange change in DOOK/ adUSEA CAMTYING VAIUE...........oviuuriuieiereieceneereiie et etseeeessssssens | coesteesessessssesessess st sessessesssesessesbens e ssestantns | £hetsessessastsesestess e s e st es st s sttt n b st e
9. Deduct current year's other-than-temporary impairment FTECOGNIZED. ...........cvueiueiiuiiieieie ettty | tssssessssstessesssssss s ssesssssssessessssessesssssssenss | sosssssessesssssssessetssbessesse b et st ess st entenesntnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9).........ccurrurrunrinruirinirrineiinins | cereeineieeseeseseseee e ssesssseees 17,540,764 | ..oovoeeeeeee e 12,912,081
11. Deduct total NONAdMItEA BMOUNLS.............ciuuiieiiiiiriiiiiierie sttt | eEE bbb bbbttt | sebbnesbses bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iueiiiiiiiieieieiicisiisiessisste e srssssssessesnes | esisssessssssssssessesssssssssesssssssaneas 17,540,764 | oooovveeeeeeees e 12,912,081

QsI08




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State amgedf V or GaneragPa Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Asset - Affiliated
Broad Street Brokerage Insurance Agency, LLC.......... | Columbus......... |OH. | 12/27/2001 |. 306,334 .(53)].... (53) 307,615 0
4399999. Total - Any Other Class of Asset - Affiliated... ...306,334 ) (53) 0 307,615 0 0 0 0 0
4599999. Subtotal - Affiliated 306,334 (53)] ... ) (G I— 0| o 307,615 0 0 0 0 0
4899999, TOMAIS.......rvvoerseeseiseieere etk R Rk R e EfeEE LR R et | erereneias 306,334 | ..cocovrrns (X)) (V)] (O] 0 (53) 0 307,615 0 0 0 0 0




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Special R and Special A

362848 UR 2 | GAINESVILLE FLA UTILS SYS REV IAM COMLP............ BARCLAYS CAPITAL INC.....ccovvevrieinirervereiseines 500,000 500,000 1FE

92818M  C3 2 |VIRGINIA ST RES AUTH INFRASTRUCTURE REV. .. | Various.. 175,000 175,000 830 | 1FE

92818M  C4 0 |VIRGINIA ST RES AUTH INFRASTRUCTURE REV. .. | Various.. 435,000 435,000 2,182 [1FE

3199999. Total - Bonds - U.S. SPecial REVENUE BN SPECIAI ASSESSMENES. ... .c..rueriereuiieieueusaeietatisiasiaties eeseessesssseseesseasseesseseeseseesesseesessesesseesesaesessesassseseeseesesaesessessessesessessesassessessesseseesessesaessesessesseseesessetassaesessessesassessessnsans | 4esessesassessessessssassessesansassessnsnsansessesans | soessessessnssnsassessessnssnsassases 1,110,000 | v 1,110,000 3,012 XXX oo
Bonds - Industrial and Miscell

02005N  BH 2 | ALLY FINANCIAL INC RBC CAPITAL MARKETS 446,582 450,000 27 |3FE

05588U  AA 0 |HGVGI19A A - ABS........ooiiicieiereiistiesiesessie e ninies .|MERRILL LYNCH PIERCE FENNER........ccccoimiiiririiieinnireennicesnienes 499,873 500,000 1FE

29273A  AA 4 |ENERGIZER HOLDINGS INC. PERSHING DIV OF DLJ SEC LNDING 227,126 225,000 5,088 |4FE

29336T AA 8 |ENLINK MIDSTREAM LLC ... |RBC CAPITAL MARKETS, 452,138 450,000 3FE.

432833  AE 1 |HILTON DOMESTIC OPERATING COMPANY INC [ VARIOUS......cooiiiicsesisss e 454,125 450,000 3FE

451102 BR 7 [ICAHN ENTERPRISES LP.... Jefferie 457,429 450,000 3,672 |3FE

46284V AC 5 |IRON MOUNTAIN INC ... |JP MORGAN SECURITIES LLC.............. 448,313 450,000 6,277 | 3FE

553420  AH 7 | MPT OPERATING PARTNERSHIP LP. ..| WELLS FARGO SECURITIES LLC 466,875 450,000 | ..o 4750 |3FE....cccovviiiinine

629377 CH 3 |NRG ENERGY INC VARIOUS 453,950 450,000 3FE.

65342Q AK 8 |NEXTERA ENERGY OPERATING PARTNERS LP............ ...| VARIOUS. 451,531 450,000 3FE.

81211K  AX 8 | SEALED AIR CORP.....viuirieieiirieeieiit et sssesssensssssssensnns | evssessnssnene ... |WELLS FARGO SECURITIES LLC 473,625 450,000 | .o 1,238 | 3FE. ..o

817565 CE 2 | SERVICE CORPORATION INTERNATIONAL [ VARIOUS......ooiiiiiet e 455,350 450,000 3FE

85172F AN 9 | SPRINGLEAF FINANCE CORP. VARIOUS........oiiiiieininssss s 238,125 225,000 1,677 | 3FE i

85172F  AQ 2 | SPRINGLEAF FINANCE CORP. e [VARIOUS.....oooiiiii e 451,148 450,000 14 | 3FE

90276Y AH 6 |UBSCM 19C16 AS - CMBS .| UBS SECURITIES LLC/CMO......coviuvirririiiiieniiierierissesssisssssesiesesssessssesnies. | sossiesssiessesssssssssessssesssesssessssssennss | sessssssnesssesssnsssesssssesnssens 1,029,999 | ..o 1,000,000 | ..o 1,620 | 1FE .

911365 BG 8 |UNITED RENTALS (NORTH AMERICA) INC........... RBC CAPITAL MARKETS 460,125 450,000 9,933 |3FE

92840V AF 9 |VISTRA OPERATIONS COMPANY LLC........ VARIOUS..... ot 454,669 450,000 3FE

3899999. Total - Bonds - INAUSHTIAl AN IMISCEIINEOUS. ...ttt ess sk eheesees e e s e s 8oL E S80S E 4 4EE 8 S8 £0f S8 e f o0 E L8 eEE 080 E o000 E e E bbbt fhinesenssessenb et sen b e st r st nseninnee | dininssenssssssns e ensnes 7,920,982 | oo 7,800,000 34,294 XXX

8399997, TOtal - BONMS = PaM 3.ttt E b8 £ s0E o6 £4 48 eEEeEE R L b oEE L EEEoEE 8oL E £ L E L8 EE b EE L E L £EE4EE R L E 4L R E LR LA f 4L E L Ef£E 4L £EE L L E L E £ L E b eEE LR b E e EEenE e fhieEienEseEeeb e Rt bbbt | bienbne et 9,030,982 | ..o 8,910,000 37,306 XXX e

8309999, TOAl = BONMGS. .....rvrererstttesessiets st ers e ess b1 ess e 0110888888828 o080 seEtee ke ens 44eeE1eE s oL e e oLt e e Lok E L8 E L8 eL L8 eE 8oL 1L E R R84 8 E LR R E R 1L LR LR eEE RS R LR Rkt rben e ekeesent et st et en ettt ent i | drenbnsrent ettt 9,030,982 8,910,000 37,306 XXX v
Common Stocks - Industrial and Mi

03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD VaIOUS. ..ot (62) XXX |

260557 10 3 |DOW ORD ...| CORPORATE ACTION 266.667 | ..o 5,559 XXX L

26078 10 0 |DOWDUPONT ORD... .| CORPORATE ACTION 800.000 11,407 XXX |

292505 10 4 |ENCANA ORD.....ccooviviiiniriiieninieineinsiiesieseesesssissssssesiessssssssssssssssesssessnssnssonne. | A ITG INC .ot enseens | reresssisnnes 200.393 | oo 1,897 XXX L

292505 10 4 |ENCANA ORD. ITGINC (200.400) | ..ocvrveriririneis s (1,897) XXX |

9099999. Total - Common Stocks - INUSHIial AN MISCEIANEOUS.........vuu vttt eheeess bbbk 16,904 XXX 0

9799997.  Total - COMMON SOCKS = PAI 3. ...ttt sffoeEeE s e E R f e R E L EEE R EE £ E 8 £ E S £E £ R LR f R E L £Ef £ E SRS E bbbt cbsresentenn et e eres 16,904 XXX 0

9799999. Total - Common Stocks 16,904 XXX 0

9899999. Total - Preferred and Common Stocks 16,904 XXX 0

9999999. Total - Bonds, Preferred and Common Stocks et eteeeuetetetetetiseietetesieetesesietereties  ebebesiesssseseteissssiesessssesetssssietsssssesessteietssssesesssseiesssssesesssseietsssssesesssseietasisesesisietetassitetesisietetasttetasistetetasttetasisetatas  ebesetetsssetetesessssesesetetesassetetisetetassees | bebeeesesisteteseseteseneaetennee 9,047,885 XXX 37,306

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Bonds - U.S. Government
36179T 4P 7 | G2 MA5330 - RMBS.... .| 06/01/2019. | Paydown 72,041 07/20/2048. | 1.
36200K NJ 2 |GN 603493 - RVMBS. .| 06/01/2019. | Paydown 5,917 0 03/15/2033. | 1.
36200N AC 5 |GN 604903 - RMBS .| 06/01/2019. | Paydown 1,767 (0) 01/15/2034. | 1.
36201S VT 3 |GN 592026 - RMBS .| 06/01/2019. | Paydown 2,140 06/15/2033. | 1.
36201Y LG 9 |GN 607027 - RMBS. ..| 06/01/2019. | Paydown 3,167 0 01/15/2034. | 1.
36205X D5 0 |GN 403424 - RMBS .| 06/01/2019. | Paydown 1,937 (0) 10/15/2033. 1.
3620A2 KL 9 |GN 716799 - RMBS .| 06/01/2019. | Paydown 3,206 04/15/2039. | 1.
3620AD NY 4 |GN 726807 - RMBS ... |.. | 06/01/2019. | Paydown 1,327 09/15/2039. | 1.
36241K V8 8 |GN 782439 -RMBS.......ccccovvvvirirerirrirnnne .| 06/01/2019. | Paydown 3,065 (0) 10/15/2038. | 1
36290R V3 4 |GN 615434 - RMBS .| 06/01/2019. | Paydown 815 08/15/2033. | 1.
36290S P5 4 |GN 616144 - RMBS ... |.. | 06/01/2019. | Paydown 2,200 12/15/2033. 1.
36291B D5 3 |GN 623024 -RMBS.......cccovvvmerirerircirennns .| 06/01/2019. | Paydown 1,466 01/15/2034. |1
36291K BU 0 |GN 630151 - RMBS .| 06/01/2019. | Paydown 2,503 07/15/2034. | 1.
36291P BC 9 |GN 633735 - RMBS ... |.. | 06/01/2019. | Paydown 5,869 10/15/2034. 1.
36291T AQ 1 |GN637315-RMBS......cccooovrvmrireriiriennns ..| 06/01/2019. | Paydown 1,983 12/15/2034. | 1
36295Q¢ CN 8 |GN 676977 - RMBS .| 06/01/2019. | Paydown 2,890 05/15/2038. | 1.
38376G M8 0 |GNR 1158 C - CMBS... ... |.. | 06/01/2019. | Paydown 9,327 0 08/16/2051. | 1.
0599999. Total - Bonds - U.S. GOVEMMENL.......civviiriiriiersiiiersnississneenes 0 121,621 0 0 XXX
Bonds - U.S. Political Subdivisions of States
662523 WY 1 |NORTH SLOPE BORO ALASKA........ccc..... | . l 04/01/2019. | AUSIMEN......covevvvcirisriisniisiiienins o | ereinensssississnsins | eonnsnsssessssssssees | aensnssssssssssssnnsses | sessoessssesssssonsssesssns | onsmsnsnsssesannss | sonsesssssssssssnne | oseesssssssesnns 0 06/30/2020. | 1FE............
2499999. Total - Bonds - U.S. Palitical Subdivisions of States... 0 .0 0 L0 ] 0 ] s 0 0 0 0 0 0 0 XXX XXX
Bonds - U.S. Special R and Special A 1t
ALAMEDA CORRIDOR TRANSN AUTH
010869 BZ 7 |CALIFREV .| 04/01/2019. | Call @ 100.00........ccuueverererrerrrinns [ rerinrirreiieriereies | eeererineeneriessne | cersersssesessessis | sesesesessesssssessins | sessesessssssessnssnessns | oeessesssnsenness | sersesesessessnns | oo 0 10/01/2019. [ 1FE............
DALLAS TEX AREA RAPID TRAN SALES
235241 LT 1 |TAXREV .1 06/01/2019. | Call @ 100.00........ccmrvrevererernrirnns [ rererreriinineiseriinns | eveene 1,170,000 | ....... 1,170,000 | ....... 1,358,313 | ........... 1,183,305 [ ..cverereririirien | e (13,305) | ..veveverveens | vererreens (13,305) | .ooovereerrrinnns | e 1,170,000 12/01/2034.
3128M1 L7 2 |FH G12250 - RMBS. ..| 06/01/2019. | Paydown 28 2,157 (0) 06/01/2021.
3128M1  PS 2 |FH G12333 - RMBS. .| 06/01/2019. | Paydown 53 5,307 0 06/01/2021.
3128M1 Q7 7 |FH G12378 - RMBS .| 06/01/2019. | Paydown 17 1,132 09/01/2021.
3128M1  R6 8 |FH G12409 - RMBS. .. 06/01/2019. | Paydown 16 3,651 05/01/2020.
3128M4 UQ 4 |FH G02991 - RMBS. .| 06/01/2019. | Paydown 125 1,653 0 01/01/2035.
3128MB X6 9 [FH G13201-RMBS.......cccovvrvrrinrirrcrrneens ..| 06/01/2019. | Paydown 61 2,508 (0) 07/01/2023.
3128P8 E8 0 |FHC91959 - RMBS .| 06/01/2019. | PaydOWN.......oouvvviiviirinriieiiieninens [ e | e 544,716 | .........544,716 | ........526,502 | ..........526,513 | .cooiriviviivins [ 018,204 | i | v 18,204 544,716 11/01/2037.
3128P8 HC 8 |FH C92027 - RMBS. ... |.. | 06/01/2019. | Paydown 691,415 (9,831) 691,415 12/01/2038.
3128PL  CL 4 |FHJ08175-RMBS........ccoovvviririrriririrnns .. 06/01/2019. | Paydown 25 2,273 06/01/2023.
3128PL CS 9 |FHJ08181-RMBS.. .| 06/01/2019. | Paydown 68 3,497 06/01/2023.
3128PP H5 5 |FHJ10252 - RMBS.. .| 06/01/2019. | Paydown 31 4,027 (0) 07/01/2024.
3128PQ FE 6 |FHJ11065 - RMBS.. .| 06/01/2019. | Paydown........ovvvvvvrreriirinerverinnns [ ervrerveninninerinnines | covnerrenened, 101 | i 101 | 257 | 184 | | eieinenend(83) [ | e (83) 4,101 10/01/2024.
312943 7E 7 |FHA95393 - RMBS. .| 06/01/2019. | Paydown 8 19,663 12/01/2040.
312944 FE 6 |FH A95565 - RMBS ... | .| 06/01/2019. | Paydown 268 9,486 12/01/2040.
312945 V5 4 |FHA96936 - RMBS.........coconvvviirericirns .. | 06/01/2019. | Paydown (235) 4,149 02/01/2041. | ..o
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3132GD BF 8 |FH Q00038 - RMBS.........cccocomvmirririreris .| 06/01/2019. | Paydown 1,260 0 855 | 04/01/2041. [ 1..cooevrrenne
3132GD VA 7 |FH Q00609 - RMBS. .| 06/01/2019. | Paydown 2,328 (U I 2,697 | 05/01/2041.
3132GF  EQ 6 |FH Q01943 - RMBS. .. 1 06/01/2019. | Paydown 2,074 0 | e 1,260 |07/01/2041.
3132GF  KH 9 |FH Q02096 - RMBS. .| 06/01/2019. | Paydown 6,165 0 942 | 07/01/2041.
313208 UR 9 [FH Q17391 - RMBS. .. 06/01/2019. | Paydown 3,986 0 0 601 |04/01/2043.
3132JP P9 7 |FH Q22248 - RMBS. ..| 06/01/2019. | Paydown 5,568 0 . 10/01/2043.
313710 3J 1 |FN 253801 - RMBS.. .| 06/01/2019. | Paydown 1,270 0 215 |05/01/2021.
31371M GC 5 |FN 255895 - RMBS .| 06/01/2019. | Paydown 3,609 0 699 | 09/01/2035.
3137A6 SU 7 |FHR 3812A AK - CMO/RMBS. ... |.. | 06/01/2019. | Paydown 152,856 (V1 I 3,232 | 02/15/2026.
3137A8 Q9 2 |FHR 3841H AB- CMO/RMBS.................... .| 06/01/2019. | Paydown ) 27,081 0 | e 2,670 | 01/15/2037.
3138AE MZ 3 |FNAI1275-RMBS.. .| 06/01/2019. | Paydown . . ) 5,006 0 | e 1,135 | 05/01/2041.
3138AK EK 1 |FN AI5537 - RMBS.. ... | .| 06/01/2019. | Paydown —— L] v 2,520 . (105) 2,418 0 959 |06/01/2041.
3138WB  CU 7 |FNAS1882-RMBS.......cccooomerirreririinin .. | 05/28/2019. | VARIOUS........covvrvrerieeririneinens [ rveerneessninerneiiinns | vvenne 9,733,169 | .......9,324,137 | ...... 9,525,189 | ...coovue 9,525,950 | .ovouvvrcrirriries | s (6,985) | ..ooverrernnne (6,985) 9,518,965 | ..oocvvrerirerin | e 214,204 | ....... 214,204 | ..... 163,648 | 03/01/2044.
31393R  TE 0 |FHR2631E DA - CMO/RMBS. .| 06/01/2019. | Paydown 26 3,925 0 370 |06/15/2033.
31402C V7 4 |FN 725238 - RMBS .| 06/01/2019. | Paydown 91 2,352 0 0 352 |03/01/2034.
31407N QM 8 [FN 835760 - RMBS........cccocrirvririeerirerns ..| 06/01/2019. | Paydown 142 1,839 0 212 {09/01/2035.
3140HL W9 3 |FN BK6971- RMBS. .| 06/01/2019. | Paydown (349) 26,008 0 0 579 | 06/01/2048.
314106 CW 1 |FN 888485- RMBS.. <o | | 06/01/2019. | Paydown 50 738 (U I 122 | 06/01/2037.
314120 AJ 9 [FN 934809 - RMBS........cccovvrrirmrirriririeinns .. 1 06/01/2019. [ PaYOWN......couvvrrvriiirriernrireiinnes | ervversnneirernsneeiens | cvvvvennnnenedyD 12 | v 3,572 | 3,899 | i 3,627 | v | evvriiennnnna(58) [ | v (55) 3,572 (0) 0) 548 |03/01/2024.
314120 L7 3 |FN 935150 - RMBS.. .| 06/01/2019. | PaydOWN.......oovvvreereriirinerireriinens [ eveerenisnrinerinnenee | cernererneene3809 | 3,509 | 3,851 | i 3,588 [ | e (7T9) [ | e (79) 3,509 0 586 |04/01/2024.
31413E XV 2 |FN 943592 - RMBS.. .. 06/01/2019. | Paydown 11 283 (U I 21 |07/01/2037.
314148 NF 6 |FN 974790 - RMBS.......ccccovvrimerrerirniirnnens .| 06/01/2019. | Paydown 18 3,089 0 522 | 04/01/2023.
31415P D6 2 |FN 984925 - RMBS.. ..| 06/01/2019. | Paydown 25 2,277 0 266 |06/01/2023.
31416T JN 0 |FN AA9268 - RMBS. ... | .. | 06/01/2019. | Paydown 34 4,072 0 0 555 |07/01/2024. 1.
31418C WW 0 |FNMA3360 - RMBS.........ccocomerirmrrrnirrnens .| 06/01/2019. | Paydown (115) 29,472 0 605 |05/01/2038. [ 1......ccovvveee
56052E  5X 2 |MAINE ST HSG AUTH MTG PUR.............. .. | 04/01/2019. | Call @ 100.00.........ccrrveererererirrres 0 (U I 21 | 11/15/2027. | 1FE............
MISSOURI ST HSG DEV COMMN
60637B CR 9 |SINGLE FAMILY ..| 06/01/2019. | VARIOUS.... 32,487 0 32,487 0 | e 1,491 | 10/01/2034. | 1FE...
64908Q AA 9 |NEW VALLEY GENERATIONV - ABS....... .. | 04/01/2019. | Paydown 0 0 | 13,346 | 01/15/2021. | 1FE..
PUBLIC PWR GENERATION AGY NEB
744434 EC 1 |REV . [ 04/01/2019. [ Call @ 100.00........ccvvurerrrrirrririeins | crrerireeiseinersesins | oeeeseeesesiseisneees | oeseseessessseesnnees | onsssessesesseesanses | ossesesssesssessssssnses | eesomssesssessnne | onsesesssessnsens | seeesseseneenns 0 0 | e 1,811 [ 01/01/2041. | 1FE............
SACRAMENTO CNTY CALIF SANTN
786134 VB 9 |DIST FING AU . | 06/06/2019. | Stifel Nicolaus & CO.......ccevcvvereeres | covrmrerneeinseiseiiienins | ceveveenns 101,232 | v 100,000 | ..covvenee 100,000 | cooovvernnee 100,000 | ovvvuverrrenrins [ e | cereeeeeeeienns 0 100,000 | .veonvernrereens | v 1,232 | v 1,232 | s 1,475 | 12/01/2021. | 1FE............
THE REGENTS OF THE UNIVERSITY OF
91412F  7X 9 |CALIFOR . 105/15/2019. [ Call @ 100.00..........coomrvrrererrernnns 625,000 | ......... 625,000 | ......... 633,306 | ....ocvvvee 625,474 | ..o | s [CYZ) ) I— (474) 625,000 0| 19,594 | 05/15/2031. | 1FE............
UNIVERSITY COLO ENTERPRISE SYS
91417K ND 9 |REV . 106/01/2019. [ Call @ 100.00..........cvvrverrerrrreries | cevremirrernrerirenenenns | crvees 1,900,000 | ....... 1,900,000 | ....... 1,900,000 | ........... 1,900,000 [ ..oovermeveerinnns | vererrrinnrnenies [ v | e (V1 TR R 1,900,000 0| 59,508 | 06/01/2036. | 1FE............
UNIVERSITY MASS BLDG AUTH PROJ
914440 KJ 0 |REV . [ 04/02/2019. [ Call @ 100.00.........ccvvrrverererrriinries | e | evines 1,330,000 | ....... 1,330,000 | ....... 1,330,000 | ........... 1,330,000 | .ovoveerrrieies [ e | e | e (0 [ RN IO 1,330,000 (I I 40,577 |05/01/2029. [ 1FE............
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 Q4 3 |MTG . 106/25/2019. | VARIOUS.........oovvimirmriniininiinnins | v | cevvnenienns 8,802 | .o 8,802 | .o 8,802 | .o 8,802 | .o | e | s 0 8,802 0 570 | 10/25/2037. | 1FE............
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VIRGINIA ST RES AUTH CLEAN WTR
92818M D4 9 |REV . 1 06/10/2019. | VaTIOUS.......cvervrrirersnreirerissisnrenies | e | overneens 175,000 | .......... 175,000 | .........175,000 | ...cccovrveees 175,000 | ovovrvieiierinns | e | eerenrsessnnenns 175,000 (V1 I 4,663 | 11/01/2023. [ 1FE............
VIRGINIA ST RES AUTH CLEAN WTR
92818M D5 6 |REV . 106/10/2019. [ VANIOUS........oovveuiiieniiiiinicsnisniiins | coveniissnississsiiinnies | cvvnnieadd 435,000 | ......... 435,000 | ..........435,000 | .............. 435,000 | ...oviciieniniis | e [ 435,000 0] 12,252 | 11/01/2024. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......uiieiiiiiiniiiiisiniisississnssssssesssnesssssssnssssssensenesnne | ovees 17,105,180 16,694,916 | .....17,080,569 | ......... 16,900,951 | covvvvvvveenn0 | i (11,208) | oo 0 | (11,208) [ ..o 0 16,889,743 | ......o.....0 | ....215,436 | ....... 215436 | ..... 424,898 XXX XXX
Bonds - Industrial and Miscellaneous
02005N BF 6 |ALLY FINANCIAL INC .| 05/17/2019. | VARIOUS...... (700) 464,019 | ..o | 19,544 | 19,544 | ... 12,961 | 11/20/2025.
04248N  AA 1 |ARMYHW 051 1A - ABS.. . | 06/15/2019. | Paydown 8,506 0 ..1,695 | 06/15/2050.
045054 AD 5 | ASHTEAD CAPITAL INC. 04/01/2019. | WELLS FARGO SECURITIES LLC | ....vvoevevireircrininee ..6%4 429,297 | oo [ 2000 12,828 | i 12,828 | ....... 11,756 | 08/15/2025.
05588U AA 0 [HGVGI 19A A -ABS . | 06/25/2019. | Paydown 21,292 ()] E— 92 |09/26/2033.
075887 AX 7 |BECTON DICKINSON AND CO.. . | 06/05/2019. | Not Available..... .1,000,000 1,210,790 | v | e 2737) | i | e (2,737)|. ...1,208,053 N 137,123)| .. 11/12/2040.
08161C AE 1 |BMARK 18B2 A5 - CMBS ... | .| 06/06/2019. | J> MORGAN SECURITIES LLC 5,352,734 5,000,000 revennnn5,138,289 (6,237) 5,132,052 | ...ccoovivrinins | ...220,682 | ....... 220,682 | ... 101,900 | 02/17/2051.
118230 AJ 0 |BUCKEYE PARTNERSLP........ccccoormrrrnne . | 05/21/2019. | Stifel Nicolaus & Co.... 507,500 | .......... 500,000 | ..........524,140 | .............. 505,708 (1,175) 504,533 2,967 | ....... 19,771 | 02/01/2021.
BNSF RAILWAY CO PASS THROUGH
12189P AF 9 | TRUST - ABS . | 04/01/2019. | Paydown 0| 13,719 | 01/02/2021. | 1FE............
131347 CK 0 |CALPINE CORP. . | 05/08/2019. | RBC CAPITAL MARKETS.......ccooves | covrreireircrierirncnns .507 437,328 | oo | 0000 9,860 | i 9,860 | ....... 10,434 | 06/01/2026. | 3FE...
26442E  AA 8 |DUKE ENERGY OHIO INC. <.er | .. | 04/01/2019. | Maturity @ 100.00.. .......1,000,000 ceerrerernen999,987 | i [ e 13 e [ 13 | s 1,000,000 (I I 27,250 |04/01/2019. | 1FE...
26875P AD 3 |EOG RESOURCES INC.......ccovvvmerierirns . [ 06/01/2019. | Maturity @ 100.00...........oeervrereres | verremrrrermseriieniinenns | crvees 1,000,000 | .......1,000,000 | ..........998,160 | .............. 999,903 | ... | s L) OO U 97 | o 1,000,000 0| 28,125 |06/01/2019. [ 1FE............
284157  AA 2 |EHGVT 14AA-ABS.....coooovvirerriiirinnins .. | 06/25/2019. | Paydown........cvvverireviiriirireiiei [ oerevesiininniseiinns | e 13,868 ..13,868 13,868 (V)] 1,178 | 02/25/2027. | 1FE...
29278N  AM 5 |ENERGY TRANSFER OPERATING LP..... | .. | 04/05/2019. | MORGAN STANLEY CO........cc...... (116) 464,897 | ..o | 200 26,561 | e 26,561 | ......... 6,169 | 01/15/2024. | 2FE...
350910 AN 5 |FTST064TS A-CMBS.......ccoovvvrmrrrerinens .| 06/11/2019. | PaYdOWN........oovvvvrrereerreineiinriienes [ erveernnninneinerinnennes | evvneeneeed 11,1920 | i 11,192 | 11,495 | 11,249 | | e (BT) [ | s (57) 11,192 (U I 695 |12/13/2028. [ 1FE............
361841 AJ 8 | GLP CAPITALLP.....coovirrrirrerireriniiiininne .. | 06/25/2019. | Citigroup (SSB) 450,000 33,678 | ....... 13,519 | 06/01/2025. | 2FE............
HILTON DOMESTIC OPERATING
432833 AD 3 |COMPANY INC .1 06/13/2019. | RBC CAPITAL MARKETS......ccoover [ v | v 464,063 377 443,656 05/01/2026.
43284B AA 0 |HGVT 18AA-ABS.. . | 06/25/2019. | Paydown 39,708 39,708 02/25/2032.
PERSHING DIV OF DLJ SEC
451102 BQ 9 [ICAHN ENTERPRISES LP.. .[06/26/2019. [LNDING | | e 460,260 (148) 452,447 12/15/2025. | 3FE...
48250N AA 3 |KFC HOLDING CO. ... | .. | 05/09/2019. | Jefferies........cccrrrennce 228,443 16 224,739 06/01/2024. | 4FE...
501673 AA 5 |LAAF TAR-ABS.....ccooomrivirenrreinninns .. | 04/01/2019. | Paydown 12/15/2026. | 2FE............
52523K AG 9 |LXS 0617 F41 - RMBS. . | 06/01/2019. | Paydown 57,403 38,845 | oo | e 18,559 [ s [ 18,559 57,403 11/25/2036. | 5FE...
553894 AA 4 |MVWOT 161 A- ABS.. ceee | o [ 06/20/2019. | PAYAOWN.......oooivciiriiiinrinciies | o | e 100,836 | .......... 100,836 100,826 . 100,836 12/20/2033. | 1FE...
626717 AJ 1 |MURPHY OIL CORP........ccocurerrmrrrerircens .| 06/07/2019. | UBS SECURITIES LLC.......cvvevvvne [ errerrrerirerirenineennes | e 450,000 | ......... 450,000 | ..........454,635 | .............. 454,328 | ... | s [VZ) ) - (243) 454,085 08/15/2025. | 3FE............
654902 AE 5 |NOKIA OYJ C | 06/26/2019. | GOLDMAN.......ccooumrerrieirerinrinees | eeeereriesisnesssnisees | cererneens 460,688 | ......... 450,000 | ..........418,050 | ......co..... 419,915 | oo | s 1,398 | .o 1,398 421,313 06/12/2027. | 3FE............
BANC OF AMERICA/FIXED
737446 AK 0 |POST HOLDINGS INC......occomrererrrriirnnas .. | 06/24/2019. | INCOME 229,995 | .......... 225,000 | ..0000i220,298 | ..o | e | s 137 | s 137 220,435 | ..o | 009,560 | e 9,560 | ......... 4,094 |08/15/2026. [4FE............
PROCTER & GAMBLE PROFIT SHARING
742741  AA 9 |TRUST AN . | 04/01/2019. | Paydown 0| 14,420 | 01/01/2021. | 1FE............
82652K AA 2 |SRFC 171 A-ABS . | 06/20/2019. | Paydown 31,319 31,319 0 | e 1,444 |03/20/2034. | 1FE...
85172F AN 9 | SPRINGLEAF FINANCE CORP.. veer | . | 05/07/2019. | MORGAN STANLEY CO.....ccovrrver | crvrmrrreriirineiivenin | cevrreandd 475,875 (100) 464,110 | oo | 011,765 | i 11,765 | ....... 12,825 | 03/15/2026. | 3FE...
85172N  AA 0 [SLFT1BAA-ABS......coooimremrirreireriiniis .| 06/15/2019. | Paydown 223,983 (114) 223,983 0 3,250 | 11/15/2029. | 1FE............
88576N AB 4 |HENDR 061 A2-ABS.......cccoorvrvrrrirrnrinnns .. | 06/15/2019. | Paydown 20,517 | oo 20,517 | coeeerreni20,387 | oo 20,613 | oo | e ((S5) ) A S (96) 20,517 0| e 2,488 | 03/15/2047. | 1FE............
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911312 AK 2 |UNITED PARCEL SERVICE INC............... .| 04/01/2019. | Maturity @ 100.00.........evereermrenes [ ermeerremrieinerrseriiens | vvenne 1,000,000 | ....... 1,000,000 | ....... 1,001,460 | ........... 1,000,046 | ...coovererrnnes | v () [N I (G TS IV 1,000,000 0. 25,625 |04/01/2019. [ 1FE............
UNITED RENTALS (NORTH AMERICA)
911365 BK 9 |INC . [ 06/26/2019. | RBC CAPITAL MARKETS.......ccooves | covrrereriiernnerirennns | cevrveenns 487,125 | .......... 450,000 | ......... 450,000 | ....ocvvrenr 450,000 [ ..ovonerirririennn | e | e 0 450,000 | oo | e 37,125 | e 37,125 | ....... 19,338 | 12/15/2026. | 3FE............
PERSHING DIV OF DLJ SEC
92047W AB 7 [VALVOLINE INC......cocoverrmrimirririirineiies .| 05/09/2019.|LNDING [ | e 433,800 | .......... 450,000 | ......... 433,404 435,418 1,618)| ....... 14,656 | 08/15/2025. | 3FE...
92840V AF 9 |VISTRA OPERATIONS COMPANY LLC.... |.. | 06/25/2019. | GOLDMAN.......coosvurrrumeimerierinnes | ceeereriesesnemssninees | cevereens 466,313 | .......... 450,000 | ......... 454,669 454,660 | ....oooovveerrs | 011,652 | 111,652 | i 375 |07/31/2027. | 3FE...
92890P AH 7 |WFRBS13C14B-CMBS.......cccociviivinnens .. 1 04/01/2019. [ Adjustment..........cocovreen B 0 | 3,201 | 06/15/2046. | 1FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........rruuiirsirsiiriiiis e snsssssenssnssnes | snees 16,964,359 | ... 16,328,624 6,678,184 .16,639,665 |......ccee0 | e 324,695 324,695 | ..... 493,129 XXX XXX
8399997. Total - BONAS - PAM 4. bbbt | eeen 34,191,160 | ..... 33,145,160 | ..... 33,882,673 .33,651,029 R 540,131 [ ....... 540,131 | ..... 956,716 XXX XXX
8399999. TOMAl = BONGS........ooovovecvereeereevseeeeeeveees e ves e ess s esaenses evvesesesssssssssssnsesssesesesssssssssssnsessassssesasssssssssssnssnssesnsanns | eres 34,191,160 | ..... 33,145,160 | ..... 33,882,673 33,651,029 0 ... 540131 | ... 540,131 | ..... 956,716 XXX XXX
C Stocks - Industrial and Miscellaneou:
MERRILL LYNCH PIERCE
001055 10 2 |AFLAC ORD......cocoumirrrireererrnriserienienes .| 05/01/2019. | FENNER & SMITHINC. | e 230.000 | ..oovvvrne 11,256 XXX | e 5,563 | covrvnerins 10,479 | ..o (4,916) | oo | cerreeireeienns (4,916) 5,563 5,693 5,693 | .o 62 XXX [
MERRILL LYNCH PIERCE
00130H 10 5 |AES ORD .| 04/15/2019. [FENNER & SMITHINC. | .ol 258.000 | ..ooooeenes 4,665 XXX | e 2,453 | oo 3,731 | e (V244 ] T IR (1,277) 2,453 2,211 2211 | s 35 XXX [
MERRILL LYNCH PIERCE
00206R 10 2 |AT&T ORD .105/01/2019. [FENNER & SMITHINC. | ........ 2,170.000 | ...cooueee. 69,460 XXX | 50,184 | ..ccovvirinn 61,932 | ....... (11,748) | oo | e | e (11,748) 50,184 | .oovevvereins | v 19,276 | ......... 19,276 | ......... 2,213 XXX [
MERRILL LYNCH PIERCE
002824 10 0 |ABBOTT LABORATORIES ORD................ .| 05/15/2019. [FENNER & SMITHINC. | ... 6,007.998 | .......... 465,550 XXX | 223,575 | covvrrrrrns 434,559 | ..... (210,984) | ooooieriinns [ e (210,984) 223,575 | .ovvverrerianns | o 241,975 | ... 241,975 | ......... 3,845 XXX [
MERRILL LYNCH PIERCE
00287Y 10 9 |ABBVIE ORD... . | 05/15/2019. | FENNER & SMITH INC. XXX | 10,460 | ... 45,081 | (34,621) ...(34,621) 10,460 | ..o | s 29,158 | .........29,158 | ......... 1,046 XXX
MERRILL LYNCH PIERCE
003654 10 0 |ABIOMED ORD....ccoovvermrrrirerircrireereenns .| 04/15/2019. [FENNER & SMITHINC. | e 8.000 | .ovvvvrnnne 2,178 XXX | e 3,328 | s 2,600 | oo ¥ 72 T TN ISR 128 3,328 | oo | s (1,150) | ..ovvvnc (1,150) [ .oovvvneererins XXX [
MERRILL LYNCH PIERCE
00507V 10 9 |ACTIVISION BLIZZARD ORD..........ccosevuuue .| 05/09/2019. | FENNER & SMITHINC. [ e 295.000 | ..oovvvrnee 13,493 XXX | s 13,679 | v 13,738 | oo (59) [ vovvereererrnenn | eeernerinnrnens | e (59) 13,679 | v | vevveennd (RE5)) p— (RE:5)) 109 XXX [
MERRILL LYNCH PIERCE
00724F 10 1 |ADOBE ORD.......ccocomirimrrerierirereicnirnens .| 04/15/2019.| FENNER & SMITHINC. | e 174.000 | cooovvvenees 47,364 XXX | s 5,356 | coovrrrerinns 39,366 | ....... (34,010) [ .ooververcricris | eeervrernerinenn [ e (34,010 5,356 | ..vvucrierirenes | s 42,008 | ........ 42,008 |...cooovrrreri XXX [
MERRILL LYNCH PIERCE
00751Y 10 6 |ADVANCE AUTO PARTS ORD........cccnvvne .| 04/15/2019. [FENNER & SMITHINC. | v 30.000 | voovevrrnens 5,442 XXX ] s 2,697 | oo 4724 | ... (V20724 | I I (2,027) 2,697 | oo | e 2,745 | ........... 2,745 | oo 4 XXX [
MERRILL LYNCH PIERCE
007903 10 7 |ADVANCED MICRO DEVICES ORD......... .| 04/15/2019.| FENNER & SMITHINC. | e 325.000 | .ovvrrennes 8,879 XXX | s 4170 | v 6,000 | ......... (1,830) [ oo | e (1,830) 4170 | i | e 4709 | o 4709 | XXX [
MERRILL LYNCH PIERCE
008252 10 8 |AFFILIATED MANAGERS GROUP ORD... |..| 04/15/2019.| FENNER & SMITHINC. | .. 2.000 | covrerrirns 222 XXX | e 289 | s 195 | oo 94 | e [ e 94 289 (67) (67) 1 XXX [
MERRILL LYNCH PIERCE
00846U 10 1 |AGILENT TECHNOLOGIES ORD.............. .| 04/24/2019. | FENNER & SMITHINC. | e 110.000 | covvvernenne 8,843 XXX | e 2,656 | oo 7421 | . (03 (512 | ORI IO (4,765) 2,656 | oo | e 6,187 | oot 6,187 | .o 36 XXX [
MERRILL LYNCH PIERCE
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD. |..|05/13/2019.|FENNER & SMITHINC. | . 90.000 | ..ocvvneee. 17,452 XXX | e 6,157 | covvrrreriens 14,405 | ......... (8,247) | oo | e (8,247) 6,157 | covoeveeneens | v 11,295 | ..o 11,295 | oo 203 XXX [
MERRILL LYNCH PIERCE
00971T 10 1 |AKAMAI TECHNOLOGIES ORD................ .| 04/15/2019.| FENNER & SMITHINC. | s 57.000 | .oocvernene 4,368 XXX 9% | ... 3482 | ... (2,487) | oo | e (2,487) 994 3,374 3,374 XXX [
MERRILL LYNCH PIERCE
011659 10 9 | ALASKA AIR GROUP ORD........ccccrvrrmrrnnr .1 05/01/2019.|FENNER & SMITHINC. | . 13.000 | cooovvverrines 781 XXX e 802 | o 791 | e 11 | s [ 11 802 (21) (21) 5 XXX [
MERRILL LYNCH PIERCE
012653 10 1 |ALBEMARLE ORD........cccommirmmrrirmrirnrirnenns .| 05/01/2019. | FENNER & SMITHINC. | i 45.000 | .cocoorvonees 3,701 XXX | s 4,202 | oo 3,468 | .o T34 | o | e, 734 4,202 (501) (10D - 32 XXX [
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013872 10 6 |ALCOA ORD......ccomivrerrricrierinsercereens .| 04/01/2019. | Adjustment...........c.cocevnnee (0) XXX | e | e | oneesessnninenss | sevsessssessinns | e 0 (0) 0) XXX [
ALEXANDRIA REAL ESTATE EQ REIT MERRILL LYNCH PIERCE
015271 10 9 |ORD .| 04/15/2019.| FENNER & SMITHINC. | i 41.000 | ccooovvrrnees 5,890 XXX | s 4831 | oo 4725 | e VLG OO USRI ..106 4831 | e [ e 1,059 | oo 1,059 | .o 80 XXX [
MERRILL LYNCH PIERCE
015351 10 9 |ALEXION PHARMACEUTICALS OROD....... .| 04/15/2019.| FENNER & SMITHINC. | i 88.000 | ..o, 12,098 XXX | 10,772 | v 8,568 | .......... 2,204 | oo [ e 2,204 10,772 | oo | s 1,326 | oo 1,326 | .o XXX [
MERRILL LYNCH PIERCE
016255 10 1 |ALIGN TECHNOLOGY ORD......cccoovvvrrece. .| 04/15/2019.| FENNER & SMITHINC. | s 30.000 | .ovvvernne 8,776 XXX | s 5,257 | covovrrrerinnd 6,283 | ......... (072G | ORI [N (1,026) 5,257 3,519 3,519 XXX [
MERRILL LYNCH PIERCE
018581 10 8 |ALLIANCE DATA SYSTEMS ORD............. .| 04/15/2019.| FENNER & SMITHINC. | i 10.000 | .cooovrvrnees 1,640 XXX | 2,038 | oo 1,501 | oo 537 [ v | e .5371 2,038 | oo [ i [RISES) ) I— (RISES) ) I 6 XXX [
MERRILL LYNCH PIERCE
020002 10 1 |ALLSTATE ORD....ccoosreirrrrerneirerircirennns .| 05/01/2019.| FENNER & SMITHINC. | e 130.000 | coovrernc 12,530 XXX | 3,905 | oo 10,742 | ......... ({74 T I IS (6,837) 3,905 | oo | i 8,625 | ..cooouve. 8,625 | ......cc... 125 XXX [
MERRILL LYNCH PIERCE
02079K 10 7 |ALPHABET CL C ORD......cccomvrrmerrerireens .| 04/15/2019.| FENNER & SMITHINC. | e 100.000 | ..cveeeee 122,106 XXX | e 26,058 | ..ooovernene 103,561 | ....... (77,502) | .oocvorvererreres | eeerveerneriineens | eeveneins (77,502) 26,058 | ..overeerieins | e 96,048 | ......... 96,048 | ...cooovirrininne XXX [
MERRILL LYNCH PIERCE
02079K 30 5 |ALPHABETCLAORD.... .| 04/15/2019. [FENNER & SMITHINC. | .............325.000 | .......... 398,611 XXX | 150,676 I (188,936) 150,676 | .ovovvrervcres | e 247935 | ....... 247,935 XXX
MERRILL LYNCH PIERCE
022098 10 3 |ALTRIA GROUP ORD........ccocommrrmerirnrrinns .| 05/01/2019.| FENNER & SMITHINC. | ... 707.000 | ..coooneees 40,249 XXX | 19,383 | oo 34919 | ... (15,536) | .vvverevernrereries | ervrvrernerinnie [ eeveriis (15,536) 19,383 | oo | s 20,866 | ......... 20,866 | ........ 1,131 XXX [
MERRILL LYNCH PIERCE
023135 10 6 | AMAZON COM ORD......ccevoerrrrrernrininns .| 04/15/2019. [FENNER & SMITHINC. | oo 136.000 | .......... 250,896 XXX | 19,078 | oo 204,268 | ..... (185,190) | covovvvverernrrrnns [ ervrrveriviininns | cvvnins (185,190) 19,078 | oo | e 231,818 | ....... 231,818 | oo XXX [
MERRILL LYNCH PIERCE
023608 10 2 |AMEREN ORD.......ccceeoummrrrrinrirerirneirniins .| 04/15/2019.| FENNER & SMITHINC. | i 74.000 | oo 5,329 XXX | s 3797 | o 4827 | ......... (1,030) [ oo | v (1,030) KAV A IR I 1,533 | oo 1,533 | oo 35 XXX [
MERRILL LYNCH PIERCE
02376R 10 2 |AMERICAN AIRLINES GROUP ORD........ .| 04/15/2019. | FENNER & SMITHINC. | i 68.000 | ..oocvvvnenne 2,294 XXX | e 2,445 | i 2,183 | oo L2 RN SN ..262 2,445 | o | i (LX) I (151) | ceereevrein 7 XXX [
MERRILL LYNCH PIERCE
025537 10 1 | AMERICAN ELECTRIC POWER ORD....... .. | 04/15/2019. | FENNER & SMITH INC. XXX (9,896) 5,052 | ..vveerierienes | s 11,798 XXX
MERRILL LYNCH PIERCE
025816 10 9 | AMERICAN EXPRESS ORD........c.ovvvvnecn. .| 05/10/2019.| FENNER & SMITHINC. | e 265.000 | ...covvnee 29,288 XXX | s 5,490 | oo 25,260 | ....... (19,770) | ooververerrcris | ervrveenerirnens | v (19,770) 5,490 | ..o | s 23,798 | ........ 23,798 | .o 207 XXX [
AMERICAN INTERNATIONAL GROUP MERRILL LYNCH PIERCE
026874 78 4 |ORD .| 05/01/2019. [FENNER & SMITHINC. | oo 396.000 | .oovvvree. 18,132 XXX | 12,513 | oo 15,606 | ......... (R0 ) RO DO (3,093) 12,513 | e | s 5619 | o 5,619 [ .o 127 XXX [
MERRILL LYNCH PIERCE
03027X 10 0 |AMERICAN TOWER REIT......c.cocrvrrvvirierne .| 04/26/2019. [FENNER & SMITHINC. | oo 170.000 | .ovveernes 33,333 XXX ] s TA482 | oo 26,892 | ....... (19,411) [ oo | cerereniieienns [ v (19,411) 7,482 25,851 25,851 296 XXX [
MERRILL LYNCH PIERCE
030420 10 3 |AMERICAN WATER WORKS ORD........... .| 04/15/2019.| FENNER & SMITHINC. | it 34.000 | .coovrrrnnne 3,534 XXX | 2,326 | oo 3,086 | ..coovnne [410) ) OO DO (760) 2,326 | oo | i 1,208 | oo 1,208 | .o 15 XXX [
MERRILL LYNCH PIERCE
03073E 10 5 |AMERISOURCEBERGEN ORD.. . | 04/15/2019. | FENNER & SMITH INC. XXX (2,815) 1,351 | [ 202,910 | e 2,910 XXX
MERRILL LYNCH PIERCE
03076C 10 6 |AMERIPRISE FINANCE ORD...........c.c...... .| 04/15/2019.| FENNER & SMITHINC. | it 50.000 | ..oovvrrnnne 7,063 XXX | e 1,168 | oo 5219 | oo (C0LSN D ORI I (4,051) 1,168 5,895 5,895 | .covrrinnns 45 XXX [
MERRILL LYNCH PIERCE
031100 10 0 |AMETEK ORD......coeverierriircrierierereens .| 04/15/2019.| FENNER & SMITHINC. | it 60.000 | ..oocvvrnvne 5,136 XXX | 2,728 | oo 4,062 | ......... (1,334) [ oo | e (1,334) 2,728 | oo | v 2,408 | ........... 2,408 | .o 8 XXX [
MERRILL LYNCH PIERCE
031162 10 0 |AMGEN ORD......ccovvvvrrmrierniieirenisinnirnnins .| 05/01/2019. [FENNER & SMITHINC. | oo 243.000 | ..ooooen 46,458 XXX | 13,513 | oo 47,305 | ....... [RIVAS 7 RS VRO IR (33,792) 13,513 32,945 32,945 352 XXX [
MERRILL LYNCH PIERCE
032095 10 1 |AMPHENOL CLA ORD......cc.ccoerrmrirrirnens .| 05/01/2019.| FENNER & SMITHINC. | e 119.000 | ccovvvrne 12,361 XXX | s 2,903 | s 9,641 | ......... (1 I IO (6,738) 2,903 | oo | e 9,458 | oot 9,458 | ...ccovvvnns 55 XXX [
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MERRILL LYNCH PIERCE
032511 10 7 |ANADARKO PETROLEUM ORD............... .| 04/15/2019. [FENNER & SMITHINC. | oo 220.000 | .ooveerne 13,695 XXX ] s 9,283 | o 9,645 | ..o [R5 ST DU (362) 9,283 | oo | i 4412 | 4412 | 66 XXX [
MERRILL LYNCH PIERCE
032654 10 5 |ANALOG DEVICES ORD.......ccccoovvrvrerirnncn .| 04/15/2019.| FENNER & SMITHINC. | e 138.000 | c.covvvrne 15,584 XXX | s 3,792 | v 11,845 | ......... (G 0LSK) | IR I (8,053) KA 72 ISR 11,792 | e 11,792 [ v 75 XXX [
MERRILL LYNCH PIERCE
036752 10 3 |ANTHEM ORD......cocoovierrrrrinericrierineens .| 04/15/2019.| FENNER & SMITHINC. | e 85.000 | ..ccoonee. 22,343 XXX | s 4,228 | oo 22,324 | ... (18,098) | ..vvvveveraerrcrens | eerrreerneriinenns | ervreins (18,096) 4,228 | .o [ v 18,115 | oo 18,115 | .o 68 XXX [
MERRILL LYNCH PIERCE
037411 10 5 |APACHE ORD......coevoieririrrineriierierereens .| 04/15/2019.| FENNER & SMITHINC. | e 129.000 | cvvvereenne 4,636 XXX | s 4,862 | oo 3,386 | .ovvvnnee LI (C T T IS 1,476 4,862 (226) (P25) ] I 32 XXX [
APARTMENT INVST MGT CL AREIT MERRILL LYNCH PIERCE
03748R 75 4 |ORD .| 04/15/2019. [FENNER & SMITHINC. | v 82.000 | ..oovvvrnvene 4,172 XXX 929 | ... 3,621 | oo (2,797) [ oo | e (2,791) 929 3,243 3,243 | ..o 162 XXX [
MERRILL LYNCH PIERCE
037833 10 0 |APPLE ORD.....coevrmirierirrirrerreinirieriens .| 04/15/2019. | FENNER & SMITHINC. | ... 2,390.000 | .......... 476,126 XXX | 83,676 | ..cocvvvnve. 376,999 | ... (293,323) | covovverrieiiens [ e (293,323) 83,676 | ..cverreririins | o 392,450 | ....... 392,450 | ......... 1,745 XXX [
MERRILL LYNCH PIERCE
038222 10 5 |APPLIED MATERIAL ORD.........cccoomrrrnee .| 04/15/2019.| FENNER & SMITHINC. | e 418.000 | ...ccooone. 17,848 XXX | s 4,560 | oo 13,685 | ......... (CI P I I (9,125) 4,560 | ..o [ v 13,288 | ......... 13,288 | .o 84 XXX [
MERRILL LYNCH PIERCE
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......... .| 04/15/2019.| FENNER & SMITHINC. | e 220.000 | .cooovvirnees 9,532 XXX | s 9,359 | s 9,013 | v 345 | s | e ..345 9,359 | civvererineis | s 174 | 174 | s 77 XXX [
MERRILL LYNCH PIERCE
03965L 10 0 |ARCONIC ORD.......ccccomvvrmrrreerrirerierinens .| 05/01/2019.| FENNER & SMITHINC. | e 172.000 | covvvernene 3,533 XXX | e 2,935 | oo 2,900 | cvvrerernnns KL< T PO DR 36 2,935 597 597 | o 10 XXX [
MERRILL LYNCH PIERCE
052769 10 6 |AUTODESK ORD......cocvorrermirrmrirernerinns .| 04/15/2019.| FENNER & SMITHINC. | it 69.000 | ..coonee. 11,920 XXX | e 3,849 | s 8,874 | ... (H072:) | I I (5,025) 3,849 | oo | i 8,071 | oo 8,071 | oo XXX [
MERRILL LYNCH PIERCE
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.. |..|04/15/2019.|FENNER & SMITHINC. | . 134.000 | c.ovvvenee 21,931 XXX | s 4,402 | oo 17,570 | ....... (13,168) [ oo | ceerveernerinenns [ e (13,168) 4402 | .o [ v 17,529 | ..o 17,529 | .o 212 XXX [
MERRILL LYNCH PIERCE
053332 10 2 |AUTOZONE ORD.......ccoevrmrrirerirereriernnnns .| 04/15/2019.| FENNER & SMITHINC. [ . 7.000 | oo 7,452 XXX | 2,630 | oo 5868 | ... (J074C1: ) ORI IR (3,238) 2,630 | oo | i 4,822 | ..o 4,822 | .o XXX [
MERRILL LYNCH PIERCE
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD..|..| 04/15/2019.|FENNER & SMITHINC. | .. 55.000 | .oooonne. 11,226 XXX | s 3,664 | .o 9,573 | .. (5,900) [ oo | e (5,909) 3,664 | .o | i 7,562 | v 7,562 | oo 164 XXX [
MERRILL LYNCH PIERCE
054937 10 7 |BBANDTORD.. . | 04/15/2019. | FENNER & SMITH INC. XXX (3,986) 8,360 | ..ovvreciirins | 5,485 | ...5,485 | i 115 XXX
MERRILL LYNCH PIERCE
05722G 10 0 |BAKER HUGHES CL A ORD.........ccccmvuunne .| 04/15/2019.| FENNER & SMITHINC. | e 146.000 | covvvrnvne 3,787 XXX 1,299 4438 | s [ s (1)) E— (151D I 26 XXX [
MERRILL LYNCH PIERCE
058498 10 6 |BALLORD .| 04/15/2019. [FENNER & SMITHINC. | v 74.000 | oo 4,316 XXX (726) 2,877 | o | v 1,639 | oo 1,639 [ 7 XXX [
MERRILL LYNCH PIERCE
060505 10 4 |BANK OF AMERICA ORD......ccccoovvrvmurinnr .| 05/01/2019. | FENNER & SMITHINC. | ... 2,892.000 | ...coouee. 86,267 XXX | 27,356 | c.ovvrrrrinn 71,259 | ....... (43,903) | ..ovorverriieris | e [ i (43,903) 27,356 58,911 58,911 | .o 434 XXX [
MERRILL LYNCH PIERCE
064058 10 0 |BANK OF NEW YORK MELLON ORD....... .| 04/15/2019.| FENNER & SMITHINC. | .eeeeee 242.000 | ..cooovne 12,727 XXX | 6,593 | covrieris 11,391 | oo (4,798) | oo | e (4,798) 6,593 | oo | e 6,133 | oot 6,133 | oo 68 XXX [
MERRILL LYNCH PIERCE
071813 10 9 |BAXTER INTERNATIONAL ORD.............. .| 04/15/2019.| FENNER & SMITHINC. | e 159.000 | coovrvrnc 12,656 XXX | s 3,559 | o 10,465 | ......... (8,908) | ..vovevervrivrneinn | cerrreieriienns (6,906) 3,559 | o | e 9,097 | oot 9,007 | oo 60 XXX [
MERRILL LYNCH PIERCE
075887 10 9 |BECTON DICKINSON ORD........cccevvumrnnee .| 04/15/2019.| FENNER & SMITHINC. | i 81.000 | .ocoonnee. 19,941 XXX | e 6,496 | ..oovrrrrine 18,251 | ....... QA1) | [T IR IO (11,755) 6,496 | oo | v 13,445 | ......... 13,445 | ..o 62 XXX [
MERRILL LYNCH PIERCE
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.......... .| 04/15/2019.| FENNER & SMITHINC. | ... 1,809.000 | .......... 379,394 XXX ] 277,355 | oo 369,362 | ....... [PV T4 | [N ISR DO (92,007) 277,355 | v | e 102,039 | ....... 102,039 | .o XXX [
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Symbol/
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 Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MERRILL LYNCH PIERCE
086516 10 1 |BESTBUY ORD....cccovveerrrirrerrierreirennnns .| 04/15/2019. [FENNER & SMITHINC. | oo 118.000 | vovvrrrnee 8,641 XXX ] s 3,815 | oo 6,249 | ... (2,434) [ v | e (2,434) 3,815 | o | i 4,826 | ..o 4,826 | ...cccoovnnns 59 XXX [
MERRILL LYNCH PIERCE
09062X 10 3 |BIOGEN ORD.....c.coevvierrieirciinrirenirnns .| 04/15/2019. | FENNER & SMITHINC. | s 85.000 | ..ooonee. 19,750 XXX | s 3511 | i 25,578 | ....... (22,087) [ .oocvorvereieniis | e [ e (22,067) 3511 | e | e 16,239 | .......e. 16,239 | oo XXX [
MERRILL LYNCH PIERCE
09247X 10 1 |BLACKROCK ORD.........cocvvmrererirrirrrinns .| 04/15/2019.| FENNER & SMITHINC. | i 59.000 | .o 26,659 XXX | s 11,699 | oo 23,176 | ....... (G Y44 | [N ISR IO (11,477) 11,699 | v | s 14,959 | ......... 14,959 | ...cooovenee 195 XXX [
MERRILL LYNCH PIERCE
093671 10 5 |H&R BLOCK ORD......coevveirmerircerrerineenne .| 04/15/2019.| FENNER & SMITHINC. | i 80.000 | ..ovvvvrnvnne 2,084 XXX 953 | ....c... 2,030 | .o (1,077) | oo | e (1,077) 953 [ oo | e 1,131 | e 1131 [ 40 XXX [
MERRILL LYNCH PIERCE
097023 10 5 |BOEING ORD.......cccovvrumerererirmrerieininniins .| 05/01/2019. | FENNER & SMITHINC. | e 165.000 | ..occvvene 61,948 XXX | s 7,041 | e 53,213 | ..., (48,172) | .ooververerrcris | erervreneriinens | e (46,172) 7,041 | oo | v 54,907 | ......... 54,907 | ... 339 XXX [
MERRILL LYNCH PIERCE
09857L 10 8 |BOOKING HOLDINGS ORD..........ccccovrvene .| 04/15/2019.| FENNER & SMITHINC. | s 18.000 | ..ovvvvne 33,231 XXX | s 3,756 | coovrrerins 31,004 | ....... (27,247) | v | e (27,247) 3,756 | oo | e 29,475 | ... 29,475 | ..o XXX [
MERRILL LYNCH PIERCE
099724 10 6 |BORGWARNER ORD........ccooormrrvmrirnrirnnns .| 04/15/2019. | FENNER & SMITHINC. | ... 3,744.000 | .......... 164,246 XXX | 158,579 | coovvvern. 130,067 | ........ 28,512 | oo | e 28,512 158,579 | oo | i 5,667 | oo 5,667 | ..coovvrnc 636 XXX [
MERRILL LYNCH PIERCE
101121 10 1 |BOSTON PROPERTIES REIT ORD.......... .| 04/30/2019.| FENNER & SMITHINC. | it 61.000 | .oocvrnnvne 8,359 XXX | s TA22 | i 6,866 | ..cooonvn. 556 [ v | e ..556 7,422 937 937 | oo 116 XXX [
MERRILL LYNCH PIERCE
101137 10 7 |BOSTON SCIENTIFIC ORD........c.couvernecne .| 04/15/2019. | FENNER & SMITHINC. | e 535.000 | ..ccooneens 20,223 XXX | e 3,066 | ..oorrrrrine 18,907 | ....... (15,841) | oocvvrvereereris | eerveernerinnenns | e (15,841) 3,066 | oo | v 17,457 | e 17457 | e XXX [
MERRILL LYNCH PIERCE
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD............. .| 04/15/2019. | FENNER & SMITHINC. | ... 1,974.998 | ......c.... 79,512 XXX | s 104,887 | oo 60,198 | ........ 44,689 [ ..o | e | e 44,689 104,887 | .ooovverrirenes | v (25,375) | ... (25,375) | cverererrernens XXX [
MERRILL LYNCH PIERCE
110122 10 8 |BRISTOL MYERS SQUIBB ORD............... .| 05/01/2019.| FENNER & SMITHINC. | e 597.000 | ... 27,754 XXX | 14,811 | oo 31,032 | ....... (16,221) [ ooververcrienis | ererveernerinenn | e (16,221) 14,811 | oo | s 12,943 | ......... 12,943 | .o 490 XXX [
BRITISH AMERICAN TOBACCO ADR MERRILL LYNCH PIERCE
110448 10 7 |REPORD C|05/13/2019. [FENNER & SMITHINC. | i 0.997 | oo 41 XXX | (S1¢ I O 32 | i K YA TR OO 37 69 (28) (28) 1 XXX [
MERRILL LYNCH PIERCE
11135F 10 1 |BROADCOM ORD.......ccoooommrrrrrirerirrrirnens .| 04/15/2019.| FENNER & SMITHINC. | e 129.000 | coovvvrncs 40,813 XXX | s 7674 | oo 32,802 | ....... (25,128) | .oovvrveeireniis | e [ e (25,128) TB74 | o | v 33,140 | ... 33,140 | ..o 342 XXX [
BROOKFIELD PROPERTY REIT CL A MERRILL LYNCH PIERCE
11282X 10 3 |ORD C | 04/15/2019. | FENNER & SMITH INC. XXX .320 1,576 72 72 XXX
MERRILL LYNCH PIERCE
115637 20 9 |BROWN FORMAN CL B ORD.........ccccoonue. .| 05/01/2019.| FENNER & SMITHINC. | e 100.000 | coovvverneene 5,368 XXX | s 1,387 | e 4758 | ......... (T TA ) S IR (3,371) 1,387 3,981 3,981 | oo 33 XXX [
MERRILL LYNCH PIERCE
124857 20 2 [CBSCLBORD......ccoovierrrricrierienireens .| 04/15/2019.| FENNER & SMITHINC. | e 175.000 | coovvvernene 9,056 XXX | e 1,433 | s 7,651 | . (G4 L:) | I I (6,218) 1,433 | e [ e 7,623 | oo 7,623 | .o 63 XXX [
MERRILL LYNCH PIERCE
12503M 10 8 |CBOE GLOBAL MARKETS ORD............... .| 04/15/2019.| FENNER & SMITHINC. | s 46.000 | .oooovvrrees 4,493 XXX | s 4,259 | oo 4,500 | oo (242) | cevovvrieiienns [ e (242) 4,259 235 235 | 14 XXX [
MERRILL LYNCH PIERCE
125269 10 0 |CF INDUSTRIES HOLDINGS ORD........... .| 04/15/2019.| FENNER & SMITHINC. | i 90.000 | .ovvrvrnvnne 3,857 XXX | 2,086 | .ooovririins 3,916 | ......... (1,830) [ oo | e (1,830) 2,086 | .o | i T | e LY 24 T 27 XXX [
MERRILL LYNCH PIERCE
12541W 20 9 |CH ROBINSON WORLDWIDE ORD.......... .| 04/15/2019.| FENNER & SMITHINC. | s 47.000 | ccoovrrrnnes 4,271 XXX | s 3,328 | s 3,952 | o ({7223 ) OO DR (624) 3,328 943 943 | oo 24 XXX [
MERRILL LYNCH PIERCE
125523 10 0 [CIGNA ORD......cocovirimrererririreirerieeiienns .| 04/15/2019.| FENNER & SMITHINC. | e 156.004 | ...ccvvvnee 25,554 XXX | s 10,940 | oo 29,628 | ....... (18,689) | ..vvvrevereererens | eerrveererieeens [ eevreins (18,689) 10,940 | oo | s 14,614 | ......... 14,614 | .o, 6 XXX [
MERRILL LYNCH PIERCE
12572Q 10 5 |CME GROUP CL A ORD......cocoovvvrrrirnenne .| 04/15/2019.| FENNER & SMITHINC. | e 108.000 | ..ovvvvnee 18,726 XXX | 11,048 | oo 20,317 | ovrenne (CIL51¢) | I I (9,269) 11,048 | oo | e 7,678 | oo 7,678 | .o 270 XXX [
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MERRILL LYNCH PIERCE
125896 10 0 [CMS ENERGY ORD.....cccocvvvvvrrvrirciriernnns .| 04/15/2019. [FENNER & SMITHINC. | oo 130.000 | vovvvrrnee 7,132 XXX ] s 1,539 | s 6,455 | ......... (4,915) [ v e (4,915) 1,539 | v [ e 5592 | o 5,592 | .veiirine 50 XXX [
MERRILL LYNCH PIERCE
126408 10 3 [CSXORD....cooorieirrrieirseiierieeiienieens .| 04/15/2019.| FENNER & SMITHINC. | e 218.000 | ..ooovvne 16,537 XXX | s 5,797 | oo 13,544 | ......... (UAT L T4 T I (7,747) 5,797 | oo | v 10,740 | ... 10,740 | ..ooooovrennee 52 XXX [
MERRILL LYNCH PIERCE
126650 10 0 [CVSHEALTH ORD......ccosvvvmvrvmrrrcrienircens .| 04/15/2019. | FENNER & SMITHINC. | ... 3,240.000 | ...coooeee 175,637 XXX | 238,288 | ....cccovnee 212,285 | ........ 26,003 | .ooovveienienes | e 26,003 238,288 | ..o | e (62,651)| ........ (62,651) | ......... 1,620 XXX [
MERRILL LYNCH PIERCE
127097 10 3 |CABOT OIL & GAS ORD......cocvverererrnens .| 04/15/2019.| FENNER & SMITHINC. | e 153.000 | covvvernnne 4,184 XXX | e 2,126 | oo 3,420 | ... (RIV2K) | I I (1,293) 2,126 2,058 2,058 | .o 11 XXX [
MERRILL LYNCH PIERCE
127387 10 8 |CADENCE DESIGN SYSTEMS ORD........ |.. | 04/15/2019. [FENNER & SMITHINC. | . 114.000 | covvvernne 7,416 XXX | s 4,905 | oo 4,957 | oo (51) [ orerereercriennns | e | e (51) 4,905 2,510 2,510 XXX [
MERRILL LYNCH PIERCE
13057Q 20 6 |CALIFORNIARESOURCES ORD............. .| 04/15/2019.| FENNER & SMITHINC. [ . 1.000 | oo 28 XXX | s 2 | s 17 | i (15) [ covevererrrrinnns | erevrriveninens | e (15) 2 25 25 XXX [
MERRILL LYNCH PIERCE
134429 10 9 |CAMPBELL SOUP ORD.........ccocorrvrnrirnns .| 04/15/2019. | FENNER & SMITHINC. | o 78.000 | .ovvvrrnene 3,107 XXX | s 3,126 | oo 2,573 | o 553 [ v | e ..553 3,126 (20) (P20) ) — 55 XXX [
MERRILL LYNCH PIERCE
14040H 10 5 |CAPITAL ONE FINANCIAL ORD............... .| 05/01/2019.| FENNER & SMITHINC. | e 157.000 | coovrvrne 13,638 XXX | 6,081 | oo 11,868 | ......... (5,78B) | .ovovevevererreeinn | cervrrieerienns (5,786) 6,081 | oo | e 7,557 | oo 7,557 | o 63 XXX [
MERRILL LYNCH PIERCE
14149Y 10 8 | CARDINAL HEALTH ORD........cocoovrirerenne .| 04/15/2019.| FENNER & SMITHINC. | e 126.000 | cvvverneene 5,931 XXX | e 6,689 | oo 5,620 | ovrvnnee 1,070 | oo | e 1,070 6,689 | ..ooereereci [ i (162)) - (759) | vovevvrns 120 XXX [
MERRILL LYNCH PIERCE
143130 10 2 | CARMAX ORD....coovvririererrrinernerienireens .| 04/15/2019.| FENNER & SMITHINC. | it 68.000 | ..oocvvrnene 5,101 XXX | e 2,283 | oo 4,266 | ......... (QISLC7 T I I (1,982) 2,283 2,818 2,818 XXX [
MERRILL LYNCH PIERCE
143658 30 0 |CARNIVAL ORD.....ccoovverirmirimrrnericnirnens .| 04/15/2019.| FENNER & SMITHINC. | e 130.000 | covvverevene 6,985 XXX | s 4556 | oo 6,409 | ........ (1,853) [ oo | cevverrirenienns (1,853) 4556 | ..o | e 2,429 | . 2,429 | .o 65 XXX [
MERRILL LYNCH PIERCE
149123 10 1 |CATERPILLAR ORD......ccccovvrrmirnrrrcrienes .| 05/01/2019.| FENNER & SMITHINC. | .ccoeeeee 203.000 | ...coovvnee 28,468 XXX | 13,455 | oo 25,795 | ....... (12,341) [ v | e [ e (12,341) 13,455 | oo | s 15,013 | ..o 15,013 | oo 175 XXX [
MERRILL LYNCH PIERCE
151020 10 4 |CELGENE ORD.....cccoooommirrerimrireiririreinns .| 04/15/2019. | FENNER & SMITHINC. | .ceeeee 264.000 | ............ 25,103 XXX | 6,980 | .coorirrriinn 16,920 | ......... (9,940) | ..o | e (9,940) 6,980 | .overeerieeins | e 18,123 | ......... 18,123 | .o XXX [
MERRILL LYNCH PIERCE
15135B 10 1 |CENTENE ORD . | 04/15/2019. | FENNER & SMITH INC. ...114.000 XXX (5,342) 3,901 XXX
MERRILL LYNCH PIERCE
15189T 10 7 |CENTERPOINT ENERGY ORD.......ccccoonce .| 04/15/2019.| FENNER & SMITHINC. | e 190.000 | covvvvrnene 5,793 XXX (1,946) 3,418 2,375 2,375 | oo 55 XXX [
MERRILL LYNCH PIERCE
156700 10 6 |CENTURYLINK ORD....c.ccooooriririerrririrnnes .| 04/15/2019.| FENNER & SMITHINC. [ e 419.998 | ...oocvvnee 5,023 XXX | e 7842 | oo 6,363 | .ovvvnnee AT | o | e 1,479 7,842 (2,819) | .ovvvne (2,819) | oo 105 XXX [
MERRILL LYNCH PIERCE
156782 10 4 |CERNER ORD.....c.ccooimivreriirinriinrineriens .| 04/15/2019.| FENNER & SMITHINC. | e 120.000 | covvverncne 7,614 XXX | s 3,982 | oo 6,293 | ........ (2,311) [ oo | s (2,311) 3,982 | oo | i 3,632 | oo 3,632 | .o XXX [
CHARTER COMMUNICATIONS CL A MERRILL LYNCH PIERCE
16119P 10 8 |ORD .| 04/17/2019.| FENNER & SMITHINC. | e 451.000 | .......... 161,153 XXX | 88,354 | ..oocvon. 128,521 | ....... (40,167) | oo | cerneirneriinnins [ e (40,167) 88,354 | ..ot [ v 72,798 | ........ 72,798 | oo XXX [
MERRILL LYNCH PIERCE
166764 10 0 [CHEVRON ORD......coooomirrriinirinrirerinenns ..| 05/01/2019. | FENNER & SMITH INC. 685.000 82,287 XXX | AT43 | 74,521 | ....... (YA 4*) | RN ISR IO (32,779) A1TA3 | s [ v 40,545 | ......... 40,545 | .....ccoo.u 815 XXX [
MERRILL LYNCH PIERCE
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD............ .| 04/15/2019.| FENNER & SMITHINC. | s 11.000 | coooovrvrnees 7,835 XXX | e 3,165 | oo 4,750 | oo (1,585) [ cooueerererernnenes | vevveerineeienns (1,585) 3,165 | oo | i 4670 | oo 2 (0 [ I XXX [
MERRILL LYNCH PIERCE
171340 10 2 |CHURCH AND DWIGHT ORD.........ccccounue .| 05/01/2019. | FENNER & SMITHINC. | it 95.000 | ..ovvvrrneene 7,007 XXX | s 4372 | o 6,247 | ......... (RIRT4) ] T [ (1,875) 4,372 2,635 2,635 | .o 22 XXX [
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MERRILL LYNCH PIERCE
171798 10 1 |CIMAREX ENERGY ORD.......cccoormiverrnrines .| 04/15/2019. [FENNER & SMITHINC. | .ot 1,739.000 | .......... 120,997 XXX | 190,518 | oo 107,209 | ........ 83,309 | ..ovvverieiienes | s 83,309 190,518 | oo | v (69,521) | ........ (69,521) [ ..vovvvnrne 313 XXX [
MERRILL LYNCH PIERCE
172062 10 1 |CINCINNATI FINANCIAL ORD.................. .| 04/15/2019. | FENNER & SMITHINC. | i 90.000 | .ovvrvrnvnne 7,841 XXX | s 2,616 | oo 6,968 | ........ (4,352) | oo | e (4,352) 2,616 | oo | v 5224 | oo 5224 | ..., 98 XXX [
MERRILL LYNCH PIERCE
17275R 10 2 | CISCO SYSTEMS ORD.......ccververercrrnnens .| 04/24/2019. | FENNER & SMITHINC. | .. 1,640.000 | ............ 92,740 XXX | e 26,732 | oo 71,061 | ....... (44,329) | ..o | e [ e (44,329) VLT IR 66,008 | ........ 66,008 | ......... 1,115 XXX [
MERRILL LYNCH PIERCE
172908 10 5 [CINTAS ORD.....ccoovrermererieririserierierinnes .| 04/15/2019.| FENNER & SMITHINC. | it 50.000 | ..o 10,411 XXX | e 2,271 | e 8,400 | ......... (G2 TR I (6,129) 2,271 | e | e 8,140 | .o 8,140 | .ovverierirnns XXX [
MERRILL LYNCH PIERCE
172967 42 4 |CITIGROUP ORD........ccosvverrrrerierrrrerirenes .| 04/15/2019. | FENNER & SMITHINC. | ... 5,803.000 | .......... 390,940 XXX ] 273,078 | oo 302,104 | ....... (29,026) | ...vovverrercens [ v (29,026) 273,078 | oo | e 117,862 | ....... 117,862 | .......... 2,611 XXX [
MERRILL LYNCH PIERCE
174610 10 5 |CITIZENS FINANCIAL GROUP ORD........ .| 04/15/2019.| FENNER & SMITHINC. | .ccoeeeee 248.000 | ...oovvoreer 8,541 XXX | s 4,829 | v 7,373 | . (2,544) | oo | e, (2,544) 4,829 | ..o | e 3,712 | v 3712 | s 79 XXX [
MERRILL LYNCH PIERCE
177376 10 0 |CITRIX SYSTEMS ORD......ccocvrmrvrrrrrnens .| 04/15/2019.| FENNER & SMITHINC. | i 50.000 | .covvrrrnenne 5,112 XXX 943 | ........ 5123 | oo (4,180) | oo | e (4,180) 943 | e | e 4,168 | oo 4,168 | .o 18 XXX [
MERRILL LYNCH PIERCE
189054 10 9 [CLOROX ORD.....cccovivurrirerirrireirneinninns .| 04/15/2019.| FENNER & SMITHINC. | s 45.000 | .cooovennee 6,950 XXX | s 3,238 | oo 6,936 | ........ (3,698) | ..vovvvereriineins | cerrrrieriienns (3,698) 3,238 | oo | i 3712 | s 3712 | s 43 XXX [
MERRILL LYNCH PIERCE
191216 10 0 |COCA-COLA ORD......coovvrirrrireirrrinninns .| 05/01/2019. | FENNER & SMITHINC. | ... 1,278.000 | ............ 60,052 XXX | e 27,195 | oo 60,513 | ....... [KICHE:) RN ISR IO (33,318) 27,195 32,857 32,857 511 XXX [
COGNIZANT TECHNOLOGY SOLUTN CL MERRILL LYNCH PIERCE
192446 10 2 |[AORD .| 04/15/2019. [FENNER & SMITHINC. | .o 197.000 | coovvvrnee 14,639 XXX | e 5,977 | oo 12,506 | ......... (G52 | R I (6,529) 5,977 | ovvevevrerirnees | e 8,662 | ..coovves 8,662 | ..coovrnnen 39 XXX [
MERRILL LYNCH PIERCE
194162 10 3 | COLGATE PALMOLIVE ORD........ccoeuvrnee .| 04/15/2019.| FENNER & SMITHINC. | e 250.000 | ...ovvvnee 17,175 XXX | 6,663 | ..oorrerin 14,880 | ......... (U272 4 I IR (8,217) 6,663 | ..o | e 10,512 | .ocvoeee 10,512 | oo 105 XXX [
MERRILL LYNCH PIERCE
20030N 10 1 [COMCAST CLA ORD......ccccruverrurrrierians .. | 04/24/2019. | FENNER & SMITH INC. 5,290.000 220,959 XXX | 78,785 | ..vcvernv. 180,125 | ..... (101,339) | covovvereiieriens [ ervrerenienines | e (101,339) 78,785 | ..ocovvverirerres | oo 142,173 | ... 142,173 | ......... 2,116 XXX [
MERRILL LYNCH PIERCE
200340 10 7 |COMERICA ORD........cccoovrvmirrmrrierirrrirenns .| 04/15/2019.| FENNER & SMITHINC. | . 50.000 | .coovrrrnenne 3,947 XXX | s 1,338 | v 3435 | ... (2,097) | oo | e (2,097) 1,338 | v [ e 2,609 | .o 2,609 | .o 64 XXX [
MERRILL LYNCH PIERCE
205887 10 2 | CONAGRA BRANDS ORD.. . | 04/15/2019. | FENNER & SMITH INC. XXX (199) 1,296 808 XXX
MERRILL LYNCH PIERCE
20605P 10 1 |CONCHO RESOURCES ORD................... .| 04/15/2019.| FENNER & SMITHINC. | it 60.000 | ..oocvvrnene 6,926 XXX (113) 6,054 872 872 8 XXX [
MERRILL LYNCH PIERCE
20825C 10 4 |CONOCOPHILLIPS ORD.......cooomeverrernenns .| 05/01/2019. | FENNER & SMITH INC. 484.000 32,103 XXX | e 20,911 | e 30,177 | oovrenns (CILG1C) | TR I (9,266) 20,911 | e | e 11,192 | e 11,192 | e 148 XXX [
MERRILL LYNCH PIERCE
209115 10 4 | CONSOLIDATED EDISON ORD................ .| 04/15/2019.| FENNER & SMITHINC. | s 70.000 | .ovcrirniene 5,922 XXX | s 2,713 | e 5,352 | v (2,639) [ oo | s (2,639) 2,713 3,209 3,209 | .o 52 XXX [
MERRILL LYNCH PIERCE
21036P 10 8 |CONSTELLATION BRANDS CLAORD.... |.. | 04/15/2019. [FENNER & SMITHINC. | ... 260.000 | ....ooone 49,636 XXX | 45126 | oo 41813 | ..., 3,313 | o [ e 3,313 45126 | .ocvoreieens | s 4,509 | oo 4,509 | ..o 192 XXX [
MERRILL LYNCH PIERCE
219350 10 5 |CORNING ORD......oooomrerrereerrireireiis .| 05/01/2019.| FENNER & SMITHINC. | e 307.000 | .ccoooneee. 10,729 XXX | 6,392 | oo 9,274 | ........ (X127 ORI IO (2,882) 6,392 | covoricirnnin | i 4,337 | oo 4,337 | e 61 XXX [
MERRILL LYNCH PIERCE
22160K 10 5 |COSTCO WHOLESALE ORD..........cccoonee. .| 04/15/2019.| FENNER & SMITHINC. | e 142.000 | cooovrvrne 34,977 XXX | e 7,628 | oo 28,927 | ....... (VA1) | (RTINSO IO (21,299) 7,628 | oo | v 27,348 | ........ 27,348 | ... 81 XXX [
MERRILL LYNCH PIERCE
222070 20 3 |COTY CLAORD......cocomrrmerirrereeririniinns C|04/15/2019. [FENNER & SMITHINC. | .ot 191.000 | covvvereene 2,135 XXX ] s 2,567 | oo 1,253 | oo 1,314 | e | e 1,314 2,567 | oo | v (432) | vovverers (432) | oo 24 XXX [
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Symbol/
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 Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MERRILL LYNCH PIERCE
22304C 10 0 [COVETRUS ORD......cccourrmrvrrirmrierinrcerenns .| 04/15/2019. [FENNER & SMITHINC. | oovvvnne 25.000 | covvrerrnrins 820 XXX 952 [ i | v | e | e 0 (21720 R DS (U721 E— (<72 ) XXX [
CROWN CASTLE INTERNATIONAL REIT MERRILL LYNCH PIERCE
22822V 10 1 |ORD .| 04/15/2019. [FENNER & SMITHINC. | coveeieee 110.000 | coovrvrne 14,013 XXX | s 5814 | oo 11,949 | ......... [T | TR I (6,135) 5,814 | oo | i 8,199 | .o 8,199 | .. 124 XXX [
MERRILL LYNCH PIERCE
231021 10 6 |CUMMINS ORD......c.coovomrererierirnrerceieens .| 04/15/2019. | FENNER & SMITHINC. | i 70.000 | .ocooneee. 11,547 XXX | e 1,990 | oo 9,355 | ..o (8512 | I IO (7,365) 1,990 | v [ e 9,557 | ovverns 9,557 | covvrriins 80 XXX [
MERRILL LYNCH PIERCE
23331A° 10 9 |DRHORTON ORD....ccosvvvrrrrerirerercernnens .| 04/15/2019.| FENNER & SMITHINC. | e 110.000 | coovvvernnne 4,995 XXX | s AL T - 3,813 | . [RH0I:) | I IR (3,035) TT8 | e | oo 4217 | o 4217 | e 17 XXX [
MERRILL LYNCH PIERCE
233331 10 7 |DTE ENERGY ORD.....ccovvvrrreririrerieriens .| 04/15/2019.| FENNER & SMITHINC. | it 50.000 | .oovrernene 6,222 XXX | 2,408 | oo 5515 | et (3,107) [ coveerererrrrenns | cevverrirerienns (3,107) 2,408 3,814 3814 | 95 XXX [
MERRILL LYNCH PIERCE
23355L 10 6 |DXC TECHNOLOGY ORD......ccccverererernecn .| 04/15/2019.| FENNER & SMITHINC. | e 110.002 | coovvvernene 7,231 XXX | s 5,000 | cooovrrierirnns 5,849 | .o (848) | evvveereieiinns [ i (848) 5,000 2,231 2,231 | s 42 XXX [
MERRILL LYNCH PIERCE
235851 10 2 |DANAHER ORD.......ccccosvirrrimrircrirnrireenns .| 04/26/2019.| FENNER & SMITHINC. | e 210.000 | ...coovvnee 27,402 XXX | 6,135 | oo 21,655 | ....... (15,520) | ..ovvvvereirriins | errseirenrinneins | erinninns (15,520) 6,135 | oo | e 21,267 | ......... 21,267 | .o 69 XXX [
MERRILL LYNCH PIERCE
237194 10 5 |DARDEN RESTAURANTS ORD................ .| 05/01/2019.| FENNER & SMITHINC. | it 10.000 | .cooovrvrnees 1,158 XXX | 251 | s 999 | .o (1)) T DR (748) 251 908 908 | ...coovrrnnes 15 XXX [
MERRILL LYNCH PIERCE
23918K 10 8 |DAVITA ORD.....ccoomirrrrereirerierriensensnens .| 04/15/2019.| FENNER & SMITHINC. | i 20.000 | .ovvrrrnenne 1,103 XXX | s 534 | oo 1,029 | .o [015) 1 OO BRI (495) 534 569 569 XXX [
MERRILL LYNCH PIERCE
244199 10 5 |DEERE ORD....cccostvririmirrerierireersrinnins .| 05/01/2019. | FENNER & SMITHINC. | e 114.000 | coovrvrnee 18,522 XXX | e 6,258 | coovreerins 17,005 | ....... QLN [T ISR U (10,748) 6,258 | oo | e 12,265 | ......... 12,265 | .o 173 XXX [
MERRILL LYNCH PIERCE
247361 70 2 |Delta Air Lines, INC......coccoevereerrrennrierinens .| 04/15/2019.| FENNER & SMITHINC. | e 255.000 | ..ooovvenee 14,647 XXX | s 5,970 | v 12,725 | ......... (G E3:) | R [N (6,755) 5,970 | oo | e 8,677 | vvvres 8,677 | v 89 XXX [
MERRILL LYNCH PIERCE
24906P 10 9 |DENTSPLY SIRONA ORD........cocooviumrinne .| 04/15/2019.| FENNER & SMITHINC. | s 10.000 | oo 512 XXX | 305 | oo 372 | e, (T4 ) OO ISR IO (67) 305 207 207 2 XXX [
MERRILL LYNCH PIERCE
25179M 10 3 |DEVON ENERGY ORD.......coovvmirrriirniiinns .| 04/15/2019. | FENNER & SMITHINC. | ... 5,995.000 | .......... 195,193 XXX | 229,869 | ...cocvvnnes 135,127 | ... 4741 | oo | s 94,741 229,869 | ..covveeeinns | e (34,675)| ........ (34,675) | ...oovvnn 480 XXX [
MERRILL LYNCH PIERCE
253868 10 3 |DIGITAL REALTY REIT ORD.. . | 05/01/2019. | FENNER & SMITH INC. ..9,995 XXX ..8,977 ..240 8,977 | oo | e 1,018 | 1,018 | 17 XXX
MERRILL LYNCH PIERCE
254687 10 6 |WALT DISNEY ORD....ccovvermrrermmrererinens .| 04/15/2019. | FENNER & SMITHINC. | ... 1,820.905 | ........... 240,330 XXX | e 88,183 | .ovvvvenne 180,59 | ..... (111,533) | covoreererrerinns [ eveerneeiennnes | cevviens (111,533) 88,183 [ v | 152,147 | ....... 162,147 | ccoouee 1,449 XXX [
MERRILL LYNCH PIERCE
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD. |..|04/15/2019.|FENNER & SMITHINC. | ... 3,992.000 | ...covvee 302,587 XXX | 234,783 | oo 235,448 | ........... [(1615) ) RO OO (666) 234,783 | e | e 67,805 | ......... 67,805 | ......... 1,597 XXX [
MERRILL LYNCH PIERCE
25470F 10 4 |DISCOVERY SRS A ORD.......cccooomrvririrnns .| 04/15/2019.| FENNER & SMITHINC. | e 105.000 | cvvvernvne 3,154 XXX | s 2,116 | v 2,598 | .o (481) | ceverrerreieriens [ e (481) 2,116 | oo | v 1,038 | oo 1,038 | .o XXX [
MERRILL LYNCH PIERCE
25470F 30 2 |DISCOVERY SRS C ORD......cc.ccoovrvennens .| 04/15/2019. | FENNER & SMITHINC. | i 89.000 | .ooovvrnene 2,487 XXX | 2,118 | o 2,054 | v B4 | oo [ e 64 2,118 369 369 XXX [
MERRILL LYNCH PIERCE
25470M 10 9 |DISH NETWORK CL AORD........ccocourrunnee .| 04/15/2019. | FENNER & SMITHINC. | i 93.000 | .ovvrrrnnne 3,182 XXX | s 3147 | e 2,322 | o 825 | oo | e ..825 3,147 35 35 XXX [
MERRILL LYNCH PIERCE
256677 10 5 |DOLLAR GENERAL ORD.........cccomvrvmnirenes .| 05/01/2019. | FENNER & SMITHINC. | i 85.000 | ..ocooneee. 10,526 XXX | e 4294 | i 9,187 | ..ot (4,893) | oo | e (4,893) 4,294 6,232 (1 72 IR 52 XXX [
MERRILL LYNCH PIERCE
256746 10 8 |DOLLAR TREE ORD.......cccovevreremrrrerirenes .| 04/15/2019.| FENNER & SMITHINC. | s 95.000 | .ocvvreeen 10,146 XXX | s 3,973 | o 8,580 | ......... (4,608) | ..o | e (4,608) 3,973 | oo | v 6,173 | vt 6,173 | o XXX [
MERRILL LYNCH PIERCE
25746U 10 9 |DOMINION ENERGY ORD.......coccovivmrrnnne .| 04/15/2019.| FENNER & SMITHINC. | .cceeeeee 210.000 | ..covveneee 16,098 XXX ] s 9,162 | coovvrreri 15,007 | ......... (5,845) | ..o | e (5,845) 9,162 6,937 6,937 | .o 193 XXX [
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MERRILL LYNCH PIERCE
260003 10 8 |DOVERORD... .| 04/15/2019. [FENNER & SMITHINC. | v 40.000 XXX (1,806) . 1,032 2,839 2,839 19 XXX
260557 10 3 |DOW ORD ... | .. | 04/15/2019. | VARIOUS........ 266.667 XXX o 0 . 5,559 XXX .
26078 10 0 |DOWDUPONT ORD.......cccomremmerrrirrerneens .| 04/15/2019. | VARIOUS........coooomrimrimeirnnernneinens | cernein 1,600.000 XXX | 28,373 | oo 42,784 | ....... (25,818) | .ovvvvrereirriis | e [ e (25,818) . 28,373 XXX [
MERRILL LYNCH PIERCE
264411 50 5 |DUKE REALTY REIT ORD.......c.ccocrrrmrerncs .| 04/15/2019.| FENNER & SMITHINC. | e 142.000 | covvrerenne 4,345 XXX | e 3,654 | oo 3,678 | oo (24) [ e | e | e (24) . 3,654 | oo | s 691 | oo 691 | oo 31 XXX [
MERRILL LYNCH PIERCE
26441C 20 4 |DUKE ENERGY ORD........ccocomvrrmurircrirnnns .| 04/15/2019.| FENNER & SMITHINC. | e 220.000 | ..ovvvrnee 19,894 XXX | 12,055 | oo 18,986 | ......... (G H ) ORI I (6,931) . 12,055 | .ooeeerierienes | e 7,839 | oo 7,839 | .o 204 XXX [
MERRILL LYNCH PIERCE
26875P 10 1 |EOG RESOURCES ORD........ccoeverivrrnnns .| 04/30/2019.| FENNER & SMITHINC. | .veeeee 227.000 | ..ooovvrnee 23,178 XXX | 12,980 | oo 19,797 | oo (R4 I I (6,817) . 12,980 | .ovevvrcrienes | s 10,198 | ......... 10,198 | .ooovvvenee 100 XXX [
MERRILL LYNCH PIERCE
26884L 10 9 |EQT ORD..cooverierieieerrieiseieiesseseirenes .| 04/15/2019. [FENNER & SMITHINC. | oo 83.000 | .ovrvrrnen 1,790 XXX ] s 2,187 | o 1,568 | oo 619 | v [ .619 . 2,187 (397) (397) 2 XXX [
MERRILL LYNCH PIERCE
269246 40 1 |E TRADE FINANCIAL ORD.......cccccrnrvrrnnes .| 04/15/2019. [FENNER & SMITHINC. | oo 134.000 | .ovrvrrnene 6,561 XXX ] s 3,337 | s 5,880 | ...co... (2,543) [ oo | e (2,543) . KICKY A IR IR 3224 | ........... 3224 | . 19 XXX [
MERRILL LYNCH PIERCE
277432 10 0 |EASTMAN CHEMICAL ORD........cccoevurrunne .| 04/15/2019.| FENNER & SMITHINC. | . 952.000 | ..oovvvner 79,900 XXX | s 71,236 | oo 69,601 | .......... 1,635 | oo | e 1,635 . 71,236 | oo [ e 8,664 | ........... 8,664 | ... 1,180 XXX [
MERRILL LYNCH PIERCE
278642 10 3 |EBAYORD .| 04/15/2019.| FENNER & SMITHINC. | e 375.000 | ..coooneee. 13,582 XXX | e 1,850 | covvreerins 10,526 | ......... (G744 I I (8,677) . 1,850 | oo [ v 11,733 | e 11,733 [ o 53 XXX [
MERRILL LYNCH PIERCE
278865 10 0 |ECOLAB ORD.......coovvermrerrrmerirericereenns .| 04/15/2019.| FENNER & SMITHINC. | e 130.000 | coooervrnee 23,888 XXX | e 6,148 | oo 19,156 | ....... (13,008) [ .ovverevercrrcrnns | eeervrererinenns | eevvrins (13,008) . 6,148 | oo | v 17,741 | e 17,741 | o 120 XXX [
MERRILL LYNCH PIERCE
281020 10 7 |EDISON INTERNATIONAL ORD............... .| 04/30/2019.| FENNER & SMITHINC. | e 160.000 | ..ovvvenee 10,430 XXX | s 5,565 | covovrricrirnns 9,083 | ........ [ECHE:) | I I (3,518) . 5,565 | ..ooverrireriries | e 4,865 | ... 4,865 | ........... 196 XXX [
MERRILL LYNCH PIERCE
28176E 10 8 |EDWARDS LIFESCIENCES ORD............. .| 04/15/2019. [FENNER & SMITHINC. | oo 100.000 | .ovveernee 18,922 XXX ] s 3,914 | e 15,317 | ....... (11,404) [ oo e v (11,404) . 3,914 | e | e 15,008 | ......... 15,008 | ..covvvevirerinns XXX [
MERRILL LYNCH PIERCE
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.............. .| 04/15/2019. | FENNER & SMITHINC. | i 54.145 | .o, 1,740 XXX . 429 [ | e | e | s 0 . 429 | o | s 1,311 | e 131 [ XXX [
MERRILL LYNCH PIERCE
285512 10 9 |ELECTRONIC ARTS ORD......ccocovvvrrurnnnns .| 04/15/2019. | FENNER & SMITHINC. | i 87.000 | ..oovrvrnvene 8,512 XXX | e 1,264 | oo 6,865 | ......... (5,601) [ cooeerererernenns | cervreineeieens (5,601) . 1,264 | oo | s 7,248 | ..o 7,248 | oo, XXX [
MERRILL LYNCH PIERCE
291011 10 4 |EMERSON ELECTRIC ORD... . | 05/01/2019. | FENNER & SMITH INC. XXX (2,295) . 12,703 5,316 5,316 XXX
MERRILL LYNCH PIERCE
292505 10 4 |ENCANA ORD......ccovvrmmmrirerirmrereeinninniins A|05/01/2019. [FENNER & SMITHINC. | ... 200.393 | oo 1,468 XXX | s 1,897 | oot | rereseenesienins [ e | e 0 . 1,897 | oo [ [G72) ) I (C2) ) I 3 XXX [
MERRILL LYNCH PIERCE
29364G 10 3 |ENTERGY ORD.....ccoovvumrriverrrerirerirncerinens .| 04/15/2019.| FENNER & SMITHINC. | e 83.000 | .oocrvrnvene 7,888 XXX | s 5,289 | oo 7144 | ... (1,855) | oo | cevverrinenienes (1,855) . 5,289 2,599 2,599 | . 76 XXX [
MERRILL LYNCH PIERCE
294429 10 5 |EQUIFAX ORD......ccoormiurrirriinerrerieeireens .| 04/15/2019. | FENNER & SMITHINC. | it 70.000 | .covvrornene 8,831 XXX | s 2,568 | oo 6,519 | ..cceo.. (3,952) | oovverriiriienies | e (3,952) . 2,568 | oo | e 6,263 | .o 6,263 | .oovvinn. 27 XXX [
MERRILL LYNCH PIERCE
294440 70 0 |EQUINIX REIT ORD...cooovvrvmrirmrrirerrciinnes .| 05/01/2019.| FENNER & SMITHINC. | s 15.996 | .cooovrvrnns 7,360 XXX | s 3,925 | s 5,640 | ......... (R A T I I (1,715) . 3,925 | e | i 3,435 | oo 3,435 | s 39 XXX [
MERRILL LYNCH PIERCE
294600 10 1 |EQUITRANS MIDSTREAM OROD.... . | 04/15/2019. | FENNER & SMITH INC. XXX ..499 . 1,820 XXX
MERRILL LYNCH PIERCE
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD............ .| 04/15/2019. | FENNER & SMITHINC. | et 60.000 | ..oocvvrnvnne 4,655 XXX | e 2,027 | oo 3,961 | ... (1,934) | oo | e (1,934) . 2,027 2,629 2,629 | .o 66 XXX [
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MERRILL LYNCH PIERCE
297178 10 5 |ESSEX PROPERTY REIT ORD.........cc...... .| 04/15/2019. [FENNER & SMITHINC. | oovvvnne 25.000 | voovrrrrnens 7,217 XXX ] s 5,738 | oo 6,130 | coovernd (K174 ) IO BRI (392) 5,738 | oo | v 1,479 | v 1479 | v, 95 XXX [
MERRILL LYNCH PIERCE
30040W 10 8 |EVERSOURCE ENERGY ORD................. .| 04/15/2019.| FENNER & SMITHINC. | e 110.000 | covvverncne 7,785 XXX | s 3,859 | ciorreis 7,154 | ..., [RIV25L:) | ORI IO (3,296) 3,859 | oo | i 3,926 | .o 3,926 | .o 59 XXX [
MERRILL LYNCH PIERCE
30161N 10 1 |EXELON ORD......coccmmrrrrrrrrnerrnerireirenens .| 05/01/2019.| FENNER & SMITHINC. | e 347.000 | ..coooneee. 17,412 XXX | e 9,761 | oo 15,650 | ......... (5,888) | .ovuerurvaerienns | cervreiinneienns (5,888) 9,761 | oo | v 7,651 | oo 7,651 | v 126 XXX [
MERRILL LYNCH PIERCE
30212P 30 3 |EXPEDIA GROUP ORD.......cocoomieririnirnnes .| 04/15/2019.| FENNER & SMITHINC. | i 49.000 | .coovvrrnee 6,146 XXX | e 6,013 | s 5,520 | ovrereenns 493 | s | e .493 (X0 KT R I 134 | 134 | s 16 XXX [
MERRILL LYNCH PIERCE
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD...... .| 04/15/2019.| FENNER & SMITHINC. | it 53.000 | .ovvrernene 5,388 XXX | s 3,826 | oo 4795 | oo [C2(0) ) O IR (970) 3,826 | oo | v 1,563 | oo 1,563 | .vveerrnne 46 XXX [
MERRILL LYNCH PIERCE
30231G 10 2 |EXXON MOBIL ORD........cocvormreririrrieiins .| 05/01/2019. | FENNER & SMITHINC. | ... 1,372.000 | ...ccoo.. 110,636 XXX | 68,729 | ..covvvrrine 93,557 | ....... (24,828) | ..o [ v (24,828) 68,729 | ..oveveirinns [ v 41907 | ........ 41,907 | ......... 1,125 XXX [
MERRILL LYNCH PIERCE
302491 30 3 |FMC ORD .| 04/15/2019. [FENNER & SMITHINC. | oo 20.000 | .coovrrrnnne 1,595 XXX B78 | ooeeeeeneieeiienes | ervresieeieeines | e | s 0 678 917 917 8 XXX [
MERRILL LYNCH PIERCE
30303M 10 2 |FACEBOOK CL AORD......ccoooommeirmrrinrinnns .| 04/15/2019. | FENNER & SMITHINC. | .. 1,761.000 | .......... 316,339 XXX | 215,283 | oo 230,849 | ....... (15,568) | ..vvvveveracrrarrens | eerrreernerinnein | eevneins (15,566) 215,283 | oo | 101,056 | ....... 101,056 | .ooovervrieinne XXX [
MERRILL LYNCH PIERCE
311900 10 4 |FASTENAL ORD......cocomirmerirrereersninenines .| 04/15/2019.| FENNER & SMITHINC. | it 80.000 | ..oocvrrnvne 5,501 XXX | e 1,573 | s 4,183 | ......... (P25 1) TR ISR (2,610) 1,573 3,927 3,927 | s 34 XXX [
MERRILL LYNCH PIERCE
31428X 10 6 |FEDEX ORD.....cocomirrrirereercrierineercennens .| 05/01/2019. | FENNER & SMITHINC. | e 107.000 | cooovvvrnee 20,990 XXX | e 6,864 | oo 17,262 | ....... (10,398) | .ovvvvevereererens | eeerneerneriisenns [ eevrrins (10,398) 6,864 | oo | e 14,126 | ........ 14,126 | ..oovevenee 139 XXX [
MERRILL LYNCH PIERCE
315616 10 2 |F5 NETWORKS ORD.......ccocomvrrmrrierirnes .| 04/15/2019.| FENNER & SMITHINC. | s 24.000 | oo 3,998 XXX | 2,753 | v 3,889 | ... (RIS ORI IR (1,136) 2,753 | oo | v 1,246 | ... 1,246 | .o XXX [
FIDELITY NATIONAL INFORMATN SVCS MERRILL LYNCH PIERCE
31620M 10 6 |ORD .| 04/15/2019. [FENNER & SMITHINC. | v 80.000 | ..oocvvruvne 9,050 XXX | s 1,456 | .o 8,204 | ......... (5. I IO (6,748) 1,456 | oo [ e 759 | .......... 75% | . 28 XXX [
MERRILL LYNCH PIERCE
316773 10 0 |FIFTH THIRD BANCORP ORD.................. .| 04/15/2019.| FENNER & SMITHINC. | e 371.000 | .coooneee. 10,061 XXX | 6,667 | .ovovrvrrins 8,730 | .. (P20LCK ) I IO (2,063) 6,667 | oo | i 3,394 | .o 3,394 | ..o 163 XXX [
MERRILL LYNCH PIERCE
33616C 10 0 |FIRST REPUBLIC BANK ORD.... .| 04/15/2019. [FENNER & SMITHINC. | ... 1,161.000 | .......... 117,978 XXX 5,609 106,500 | ..oouveecircnes | s 11,478 | ... 11,478 | .o 209 XXX
MERRILL LYNCH PIERCE
337738 10 8 |FISERV ORD......cccovurrerirrireeririsnrneneens .| 04/15/2019.| FENNER & SMITHINC. | e 156.000 | ..ovvvrnee 13,500 XXX | e 4558 | oo 11,464 | ........ (G4 T I (6,907) 4,558 8,942 8,942 XXX [
MERRILL LYNCH PIERCE
337932 10 7 |FIRSTENERGY ORD......ccovurmmerirmririernens .| 04/15/2019.| FENNER & SMITHINC. | e 166.000 | c.oovvernvene 6,851 XXX | e 5,158 | cevovererinn 6,233 | ......... (ROLL) ] I I (1,076) 5,158 | oo | e 1,693 | oo 1,693 | .o 63 XXX [
MERRILL LYNCH PIERCE
339041 10 5 |FLEETCOR TECHNOLOGIES ORD.......... .| 04/15/2019.| FENNER & SMITHINC. | e 36.000 | .oocvornnne 9,056 XXX | s 7,536 | oo 6,686 | .....oo.c... 850 | .o [ e ..850 7,536 | oo | v 1,520 | oo 1,520 | .o XXX [
MERRILL LYNCH PIERCE
343412 10 2 |FLUOR ORD.....cocosvvmmiiirinrineireceinrineinns .| 04/15/2019.| FENNER & SMITHINC. | s 55.000 | .oovrrrninne 2,227 XXX | 2,076 | cooorevris AT | 305 [ o | s ..305 2,076 | oo | s (L7 — 152 | oo 23 XXX [
MERRILL LYNCH PIERCE
344849 10 4 |FOOT LOCKER ORD......ccocommrvmrireriniinnas .| 04/15/2019.| FENNER & SMITHINC. | s 49.000 | .coovvrvnees 3,087 XXX | 2,198 | s 2,607 | o [101e) ) OO BRI (409) 2,198 890 890 | .o 17 XXX [
MERRILL LYNCH PIERCE
345370 86 0 |FORD MOTOR ORD......cccovurimmrerrerinrrninne .| 04/15/2019. | FENNER & SMITHINC. | .. 1,483.000 | ..oooveveeee 13,821 XXX | e 5224 | oo 11,345 | ......... (P ) I I (6,121) 5,224 8,597 8,597 222 XXX [
MERRILL LYNCH PIERCE
34959 10 8 |FORTIVE ORD...cooovurrerirrereerreirerierinens .| 04/15/2019.| FENNER & SMITHINC. | e 105.000 | coovvvrnvene 9,220 XXX ] s 1,960 | .vvvercerenne 7,104 | ... (5,145) | ..o | e (5,145) 1,960 | cooovveereries | e 7,260 | oo 7,260 | .o 7 XXX [
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MERRILL LYNCH PIERCE
35137L 10 5 |FOXCLAORD....ccrivvrreireriirrireniernnis .| 04/15/2019. [FENNER & SMITHINC. | oo 131.000 | vovrvrrnee 4,915 XXX ] s 5,285 | oveverrererneirenenns [ [ | 0 5,285 (370) (370) XXX [
MERRILL LYNCH PIERCE
35137L 20 4 |FOXCLBORD.....cccosvvimmrirrierierirncirniinns .| 04/15/2019. | FENNER & SMITHINC. | v 43.000 | .cooorrrnnes 1,596 XXX | s 1707 | e | e [ e | cereeseiesinens 0 1,701 | e [ QL)) I—, ((1055) ] I XXX [
MERRILL LYNCH PIERCE
354613 10 1 | FRANKLIN RESOURCES ORD................. .| 04/15/2019.| FENNER & SMITHINC. | e 128.000 | cvvvvrnnne 4,467 XXX | s K7 I 3,796 | oo 335 [ s | e ..335 4,132 335 335 | e 67 XXX [
MERRILL LYNCH PIERCE
35671D 85 7 |FREEPORT MCMORAN ORD..........cc....... .| 05/01/2019. | FENNER & SMITHINC. | e 538.000 | ..oovvvrennee 7,360 XXX | e 6,758 | covevrrrerirns 5,547 | v 1,212 [ v | e 1,212 6,758 | ovoereerereerns | e 601 | oo (510X I 54 XXX [
MERRILL LYNCH PIERCE
363576 10 9 |ARTHUR J GALLAGHER ORD.................. .| 04/15/2019.| FENNER & SMITHINC. | s 42.000 | .cooovvrerees 3,385 XXX | 2,139 | s 3,095 | .o [LC1515) TR ORI (956) 2,139 | oo | e 1,246 | .. 1,246 | .o 18 XXX [
MERRILL LYNCH PIERCE
364760 10 8 | GAP ORD.....cooovirierirreireriserienienireens .| 05/01/2019. | FENNER & SMITHINC. | i 50.000 | .oocvernene 1,307 XXX | 876 | oo 1,288 | oo (A13) | covereerieiinns [ e (413) 876 [ .o [ e 432 | 432 | e 24 XXX [
MERRILL LYNCH PIERCE
366505 10 5 |GARRETT MOTION ORD......ccocovmrvrnrirnnes C|04/15/2019. [FENNER & SMITHINC. | . 97.000 | .covvrvrnnnne 1,719 XXX | s 1,002 | oo 1,197 | o [R155) ) [T BRI (195) 1,002 | oo [ e YA A R A XXX [
MERRILL LYNCH PIERCE
369550 10 8 | GENERAL DYNAMICS ORD.........ccccconeec. .| 05/10/2019.| FENNER & SMITHINC. | e 118.000 | cooovveenee 20,294 XXX | s 9,067 | coovrvreris 18,551 | ..ouc. (9,484) | oo | e (9,484) 9,067 | covocveerieeins | v 11,227 | oo 11,227 | oo 230 XXX [
MERRILL LYNCH PIERCE
369604 10 3 | GENERAL ELECTRIC ORD......ccccornvvrmninne .| 04/15/2019. | FENNER & SMITHINC. | ... 3,136.000 | ..ocovvvnee 28,129 XXX | s 41,820 [ oo | e | e | s 0 41,820 [ oo [ e (13,690) | ........ (13,690) | .voovvvnees 31 XXX [
MERRILL LYNCH PIERCE
370334 10 4 | GENERAL MILLS ORD.....ccosvverererrierirns .| 05/01/2019.| FENNER & SMITHINC. | e 240.000 | ...ooovrnee 12,410 XXX | e 8,493 | oo 9,346 | ..ooovvne [L:155) 1 IO BRI (853) 8,493 3,917 3,917 235 XXX [
MERRILL LYNCH PIERCE
37045V 10 0 |GENERAL MOTORS ORD.......cocovvrvererinnn .| 04/15/2019.| FENNER & SMITHINC. | e 331.000 | .coooneee. 13,094 XXX | s 9,814 | v 11,072 | oo (QIVE51:) | I I (1,258) 9,814 3,281 3,281 | 126 XXX [
MERRILL LYNCH PIERCE
372460 10 5 | GENUINE PARTS ORD.......coevevverriiniianes .| 04/15/2019.| FENNER & SMITHINC. | e 100.000 | c.ovvveneee 11,273 XXX | s 3,796 | oo 9,602 | ......... (5,808) [ ..vovevnreerrienes | e (5,806) 3,796 | oo | v TATT | s TATT | 148 XXX [
MERRILL LYNCH PIERCE
375558 10 3 | GILEAD SCIENCES ORD........cccocovrvmrrnneee .| 05/01/2019. | FENNER & SMITHINC. | ... 1,333.000 | .ooovrrenes 87,203 XXX | 76,996 | ..covvvrrnnn 83,379 | ..c..... (6,383) | oo | e (6,383) 76,996 | ..ooovverrecns | e 10,207 | .cvoee. 10,207 | .oooerenns 840 XXX [
MERRILL LYNCH PIERCE
37940X 10 2 |GLOBAL PAYMENTS ORD . | 04/15/2019. | FENNER & SMITH INC. XXX (1,247) 4,632 XXX
MERRILL LYNCH PIERCE
38141G 10 4 | GOLDMAN SACHS GROUP ORD............. .| 04/15/2019.| FENNER & SMITHINC. | e 148.000 | ..ovvvrnee 29,585 XXX (5,251) 19,473 | oo | e 10,112 | oo 10,112 | oo 118 XXX [
MERRILL LYNCH PIERCE
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.....|.. | 05/01/2019.|FENNER & SMITHINC. | ... 4,766.000 | ............ 94,937 XXX | s 99,522 | cooovrvirin 97,274 | .......... 2,248 | oo [ e 2,248 99,522 | ..ovvereervrines [ v (4,585) | ...ovne (4,585) | oo 763 XXX [
MERRILL LYNCH PIERCE
384802 10 4 |WW GRAINGER ORD.......ccocomirrmrrireriranes .| 04/15/2019.| FENNER & SMITHINC. | e 20.000 | .oovrernene 6,095 XXX | s 4179 | s 5,647 | ........ (1,469) [ ..o | crveerinerienes (1,469) 4179 | e | e 1917 | e 1917 | 27 XXX [
MERRILL LYNCH PIERCE
40412C 10 1 |HCA HEALTHCARE ORD......cc.ccoovvrrrirnnn. .| 04/15/2019.| FENNER & SMITHINC. | i 74.000 | oo 9,404 XXX | s 5,054 | oo 9,209 | ......... (4,155) [ oo | e (4,155) 5,054 | oo | i 4,350 | .o 4,350 | oo 30 XXX [
MERRILL LYNCH PIERCE
40414L 10 9 |HCP REIT ORD....coouvenrirrireeieirneisninn .| 04/15/2019.| FENNER & SMITHINC. | e 188.000 | c.ovvvvrncne 5,790 XXX | s 4,286 | oo 5,251 | v [(C1515) ) SOOI BRI (965) 4,286 | .ooverrneies | s 1,504 | e 1,504 | .o 70 XXX [
MERRILL LYNCH PIERCE
40434L 10 5 |HP ORD .| 04/15/2019. [FENNER & SMITHINC. | .o 693.000 | ...ovvrnee 13,991 XXX | e 6,354 | oo 14,179 | ......... (U 725) | T IR (7,825) 6,354 | oo | v 7,638 | oo 7,638 | .o 222 XXX [
MERRILL LYNCH PIERCE
406216 10 1 |HALLIBURTON ORD.......ceoorevrmririrrerinns .| 04/15/2019.| FENNER & SMITHINC. | e 315.000 | .oovvvirnnee 9,853 XXX | s 9,866 | oo 8,373 | oo 1,493 | oo | e 1,493 9,866 (13) (L)) 57 XXX [




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

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

€1°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Symbol/
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 Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MERRILL LYNCH PIERCE
410345 10 2 |HANESBRANDS ORD......cccocormrrmrrrrrrernns .| 04/15/2019. [FENNER & SMITHINC. | ... 4,427.000 | ............ 81,809 XXX | 107,656 | c.ovvvrcvrinnns 55,470 | ........ 52,186 | coovvvevvririieis [ e 52,186 107,656 | ..vovvrveervnr [ cerrne (25,847) | ........ (25,847) [ ..oovvvnvnd 664 XXX [
MERRILL LYNCH PIERCE
413875 10 5 |HARRISORD....c.cooveiiirrinrireiieriecirneens .| 04/15/2019. | FENNER & SMITHINC. | i 70.000 | .oooonee. 11,599 XXX | s 3,310 | v 9,426 | ........ (LG ORI IO (6,116) 3,310 | coverieeiienis | e 8,289 | ... 8,289 | ..o 48 XXX [
HARTFORD FINANCIAL SERVICES MERRILL LYNCH PIERCE
416515 10 4 |GRUP ORD .| 04/15/2019. | FENNER & SMITHINC. | ... 2,661.000 | .......... 135,016 XXX | s 123,322 | o 118,281 | ..ccoooue. 5,040 | oo [ e 5,040 123,322 | oo | s 11,695 | .oovenee 11,695 | ......... 1,597 XXX [
MERRILL LYNCH PIERCE
418056 10 7 |HASBRO ORD.......cccosturrriermerirerereerenens .| 04/15/2019.| FENNER & SMITHINC. | it 60.000 | ..oocvvrnene 5,274 XXX | e 1,729 | s 4875 | ... (I LG ORI IO (3,146) 1,729 3,545 3,545 | i 38 XXX [
MERRILL LYNCH PIERCE
423452 10 1 |HELMERICH AND PAYNE ORD................ .| 04/15/2019.| FENNER & SMITHINC. | s 43.000 | .coovvvrnnen 2,585 XXX | s 1,864 | .o 2,061 | oo (197) | cevereereeireriiees [ v (197) 1,864 | ..o [ v 721 | s 721 | e 31 XXX [
MERRILL LYNCH PIERCE
427866 10 8 |HERSHEY FOODS ORD.......cccoruvvreviranns .| 04/15/2019.| FENNER & SMITHINC. | et 50.000 | .oocvernene 5,836 XXX | s 1,895 | i 5,359 | .. (3,464) | ..o | e (3,464) 1,895 3,941 3941 | s 36 XXX [
MERRILL LYNCH PIERCE
42809H 10 7 |HESS ORD......ccoooosiirriiriirniieriesisseinniinns .| 04/15/2019.| FENNER & SMITHINC. | e 106.000 | c.ovvvrnce. 6,946 XXX | s 4,072 | oo 4,293 | oo (274 ) IO DR (221) 4,072 2,874 2,874 | .. 27 XXX [
MERRILL LYNCH PIERCE
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD |.. | 04/15/2019.| FENNER & SMITHINC. | . 539.000 | .cooovvirnen 8,883 XXX | s 3,184 | s 7,120 | e (RIS I I IO (3,936) 3,184 | i | e 5698 | oo 5,698 | ..o 121 XXX [
MERRILL LYNCH PIERCE
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.. |.. | 04/15/2019. |FENNER & SMITHINC. | .o 88.000 | ..oocvvrnene 7,758 XXX | e 6,750 | covvvrrrcrinn 6,318 | oo 432 | s | e .432 6,750 | covvrvereerenins | v 1,007 | oo 1,007 | .o 13 XXX [
MERRILL LYNCH PIERCE
436106 10 8 |HOLLYFRONTIER ORD......cocoriririiririnne .| 04/15/2019.| FENNER & SMITHINC. | e 40.000 | .ccoovvvrnees 1,939 XXX | e 2,803 | oo 2,045 | oo W31 RN IS .758 2,803 | oo [ e (864) | cvvovrernes (864) | cvvvvvernnne 13 XXX [
MERRILL LYNCH PIERCE
436440 10 1 |HOLOGIC ORD.......ccrvverrerrrirrierierirenes .| 04/15/2019.| FENNER & SMITHINC. | s 15.000 | oo 705 XXX | BAT | oo B17 | v [(G1S) OO ISR IR (69) 54T | oo | v AL — 158 | oo XXX [
MERRILL LYNCH PIERCE
437076 10 2 |HOME DEPOT ORD.....c.coevemiviirirriierinns .| 04/15/2019.| FENNER & SMITHINC. [ e 400.000 | .....oo..c 81,938 XXX | s 9,208 | cicvrrerine 68,728 | ....... (59,520) | ..vvvveverneeierie | erererirneriniie | e (59,520) 9,208 | oo | e 72,730 | oo 72,730 | .o 544 XXX [
MERRILL LYNCH PIERCE
438516 10 6 |HONEYWELL INTERNATIONAL ORD....... .| 04/15/2019.| FENNER & SMITHINC. | .. 973.000 | ....c.... 157,613 XXX | 86,413 | .ovvvvn. 128,553 | ....... (42,139) [ v | e [ e (42,139) 86,413 | .ovecevinns [ v 71,200 | ......... 71,200 | .oooonee. 798 XXX [
MERRILL LYNCH PIERCE
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD... |.. | 04/15/2019. | FENNER & SMITH INC. ..5,570 XXX .705 5,589 (20) (P20) ) — 132 XXX
MERRILL LYNCH PIERCE
444859 10 2 |HUMANA ORD.......ccosvvumerrerinerrnerienireens .| 04/26/2019.| FENNER & SMITHINC. | et 50.000 | ..ocooneeen 12,699 XXX | e 1,864 | 14,324 | 1 (12,460) | s [ e | e (12,460) 1,864 | ..o [ v 10,835 | ..coouee 10,835 | .ooeverennes 53 XXX [
MERRILL LYNCH PIERCE
446150 10 4 |HUNTINGTON BANCSHARES ORD......... .| 04/15/2019.| FENNER & SMITHINC. | e 220.000 | ..ocovrreee 2,959 XXX 803 | ........ (1,819) 803 | oo | e 2,156 | oo 2,156 | .o 62 XXX
44967TH 10 1 |ILGORD .| 04/01/2019. | Adjustment.............ccc.euu.. (0) XXX [ | e | e 0 (0) 0) XXX
MERRILL LYNCH PIERCE
44980X 10 9 [IPGPHOTONICS ORD.......coooomrremrrrerinn .| 04/15/2019.| FENNER & SMITHINC. | i 15.000 | .coovrvrneen 2,538 XXX | e 2,483 | s 1,699 | oo £ RN ISR .783 2,483 56 56 XXX [
MERRILL LYNCH PIERCE
45168D 10 4 |IDEXX LABORATORIES ORD........ccovvrunee .| 04/15/2019.| FENNER & SMITHINC. | it 35.000 | .oovrrrnene 7,882 XXX | e 5447 | 8,511 | (QI0LCK) I I (1,063) 5447 | oo | e 2,435 | . 2,435 | i XXX [
MERRILL LYNCH PIERCE
452308 10 9 |ILLINOIS TOOL ORD, . | 04/15/2019. | FENNER & SMITH INC. XXX ] 3,891 | 10,515 | (6,625) (6,625) 3,891 XXX
MERRILL LYNCH PIERCE
452327 10 9 [ILLUMINA ORD... . | 04/15/2019. | FENNER & SMITH INC. XXX | 5,910 | 13,797 | (7,887) (7,887) 5,910 XXX
MERRILL LYNCH PIERCE
45337C 10 2 |INCYTE ORD...ocoovirrrerrinerierierireeirneens .| 04/15/2019. | FENNER & SMITHINC. | i 70.000 | .ovvrvrnenne 5,470 XXX | s 4614 | s 4451 | . LT O DU .163 4,614 855 855 XXX [
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MERRILL LYNCH PIERCE
45688C 10 7 |INGEVITY ORD.....ccovrrmriernricirerieiisirnnins .| 04/15/2019. [FENNER & SMITHINC. | e 1.000 | ooveeriiienne 113 XXX e L I 84 | i (58) [ ovverrerrriineis | ererriinniienins | e (58) 26 87 87 XXX [
MERRILL LYNCH PIERCE
458140 10 0 |INTEL ORD .| 04/15/2019. [FENNER & SMITHINC. | ... 1,527.000 | ..oooovveees 85,923 XXX | 22,386 | ..cooreriinns 71,662 | ....... (49,276) | ..o | eerneiseriiniis | e (49,276) 22,386 | ..ovcrerierins | e 63,537 | .. 63,537 | .ovvoens 481 XXX [
MERRILL LYNCH PIERCE
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.. |.. | 04/15/2019. [FENNER & SMITHINC. | ..ot 195.000 | coovrernc 15,333 XXX | e 3,215 | o 14,689 | ....... (T1AT4) | s | e [ e (11,474) 3,215 | o | v 12,117 | e 12,17 [ 54 XXX [
INTERNATIONAL BUSINESS MACHINES MERRILL LYNCH PIERCE
459200 10 1 |ORD .| 04/15/2019. [FENNER & SMITHINC. | .ol 285.000 | ..oovvrner 41,008 XXX | e 26,867 | ..ooovvirine 32,396 | ......... (T2 I I (5,529) 26,867 | .coovereerencins | v 14,141 | ... 14,141 | o 447 XXX [
MERRILL LYNCH PIERCE
460146 10 3 |INTERNATIONAL PAPER ORD................. .| 04/15/2019.| FENNER & SMITHINC. | e 180.000 | coovvevevne 8,472 XXX | 2,095 | oo 7,265 | ......... (T ORI ISR (5,170) 2,095 6,378 6,378 | oo 90 XXX [
INTERPUBLIC GROUP OF COMPANIES MERRILL LYNCH PIERCE
460690 10 0 |ORD .| 04/15/2019. [FENNER & SMITHINC. | .o 175.000 | coovvverncne 3,838 XXX 693 | ... 3,610 | oo (2917) | oo | s (2,917) 693 | s | e 3,145 | ... 3,145 | s 41 XXX [
MERRILL LYNCH PIERCE
461202 10 3 |INTUIT ORD...ovvoririenrirerieeieesseisniia .| 04/18/2019.| FENNER & SMITHINC. | e 110.000 | coovrerece 28,695 XXX | s 5,664 | oo 21,654 | ... (15,990) [ ..ovvvvereireiis | errreireerinenins | v (15,990) 5,664 23,031 23,031 | .o 103 XXX [
MERRILL LYNCH PIERCE
46120E 60 2 |INTUITIVE SURGICAL ORD........ccocovvvrnec .| 04/15/2019.| FENNER & SMITHINC. | s 45.000 | .oooerenee 25,955 XXX | s 4173 | s 21,551 | ....... [QACTL) | [N ISR IO (17,378) 4173 | s [ v 21,782 | ... 21,782 | oo XXX [
MERRILL LYNCH PIERCE
46266C 10 5 |IQVIA HOLDINGS ORD.......cooocoerrmrereranns .| 04/15/2019.| FENNER & SMITHINC. | s 59.000 | ..ovvvrrnnne 8,323 XXX | e 5,931 | oo 6,854 | oo (1) IR BRI (923) 5,931 | ovvereerieees | e 2,392 | v 2,392 | v XXX [
MERRILL LYNCH PIERCE
46284V 10 1 |IRON MOUNTAIN ORD.......c.covvrrrrererernnns .| 04/15/2019.| FENNER & SMITHINC. | e 104.000 | covvvvrnvnne 3,802 XXX | e 2,346 | oo 3,371 | e (R072:) | TR I (1,025) 2,346 | oo | i 1,457 | oo 1,457 | e 127 XXX [
MERRILL LYNCH PIERCE
46625H 10 0 | JPMORGAN CHASE ORD........ccocvvrrernecs .. | 04/30/2019. | FENNER & SMITH INC. 2,943.000 323,517 XXX | 121,097 | e 287,2% | ..... (166,198) | vovvveveevrcrvens [ erveererieerines | cerriens (166,198) 121,097 | oo | e 202,420 | ....... 202,420 | ......... 4,709 XXX [
MERRILL LYNCH PIERCE
469814 10 7 |JACOBS ENGINEERING GROUP ORD.... |.. | 04/15/2019. [FENNER & SMITHINC. | .o 5.000 | coovrererinnn 382 XXX | 264 | o 292 | oo (28) [ ovvercerrricenis | e | e (28) 264 [ oo [ e 118 | e 118 | o 1 XXX [
MERRILL LYNCH PIERCE
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD...... .| 04/15/2019.| FENNER & SMITHINC. | e 119.000 | covvvvrncne 2,397 XXX | 2,063 | oo 2,066 | .ooverrinncns (72 TR I (2) 2,063 333 333 | 15 XXX [
MERRILL LYNCH PIERCE
478160 10 4 |JOHNSON & JOHNSON ORD . | 05/01/2019. | FENNER & SMITH INC. ..875.000 | ..ccveneee 119,444 XXX B I (62,573) 50,346 | ..ooocrerecins | e 69,098 | ........ 69,098 |............ 788 XXX
MERRILL LYNCH PIERCE
48203R 10 4 |JUNIPER NETWORKS ORD.......ccccorurennee .| 04/15/2019.| FENNER & SMITHINC. | e 120.000 | cvvvernnne 3,311 XXX (1,128) 2,101 | o | v 1,210 | v 1,210 | oo 23 XXX [
MERRILL LYNCH PIERCE
482480 10 0 |KLA TENCOR ORD.......ccoovvrermrerrererrireenns .| 04/15/2019.| FENNER & SMITHINC. | i 80.000 | ..ovvvrnvene 9,779 XXX (5,416) 1743 | e | e 8,036 | ..coovve. 8,036 | ..ovurrnn 60 XXX [
MERRILL LYNCH PIERCE
485170 30 2 |KANSAS CITY SOUTHERN ORD.............. .| 04/15/2019.| FENNER & SMITHINC. | e 26.000 | .oocvornvne 3,058 XXX (187) 2,295 | oo | s 763 | oo 763 | .o 19 XXX [
MERRILL LYNCH PIERCE
487836 10 8 |KELLOGG ORD......cccovvvriirnrireiiriinninnes .| 04/15/2019. | FENNER & SMITHINC. | i 87.000 | .cooevvrnene 5,075 XXX | 4728 | oo 4,960 | .oorrnne (7] ) ISR DR (232) 4,728 348 348 | e 49 XXX [
MERRILL LYNCH PIERCE
49271V 10 0 |KEURIG DR PEPPER ORD.......cccoossvummenn. C|04/15/2019. [FENNER & SMITHINC. | oo 45.000 | .cooovrrnees 1,194 XXX | s VATT | s 1,154 | v 323 | e | e .323 1,477 (283) (283) | covvvernenne 14 XXX [
MERRILL LYNCH PIERCE
493267 10 8 |KEYCORP ORD......ccccovverieririmeirerinnniens .| 04/15/2019.| FENNER & SMITHINC. | e 454.000 | ..coovvvrnees 7,559 XXX | e 6,374 | oo 6,710 | cooverrns [RKT5) ) R DO (336) 6,374 | oo | v 1,185 | v 1,185 | v 7 XXX [
MERRILL LYNCH PIERCE
494368 10 3 |KIMBERLY CLARK ORD.......cocoriverrernnnns .| 04/15/2019.| FENNER & SMITHINC. | ... 1,158.000 | ...cceene 142,419 XXX ] 91,235 | v 131,943 | ....... (40,708) | ..vvvvrvererrcrins | ererveerneriinenns | e (40,708) 91,235 | oo | v 51,185 | ......... 51,185 | ......... 2,351 XXX [
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MERRILL LYNCH PIERCE
49446R 10 9 |KIMCO REALTY REIT ORD.......cc.evvrrrrnene .| 04/15/2019. [FENNER & SMITHINC. | oo 169.000 | .ovvvvrnee 3,022 XXX ] s 2,391 | oo 2,476 | oo [C15)) [ IO ISR (85) 2,391 630 (K0 I 95 XXX [
MERRILL LYNCH PIERCE
49456B 10 1 |KINDER MORGAN CL P ORD........c.ccvuunnee .| 04/15/2019.| FENNER & SMITHINC. | ... 764.000 | ............ 15,112 XXX | 13,523 | oo 11,750 | oo Y472 [T I 1,772 13,523 | v | e 1,589 | coooreinne 1,589 [ .o 153 XXX [
MERRILL LYNCH PIERCE
500255 10 4 |KOHL'S ORD....ccosvvumirrrierineireeissinseiins .| 04/15/2019.| FENNER & SMITHINC. | i 56.000 | .oovrrrnenne 3,914 XXX | e 2,131 | s 3,715 | . (1,584) | oo | cevrereineeienns (1,584) 2,131 | e | e 1,783 | oo 1,783 | oo 38 XXX [
MERRILL LYNCH PIERCE
500754 10 6 |KRAFT HEINZ ORD.......ccocoomrvriririrerinns .| 04/15/2019.| FENNER & SMITHINC. | .eeeeeee 238.000 | .cooovcvrnees 7,885 XXX | e 8,704 | oo 10,244 | ......... (RS0 ORI IR (1,540) 8,704 | oo [ e (CX1C) ) I (C:) ) I 95 XXX [
MERRILL LYNCH PIERCE
501044 10 1 |KROGER ORD......c.coooomivmrrinerirerirererienns .| 04/15/2019.| FENNER & SMITHINC. [ e 420.000 | ...ccoonee 10,693 XXX | s 4311 | 11,550 | cooouee. (U71:) | I [N (7,239) A3 | e [ e 6,382 | oo 6,382 | .o 59 XXX [
MERRILL LYNCH PIERCE
501797 10 4 |L BRANDS ORD......cccovurvrmrrmirieniririrnriis .| 04/15/2019.| FENNER & SMITHINC. | s 80.000 | ..oocrvrnvne 2,018 XXX 803 | ... 2,054 | ... (1,250) [ oo | e (1,250) 803 | v | e 1,214 | e 1,214 | 24 XXX [
MERRILL LYNCH PIERCE
502413 10 7 |L3 TECHNOLOGIES ORD........cccccomvrumrrnnes .| 04/15/2019. | FENNER & SMITHINC. | o 10.000 | .cooovrvrneen 2,144 XXX | 677 | v 1,737 | v (1,060) [ ..o | e (1,060) (YA TS IO 1,467 | oo 1,467 |, 9 XXX [
LABORATORY CORPRTN OF AMER MERRILL LYNCH PIERCE
50540R 40 9 |HLDGS ORD .| 04/15/2019. [FENNER & SMITHINC. | v 45.000 | .cocoovrrnees 7,158 XXX | s 3,823 | s 5,686 | ........ (1,863) | oo | cevrerieeiienns (1,863) KT IR 3,334 | 3,334 | XXX [
MERRILL LYNCH PIERCE
512807 10 8 |LAMRESEARCH ORD........ccccoonuvrmrirnirinns .| 04/15/2019.| FENNER & SMITHINC. | it 30.000 | .ovvrrrnnne 5,784 XXX | e 1427 | s 4,085 | ... (P5157: ) I IO (2,658) 1427 | o | e 4357 | oo 4,357 | o 33 XXX [
MERRILL LYNCH PIERCE
513272 10 4 |LAMB WESTON HOLDINGS ORD............. .| 04/17/2019.| FENNER & SMITHINC. [ . 0.997 | covvvererieens 71 XXX | s 16 | oo VT [ (6572 IO ISR RN (58) 16 55 55 0 XXX [
MERRILL LYNCH PIERCE
518439 10 4 |ESTEE LAUDER CLAORD.....c.cccormvvrnec .| 04/15/2019.| FENNER & SMITHINC. | it 65.000 | ...c....c... 10,861 XXX | s 1,582 | s 8,457 | ......... (T IR I (6,874) 1,582 | oo [ e 9,278 | oot 9,278 | .covovvrrnee 28 XXX [
MERRILL LYNCH PIERCE
524660 10 7 |LEGGETT & PLATT ORD......cccocrurvrrivrrnnns .| 04/15/2019.| FENNER & SMITHINC. | e 100.000 | coovvvernvne 4,319 XXX | 2,229 | oo 3,584 | ... (1,355) [ oo | v (1,355) 2,229 | oo | i 2,090 | .o 2,090 | .o 76 XXX [
MERRILL LYNCH PIERCE
526057 10 4 |LENNARCLAORD......ccocoovrmmrimrirnriririins .| 04/15/2019. | FENNER & SMITHINC. | . 70.000 | .covvrrrninne 3,579 XXX 597 | o 2,741 | ... (2,144) | o | e, (2,144) 597 2,982 2,982 3 XXX [
MERRILL LYNCH PIERCE
532457 10 8 |ELILILLY ORD.... . | 04/15/2019. | FENNER & SMITH INC. XXX B I (22,483) 10,035 | oo | s 24,828 | ... 24,828 | ... 181 XXX
MERRILL LYNCH PIERCE
534187 10 9 |LINCOLN NATIONAL ORD.......cccormvrrmrrenns .| 05/01/2019.| FENNER & SMITHINC. | e 100.000 | coovvverneene 6,449 XXX (503) 4,628 | ..o | e 1,821 | e 1,821 | 74 XXX [
MERRILL LYNCH PIERCE
53814L 10 8 |LIVENT ORD.....coccomirimrirrercrinrrserienienes .| 04/15/2019.| FENNER & SMITHINC. | it 18.000 | oovouverrirne 219 XXX VLV [SPPURRTRRPORPIURRIURRTORN SUURIURORTRSTOR VPSPPSRI BURTRRROON 0 100 | oveeeeerienes | e 119 | e 119 | s XXX [
MERRILL LYNCH PIERCE
539830 10 9 |LOCKHEED MARTIN ORD.......ccccovvreerrenee .| 04/15/2019.| FENNER & SMITHINC. | s 81.000 | ...coouuee. 25,004 XXX | s 5,663 | ciovrrerinen 21,209 | ....... (15,548) | ...vovverrrieris | ervvrinerienins [ e (15,546) 5,663 | oo | e 19,341 | e 19,341 | oo 178 XXX [
MERRILL LYNCH PIERCE
540424 10 8 |LOEWS ORD......cocomrirriinrirircirseinninns .| 04/15/2019. | FENNER & SMITHINC. | ... 2,559.000 | ......... 125,798 XXX | 101,686 | ..coovvvnvee. 116,486 | ....... (14,800) [ ..ovvvvereireiis | e [ v (14,800) 101,686 | ..ovooverircres | s 24112 | ... 24,112 | v, 160 XXX [
MERRILL LYNCH PIERCE
548661 10 7 |LOWE'S COMPANIES ORD........ccccomrrrnnee .| 05/01/2019.| FENNER & SMITHINC. | e 333.000 | oot 39,017 XXX | s 9,466 | ..oorvrirne 30,756 | ....... [PA2211) | ORI ISR IO (21,290) 9,466 | ..oocveericis | e 29,551 | ... 29,551 | .ovvonnens 160 XXX [
MERRILL LYNCH PIERCE
55261F 10 4 |M&T BANK ORD.......ccovuvrmirimrireersrineninas .| 04/15/2019.| FENNER & SMITHINC. | s 60.000 | ..oocvvrnene 9,822 XXX | e 3,907 | s 8,588 | ... (4,680) [ ..oovevnrrrerienes | cerrreieeienns (4,680) 3,907 5915 5,915 | v 60 XXX [
MERRILL LYNCH PIERCE
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.. | .. | 04/15/2019. | FENNER & SMITHINC. | e 195.000 | coovvvernene 5,318 XXX ] s 5,608 | coovrrirerirns 4731 | s 878 | e | e .878 5,608 (291) (291) | oo 25 XXX [
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MERRILL LYNCH PIERCE
554382 10 1 |MACERICH REIT ORD.......ccccrvvrirvrriirnns .| 04/15/2019. [FENNER & SMITHINC. | v 42,000 | .oovrinnne 1,806 XXX ] s 2,405 | oo 1,818 | oo 588 | cevvverriiriieis [ ..588 2,405 | oo [ e ((CJ0[0) | I~ (600) | ..oovvreens 32 XXX [
MERRILL LYNCH PIERCE
55616P 10 4 |MACYS ORD....ccoevvuiirriinrieiieeissinnins .| 04/15/2019.| FENNER & SMITHINC. | e 109.000 | covvvvrnvne 2,679 XXX | s 2,316 | cororrins 3,246 | ..o [CSK0) ) U BRI (930) 2,316 363 363 | .o 82 XXX [
MERRILL LYNCH PIERCE
565849 10 6 |MARATHON OIL ORD......coosvvrrrirerrcrinns .| 04/15/2019.| FENNER & SMITHINC. | e 334.000 | .oovorrennee 5,801 XXX | s 4,654 | oo 4790 | oo [R15) ) R PO (136) 4,654 | ..o | s 1147 | e 147 | 17 XXX [
MERRILL LYNCH PIERCE
56585A 10 2 |MARATHON PETROLEUM ORD............... .| 04/15/2019.| FENNER & SMITHINC. | e 302.996 | ... 18,340 XXX | e 3,062 | oo 17,880 | ....... (14,818) | .oovvrvererrreris | eevveerneriinens | e (14,818) 3,062 | oo | e 15,278 | ......... 15,278 | oo 161 XXX [
MERRILL LYNCH PIERCE
571748 10 2 |MARSH & MCLENNAN ORD........cccccoevvnue .| 05/15/2019. | FENNER & SMITHINC. | ... 2,018.000 | ......... 191,444 XXX | 96,683 | ...cvvrnvne 160,936 | ....... (23723 ) (SRR ISR SN (64,253) 96,683 | ... [ v 94,761 | ......... 94,761 | ......... 1,675 XXX [
MERRILL LYNCH PIERCE
571903 20 2 |MARRIOTT INTERNATIONAL CLA ORD. |..| 04/15/2019.|FENNER & SMITHINC. | .. 88.000 | ... 11,823 XXX | s 3,509 | oo 9,553 | ..o (6,044) | ..o | s (6,044) 3,509 8,314 8,314 | . 36 XXX [
MERRILL LYNCH PIERCE
573284 10 6 |MARTIN MARIETTA MATERIALS ORD.....|.. | 04/15/2019.|FENNER & SMITHINC. | .. 29.000 | .covvrvrnnne 6,137 XXX | s 4515 | oo 4,984 | ...coooue [C7(0) ) SO DR (470) 4515 | e | s 1,623 | oo 1,623 | .o 14 XXX [
MERRILL LYNCH PIERCE
574599 10 6 |MASCO ORD......ccovvurmrerrirnrinerierieeireens .| 05/13/2019.| FENNER & SMITHINC. | i 70.000 | .ovvrrrnnne 2,836 XXX 545 | ........ 2,047 | ......... (1,502) [ oo | cerieeeieeiienns (1,502) 545 2,291 2,291 | s 17 XXX [
MERRILL LYNCH PIERCE
57636Q 10 4 |MASTERCARD CL A ORD.......cccoooumirrnnes .| 05/09/2019. | FENNER & SMITHINC. | e 340.000 | ..coonee. 81,306 XXX | e 6,395 | oo 64,141 | ....... (YA | [T ISR IO (57,746) 6,395 | oo | e 74911 | s 74911 | .. 224 XXX [
MERRILL LYNCH PIERCE
577081 10 2 |MATTEL ORD....ccorvverniererrrrrerierienirneens .| 04/15/2019.| FENNER & SMITHINC. | e 137.000 | cvvvernnne 1,806 XXX | e 1,882 | oo 1,369 | oo L) RN ISR .514 1,882 (77) (77) XXX [
MERRILL LYNCH PIERCE
579780 20 6 |MCCORMICK ORD.......cccovevumrereerrriniranas .| 04/22/2019.| FENNER & SMITHINC. | v 70.000 | ..ocooneee. 10,848 XXX | 2,710 | v 9,747 | ... (U074 I I (7,037) 2,710 | o | v 8,138 | oo 8,138 | .o 80 XXX [
MERRILL LYNCH PIERCE
580135 10 1 |MCDONALD'S ORD........ccoovumrerrirrrinrianas .| 04/15/2019.| FENNER & SMITHINC. | . 304.000 | ............ 58,318 XXX | 13,789 | oo 53,981 | ... (40,193) | ..vvvvverrvieris | crrvreinrrienis [ e (40,193) 13,789 | v | s 44,530 | ......... 44,530 | ............ 353 XXX [
MERRILL LYNCH PIERCE
58155Q 10 3 |MCKESSON ORD........ccooormivmrirerinririeinns .| 04/15/2019. | FENNER & SMITHINC. | . 77.000 | oo 9,024 XXX | s 4530 | oo 8,506 | ......... (REC L) I I (3,976) 4,530 | oo [ s 449 | ... 4494 | ... 60 XXX [
MERRILL LYNCH PIERCE
58933Y 10 5 |MERCK & CO ORD. .105/01/2019. [FENNER & SMITHINC. | ... 1,000.000 XXX B I (42,509) 33,901 XXX
MERRILL LYNCH PIERCE
59156R 10 8 |METLIFE ORD.......ccocvvmrirmrererircirerineniens .| 04/15/2019. | FENNER & SMITHINC. | ... 5,485.000 | .......... 248,136 XXX | 258,505 | ...oocrenee 225214 | ....... 33,291 | oo | e 33,291 258,505 | ..overrereernns | e (10,369) | ........ (10,369) | ......... 2,304 XXX [
MERRILL LYNCH PIERCE
594837 30 4 |MICRO FOCUS INTERNATIONAL ADR.... |C| 04/15/2019.| FENNER & SMITHINC. | .. 0.999 | oo 25 XXX | s 12 | e 17 | s [£) ] T I ...(5) 12 13 13 1 XXX [
MERRILL LYNCH PIERCE
594918 10 4 |MICROSOFT ORD......ccoorverimrerrniriinirines .| 05/01/2019. | FENNER & SMITHINC. | ... 4,557.000 | .......... 551,568 XXX ] 150,774 | v 462,854 | ... (312,081) | ovoveererieriens [ e | e (312,081) 150,774 | oo | e 400,794 | ....... 400,794 | ......... 2,096 XXX [
MERRILL LYNCH PIERCE
595017 10 4 |MICROCHIP TECHNOLOGY ORD............ .| 05/01/2019.| FENNER & SMITHINC. | it 67.000 | .cooovrrnvne 6,404 XXX | 6,400 | oo 4819 | o 1,581 | o | e 1,581 6,400 5 5 | s 24 XXX [
MERRILL LYNCH PIERCE
595112 10 3 |MICRON TECHNOLOGY ORD..........cco..... .| 04/15/2019.| FENNER & SMITHINC. | e 370.000 | ..cooonee. 15,469 XXX | s 4810 | oo 11,740 | ......... (6,930) | .ovoerereiineins | cevrrrieeiienns (6,930) 4,810 | oo [ v 10,659 | ......... 10,659 | ..ovvvveeiinn XXX [
MID AMERICA APT COMMUNITI REIT MERRILL LYNCH PIERCE
59522 10 3 |ORD .| 05/01/2019. | FENNER & SMITHINC. | e 17.000 | ccooovrvrnees 1,869 XXX | e 1,647 | s 1,627 | oo 20 | o [ e 20 1,647 221 221 | e 33 XXX [
MERRILL LYNCH PIERCE
608190 10 4 |MOHAWK INDUSTRIES ORD................... .| 04/15/2019. | FENNER & SMITHINC. | i 10.000 | .cooovvvrnees 1,316 XXX ] s 1791 | s 1170 | oo 621 | e | e .621 1791 | e | e (GY6)) [— (UY6) ] [ XXX [




16030

Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Symbol/
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 Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MOLSON COORS BREWING NONVTG MERRILL LYNCH PIERCE
60871R 20 9 [CLBORD .| 04/15/2019.|FENNER & SMITHINC. | .o 74.000 | oovrrrrnens 4,472 XXX ] s 4,357 | oo 4,156 | oo 201 | e [ .201 4,357 | oo | e 115 | s 115 [ 30 XXX [
MERRILL LYNCH PIERCE
609207 10 5 |MONDELEZ INTERNATIONAL CLA ORD |..|04/15/2019.|FENNER & SMITHINC. | .. 592.000 | ..cooonee. 29,759 XXX | 11,369 | oo 23,698 | ... (G272 | (TN ISR IO (12,328) 11,369 | oo | s 18,390 | ..cooue. 18,390 | ...ooeveeee 308 XXX [
MERRILL LYNCH PIERCE
61174X 10 9 |MONSTER BEVERAGE ORD..........ccccoonc... .| 04/15/2019.| FENNER & SMITHINC. | e 144.000 | coovvvrnene 7,784 XXX | e 3,440 | oo 7,088 | ... (3,648) | ..o | e (3,648) 3,440 | oo | e 4345 | ... 4,345 | e XXX [
MERRILL LYNCH PIERCE
615369 10 5 |MOODYS ORD.......coocrumrrmermerireerinineinns .| 05/01/2019. | FENNER & SMITHINC. | i 32.000 | .ovvrrrnenne 6,054 XXX | e 643 | s 4,481 | ... [RCCT: ) I I (3,838) (07 T RS IO 5411 | v 5411 | o 16 XXX [
MERRILL LYNCH PIERCE
617446 44 8 | MORGAN STANLEY ORD.......ccccormrremrrnnee .| 05/01/2019. | FENNER & SMITHINC. | ....... 2,755.000 | .......... 126,920 XXX | 75,227 | oo 109,236 | ....... (34,000) [ .ooververerierins | e [ e (34,009) 75,227 | oo | cvveend 51,693 | ... 51,693 | ..ot 827 XXX [
MERRILL LYNCH PIERCE
61945C 10 3 |MOSAIC ORD......cccoourierirmrerierreinirirerirens .| 04/15/2019.| FENNER & SMITHINC. | e 138.000 | coovvverevne 3,673 XXX | 2,769 | oo 4,031 | ........ (VL7 I I (1,262) 2,769 904 904 3 XXX [
MERRILL LYNCH PIERCE
620076 30 7 |MOTOROLA SOLUTIONS ORD................ .| 05/01/2019.| FENNER & SMITHINC. | i 70.000 | .ooooneee. 10,049 XXX | s 5,034 | oo 8,053 | ......... (RHVLLS) | I I (3,019) 5,034 | oo | e 5,015 | oo 5,015 | oo 80 XXX [
MERRILL LYNCH PIERCE
629377 50 8 |NRG ENERGY ORD........ccocoommrimrirrriennns .| 04/15/2019.| FENNER & SMITHINC. | e 146.000 | .oovverncne 6,173 XXX | s 1,692 | oo 5782 | .ot (4,089) | .ooovevcririineinn | e (4,089) 1,692 | v [ e 4,481 | . 4481 | 4 XXX [
MERRILL LYNCH PIERCE
62944T 10 5 |NVR ORD..ovvorierrirenerierieeieessnissiins .| 04/15/2019.| FENNER & SMITHINC. | s 41.000 | ..ovevene 122,944 XXX | 107,646 | .cooovveennnnd 99,917 | oo T729 | oo | e 7,729 107,646 | .oooovveecrrcnes | s 15,298 | ......... 15,298 | ..ovoveicrins XXX [
MERRILL LYNCH PIERCE
631103 10 8 |NASDAQ ORD....c.ovverierrirerrerrnerierirenes .| 04/15/2019.| FENNER & SMITHINC. | i 80.000 | ..oovvrrnvene 7,077 XXX | e 2,054 | oo 6,526 | ........ (AAT1) [ o | e (4,471) 2,054 | oo | v 5,022 | oo 5,022 | .o 35 XXX [
MERRILL LYNCH PIERCE
637071 10 1 |NATIONAL OILWELL VARCO ORD........... .| 04/15/2019.| FENNER & SMITHINC. | e 128.000 | covvverevne 3,622 XXX | s 4799 | s 3,290 | oovrrenee 1,510 [ oo | e 1,510 4799 | [ v (1,277) | v (1.277) | v 6 XXX [
MERRILL LYNCH PIERCE
640268 10 8 |NEKTAR THERAPEUTICS ORD............... .| 04/15/2019.| FENNER & SMITHINC. | s 64.000 | ..cocoornvne 2,143 XXX | 2,968 | oo 2,104 | . 865 | v | e ..865 2,968 (826) (826) XXX [
MERRILL LYNCH PIERCE
641100 10 4 [NETAPP ORD...ccoovvremrirnrirnrinerierienireens .| 04/24/2019. | FENNER & SMITHINC. | e 110.000 | covvvvrncne 8,376 XXX | 2,005 | oo 6,564 | ......... (4,558) | oo | e (4,558) 2,005 | oo | e 6,371 | oo 6,371 | v 88 XXX [
MERRILL LYNCH PIERCE
64110L 10 6 |NETFLIX ORD. . | 04/15/2019. | FENNER & SMITH INC. ...154.000 XXX B I (34,492) 6,727 XXX
MERRILL LYNCH PIERCE
651639 10 6 |NEWMONT GOLDCORP ORD.........c........ .| 04/15/2019.| FENNER & SMITHINC. | e 122.000 XXX (1,349) 2,879 | oo | s 1,533 | o 1,533 | oo 17 XXX [
MERRILL LYNCH PIERCE
65249B 10 9 |NEWS CLAORD.....cccoomtrvmmrrmerirerirneernens .| 04/17/2019.| FENNER & SMITHINC. | e 176.000 | cooovvvrevne 2,205 XXX (1,124) 874 | e | e 1,331 | e 1,331 | 18 XXX [
MERRILL LYNCH PIERCE
65339F 10 1 |NEXTERAENERGY ORD.......c.ccooorrivurneen .. | 04/15/2019. | FENNER & SMITH INC. 170.000 32,495 XXX (21,609) T941 | oo | e 24,554 | ... 24554 | ... 213 XXX [
MERRILL LYNCH PIERCE
654106 10 3 |NIKE CLBORD...ccccosvurrrieririreiiseieiinns .| 05/01/2019.| FENNER & SMITHINC. | e 512.000 | oo 44,451 XXX | 6,999 | oo 37,960 | ....... (30,961) [ .oovvvvereirriis | e [ e (30,961) 6,999 | oo | e 37,452 | ......... 37,452 | ..o, 225 XXX [
MERRILL LYNCH PIERCE
65473P 10 5 |NISOURCE ORD.......ccocomirrmrirrrierinrinnns .| 04/15/2019.| FENNER & SMITHINC. | e 160.000 | covverncne 4,475 XXX | 657 | oo 4,05 | ........ [RICISLC) ORI IO (3,399) (017 RS IO 3,818 | o 3,818 | . 32 XXX [
MERRILL LYNCH PIERCE
655044 10 5 |NOBLE ENERGY ORD........ccocommrurmirrnnninne .| 04/15/2019.| FENNER & SMITHINC. | e 191.000 | covvvernnne 5,052 XXX | e 4,893 | s 3,583 | oo 1,310 [ oo | e 1,310 4,893 | ..o [ e AL — 158 | oo 21 XXX [
MERRILL LYNCH PIERCE
655844 10 8 |NORFOLK SOUTHERN ORD..........ccosuveuue .| 04/15/2019.| FENNER & SMITHINC. | e 140.000 | cooovvvrnee 27,119 XXX | s 7,007 | e 20,936 | ....... (IR 72S) | (RN ISR O (13,929) 7,007 | oo | cvveene 20,112 | ......... 20,112 | .o 120 XXX [
MERRILL LYNCH PIERCE
665859 10 4 |NORTHERN TRUST ORD.......ccccoomvrvrmrrnnee .| 04/15/2019. | FENNER & SMITHINC. | s 68.000 | ..ocvvvnvne 6,394 XXX ] s 3419 | s 5,684 | ... (V201515 | ORI [T (2,265) 3,419 2,975 2,975 | oo 78 XXX [
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Symbol/
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MERRILL LYNCH PIERCE
666807 10 2 |NORTHROP GRUMMAN ORD...........cc..... .| 04/15/2019. [FENNER & SMITHINC. | v 50.000 | .ccovvrne 14,010 XXX ] s 2,533 | e 12,245 | ........ (CI 4 AT I IR (9,712) 2,533 | oo | v 11477 | MATT | 60 XXX [
MERRILL LYNCH PIERCE
670346 10 5 |NUCOR ORD....ccoovvuriirrrinirrcrierirecirnenns .| 05/10/2019.| FENNER & SMITHINC. | e 133.000 | covvrernene 7,699 XXX | 6,307 | s 6,891 | .oovrine (584) | ovvveerrieniiens [ e (584) 6,307 | covoeereeirenni | i 1,392 | oo 1,392 [ oo 106 XXX [
MERRILL LYNCH PIERCE
67066G 10 4 |NVIDIA ORD......cocovrurmrirrernerisnirerieninnes .| 04/15/2019.| FENNER & SMITHINC. | e 199.000 | coovvvrnc 36,753 XXX | e 1,962 | covvrerrrnns 26,567 | ....... (24,604) | ..o | e | e (24,604) 1,962 | .ooveerveineinns [ e 34,790 | ..o 34,790 | .o 32 XXX [
MERRILL LYNCH PIERCE
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.........ccouu... .| 04/15/2019.| FENNER & SMITHINC. | i 45.000 | .coovevenne 18,389 XXX | e 1,746 | oo 15,495 | ....... QL) | TN NSRRI U (13,749) 1746 | oo [ v 16,644 | ......... 16,644 | ..o XXX [
MERRILL LYNCH PIERCE
674599 10 5 | OCCIDENTAL PETROLEUM ORD............ .| 05/01/2019.| FENNER & SMITHINC. | e 258.000 | ...ovvvnee 16,344 XXX | 14,421 | oo 15,836 | ......... (1,415) [ oo | e (1,415) 14,421 | oo | s 1,923 | oo 1,923 | .o 402 XXX [
MERRILL LYNCH PIERCE
681919 10 6 | OMNICOM GROUP ORD........ccocouriverecns .| 04/15/2019.| FENNER & SMITHINC. | s 94.000 | .oocvernvene 7,228 XXX | 2,200 | oo 6,885 | ........ (4,685) | ..o | e (4,685) 2,200 | oo | v 5,028 | ... 5,028 | ....cccoeee 118 XXX [
MERRILL LYNCH PIERCE
682680 10 3 |ONEOK ORD......ccocomrimrrirerinrirrirsrinninnns .| 04/15/2019.| FENNER & SMITHINC. | s 93.000 | .covvrrrnnne 6,517 XXX | s 3,997 | s 5017 | ot (U074 ) R IO (1,021) 3,997 2,520 2,520 | oo 80 XXX [
MERRILL LYNCH PIERCE
68389X 10 5 |ORACLE ORD.......ccovvumirrcrierirrirnsiiinninns .| 05/01/2019.| FENNER & SMITHINC. [ e 888.000 | .....ovnv 48,502 XXX | 16,291 | oo 40,093 | ....... [P0 RN IR U (23,803) 16,291 32,211 32,211 382 XXX [
MERRILL LYNCH PIERCE
69331C 10 8 |PG&E ORD .| 04/15/2019.| FENNER & SMITHINC. | it 93.000 | .ovvrvrnenne 2,205 XXX | e 3,624 | .o 2,209 | oovveenee 1415 | e | e 1,415 3,624 | . | s (1,419) | .ovvvne (1,419) [ o XXX [
MERRILL LYNCH PIERCE
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD| .. | 05/06/2019. | FENNER & SMITHINC. | ... 1,077.000 | .....c.... 141,138 XXX | s 98,092 | ..oovvernens 125912 | ....... (V8. 720) | TN ISR IO (27,820) 98,092 [ ..o [ v 43,046 | ......... 43,046 | ......... 2,046 XXX [
MERRILL LYNCH PIERCE
693506 10 7 |PPG INDUSTRIES ORD........cccovvurrrenrinnee .| 04/15/2019.| FENNER & SMITHINC. | e 120.000 | coovrvenee 13,975 XXX | s 4,242 | oo 12,268 | ......... (L0226 | ORI I (8,026) 4242 | oo | e 9,733 | v 9,733 | o 58 XXX [
MERRILL LYNCH PIERCE
69351T 10 6 |PPL ORD. .| 04/15/2019.| FENNER & SMITHINC. | .. 207.000 | .coooovvenen 6,597 XXX | s 5,726 | oo 5,864 | ..o (139) | cevvrrerrrierinns [ e (139) 5,726 871 871 [ v 170 XXX [
MERRILL LYNCH PIERCE
693718 10 8 |PACCAR ORD.....cocovvumrirmrinrireirsiinnins .| 05/01/2019.| FENNER & SMITHINC. | e 100.000 | covvvernene 7,035 XXX | 2,576 | covoveicins 5714 | ... [T KT ORI IO (3,138) 2,576 | oo | i 4,459 | ........... 4,459 | ..o 232 XXX [
MERRILL LYNCH PIERCE
701094 10 4 |PARKER HANNIFIN ORD... . | 04/15/2019. | FENNER & SMITH INC. ..987.000 | ..ccveneee 185,404 XXX B I (79,038) 68,164 | ...cvoevercirinns | 17,241 | ... 17,241 | e 750 XXX
MERRILL LYNCH PIERCE
704326 10 7 |PAYCHEX ORD.....cooomirirririerrinerierinens .| 04/15/2019.| FENNER & SMITHINC. | e 128.000 | coovvvene 10,542 XXX | 8312 | 8,339 | et 27) | e [ | s (27) 8,312 2,229 2,229 | .o 72 XXX [
MERRILL LYNCH PIERCE
70450Y 10 3 |PAYPAL HOLDINGS ORD.........cocoorvurmene .| 04/15/2019.| FENNER & SMITHINC. | e 375.000 | ..ooonees 40,548 XXX | 2,860 | 31,534 | (28,673) [ s [ e [ (28,673) 2,860 | oo | v 37,688 | ........ 37,688 | ..o XXX [
MERRILL LYNCH PIERCE
713448 10 8 |PEPSICO ORD.......ccoovumirierinriireriereininns .| 05/01/2019. | FENNER & SMITH INC. 2,046.000 252,983 XXX ] 188971 | 0000.226,042 | s (B7,071) | s [ v [ e (37,071) 188,971 | ovvoevirrenes | s 64,011 | ......... 64,011 | ......... 3,795 XXX [
MERRILL LYNCH PIERCE
714046 10 9 |PERKINELMER ORD.. .| 04/15/2019. [FENNER & SMITHINC. | v 70.000 | vovevrrnene 6,942 XXX (3,818) 1,681
715347 10 0 |PERSPECTA ORD . | 04/01/2019. | Adjustment............ccc.evenn. (0) XXX 0
MERRILL LYNCH PIERCE
717081 10 3 |PFIZER ORD .105/01/2019. [FENNER & SMITHINC. | ... 7,165.000 | .......... 301,497 XXX I (142,438) 170,315
MERRILL LYNCH PIERCE
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |.. | 04/15/2019. |FENNER & SMITHINC. | ........ 2,503.000 | .......... 215,704 XXX 64,823 231,924
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MERRILL LYNCH PIERCE
718546 10 4 |PHILLIPS 66 ORD......c.cocovrrvvrrerrrrcirerins .| 04/15/2019. [FENNER & SMITHINC. | oo 184.000 | .ovvovvrnee 17,706 XXX ] s 4,988 | oo 15,852 | ....... (10,864) [ ..vvovvrvvirirrnns | ceererrvnreeirenns [ rrvriieir (10,864) 4,988 | .o [ e 12,718 | e 12,718 | oo 147 XXX [
MERRILL LYNCH PIERCE
723484 10 1 | PINNACLE WEST ORD.......coovumeirriiniinnns .| 04/15/2019. | FENNER & SMITHINC. | it 60.000 | .oocvvrnene 5,748 XXX | s 1,928 | oo 5112 | . (3,184) | oo | e (3,184) 1,928 | .o | e 3,821 | oo 3,821 | oo 44 XXX [
MERRILL LYNCH PIERCE
723787 10 7 |PIONEER NATURAL RESOURCE ORD.... .. | 04/15/2019.|FENNER & SMITHINC. | .o 41.000 | ccoovrrrnee 6,877 XXX | e 3,326 | oo 5392 | oot (0151 ORI IO (2,066) 3,326 | oo | v 3,551 | v 3,551 | oo 13 XXX [
MERRILL LYNCH PIERCE
74144T 10 8 |T ROWE PRICE GROUP ORD...........c.c.... .| 04/15/2019.| FENNER & SMITHINC. | it 60.000 | ..oocvvrnene 6,296 XXX | e 2,860 | oo 5,539 | ...cee.. (V2574 | T I (2,679) 2,860 | covvrrereerenins | e 3,436 | .o 3,436 | .o 46 XXX [
MERRILL LYNCH PIERCE
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD...... .| 04/15/2019.| FENNER & SMITHINC. | i 10.000 | oo 543 XXX | s Y( 1 442 | . (K77 IR BRI (372) 70 | oo | e AT73 | 473 [ s 5 XXX [
MERRILL LYNCH PIERCE
742718 10 9 |PROCTER & GAMBLE ORD........c.ccocoonee. .| 04/15/2019. | FENNER & SMITHINC. | ... 2,800.000 | .......... 296,010 XXX ] 204,497 | ....ccvonne 257,376 | ....... (52,879) | .ovverrerreieiis | e | e (52,879) 204,497 | oo | s 91,513 | v 91,513 | .ooonee 2,008 XXX [
MERRILL LYNCH PIERCE
743315 10 3 |PROGRESSIVE ORD........ccccoomivmrrirrirnens .| 04/15/2019.| FENNER & SMITHINC. | e 225.000 | ..ooverne 16,256 XXX | s 4887 | oo 13,574 | ......... (8,687) | oo | cevirrieriienns (8,687) 4,887 | oo [ v 11,369 | oo 11,369 | .o 588 XXX [
MERRILL LYNCH PIERCE
74340W 10 3 |PROLOGIS REIT....coovvvirrireiinrineiierienes .| 04/15/2019.| FENNER & SMITHINC. | e 213.000 | ..coovvrne 15,702 XXX | s 7,036 | coovreeiine 12,507 | ......... (5,472) | coovereieninei | e (5,472) 7,036 | oo | v 8,666 | ........... 8,666 | ............ 113 XXX [
MERRILL LYNCH PIERCE
744320 10 2 |PRUDENTIAL FINANCIAL ORD..........c..... .| 04/15/2019.| FENNER & SMITHINC. | e 175.000 | cooovvvrne 17,732 XXX | s 12,919 | i 14,271 | ......... (1,352) [ cooeererinernenns | cevreerineeienns (1,352) 12,919 | s | e 4813 | oo 4813 | .. 175 XXX [
PUBLIC SERVICE ENTERPRISE GROUP MERRILL LYNCH PIERCE
744573 10 6 |ORD .| 04/15/2019.| FENNER & SMITHINC. | e 197.000 | coovvvrnee 11,816 XXX | e 8,721 | v 10,254 | ......... [RIRSKK) | I I (1,533) 8,721 | oo | v 3,095 | .o 3,095 | .o 93 XXX [
MERRILL LYNCH PIERCE
74460D 10 9 |PUBLIC STORAGE REIT ORD........cccceevene .| 04/15/2019.| FENNER & SMITHINC. | s 70.000 | ..ocooneee. 15,437 XXX | 6,564 | ..oovvvirin 14,169 | ......... (G101 | ORI IR (7,605) 6,564 8,874 8,874 | ............ 140 XXX [
MERRILL LYNCH PIERCE
745867 10 1 |PULTEGROUP ORD.......cocommruirirriririnns .| 04/15/2019.| FENNER & SMITHINC. | s 55.000 | .oocvernvene 1,622 XXX | s 1,099 | e 1,429 | ... (X)) SOOI BUOIRTON (331) 1,099 523 523 | v 12 XXX [
MERRILL LYNCH PIERCE
74736K 10 1 |QORVO ORD.......ccoovvvrrrirrireirniiniireniinns .| 04/15/2019.| FENNER & SMITHINC. | . 50.000 | .coovrrrnenne 3,819 XXX | s 3,795 | o 3,037 | oo W41 RN IS .759 3,795 24 24 XXX [
MERRILL LYNCH PIERCE
747525 10 3 |QUALCOMM ORD . | 05/01/2019. | FENNER & SMITH INC. XXX (7,899) 22,263 | ..ocoovereerieiies | 10008,036 | .....n8,036 | oo 329 XXX
MERRILL LYNCH PIERCE
74762E 10 2 |QUANTA SERVICES ORD.......ccccovvrrunnene .| 04/19/2019.| FENNER & SMITHINC. | e 120.000 | cvvvernnne 4,828 XXX (787) 2,825 2,002 2,002 | oo, 10 XXX [
MERRILL LYNCH PIERCE
74834L 10 0 |QUEST DIAGNOSTICS ORD........ccccmurure .| 04/22/2019.| FENNER & SMITHINC. | it 90.000 | ..ovvvvrnvene 8,188 XXX (3,023) AATT | e | e 3717 | s 3717 | s 95 XXX [
MERRILL LYNCH PIERCE
751212 10 1 |RALPH LAUREN CLA ORD.......c.cccoemrrunee .| 04/15/2019.| FENNER & SMITHINC. | s 19.000 | .coovrvrnee 2,416 XXX (313) 1,653 | oo [ v 763 | oo 763 | .o 24 XXX [
MERRILL LYNCH PIERCE
755111 50 7 |RAYTHEON ORD........cooeovmmrimrirerirrirennns .| 05/09/2019. | FENNER & SMITHINC. | e 120.000 | coovrerece 21,930 XXX | 6,283 | oo 18,402 | ....... (12,119) [ v | e [ e (12,119) 6,283 | oo | e 15,646 | ......... 15,646 | ....ccco.... 217 XXX [
MERRILL LYNCH PIERCE
756109 10 4 |REALTY INCOME REIT ORD.......ccccnsrrnnee .| 04/15/2019.| FENNER & SMITHINC. | e 113.000 | covvvernnne 8,065 XXX | s 5,701 | e 7124 | ......... (1,423) | oo | e (1,423) 5,701 | ovvoeverieees | e 2,364 | oo 2,364 | ..o 101 XXX [
MERRILL LYNCH PIERCE
756577 10 2 |RED HAT ORD......ccosvermrrnrrrerierirnceneenns .| 04/15/2019.| FENNER & SMITHINC. | s 90.000 | .ocvvvnees 16,407 XXX | e 2,569 | oo 15,808 | ....... [QIIV1¢) | RN ISR U (13,239) 2,569 | oo | v 13,838 | ...c..... 13,838 | .o XXX [
MERRILL LYNCH PIERCE
758849 10 3 |REGENCY CENTERS REIT ORD.............. .| 04/15/2019. | FENNER & SMITHINC. | s 59.000 | ..vevrrnenne 4,034 XXX ] s 3,323 | s 3,462 | .o [R1C) ) TR RN (139) 3,323 | oo | s T | s A 35 XXX [
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MERRILL LYNCH PIERCE
75886F 10 7 |REGENERON PHARMACEUTICALS ORD|..|04/15/2019. [FENNER & SMITHINC. | cocvvrienns 28.000 | .cooovrrne 10,514 XXX ] (12 2 N 10,458 | ......... (4,215) [ v e (4,215) 6,243 | oo | e 4270 | v 4270 | oo XXX [
MERRILL LYNCH PIERCE
7591EP 10 0 |REGIONS FINANCIAL ORD......cccoovvvrnncn. .| 05/01/2019.| FENNER & SMITHINC. | e 251.000 | ccooovrirnees 3,828 XXX | s 2,340 | oo 3,358 | ... (1,019) [ oo | e (1,019) 2,340 | oo | e 1,488 | oo 1,488 | .o 70 XXX [
MERRILL LYNCH PIERCE
760759 10 0 |REPUBLIC SERVICES ORD...........ccconc.... .| 04/15/2019.| FENNER & SMITHINC. | e 145.000 | cooovvvenee 11,465 XXX | s 4,635 | oo 10,453 | ......... (R H L) I I (5,819) 4,635 | .o [ e 6,830 | oot 6,830 | .o 109 XXX [
MERRILL LYNCH PIERCE
761152 10 7 |RESMED ORD.... .| 04/15/2019.| FENNER & SMITHINC. | it 55.000 | .overrrnenne 5,670 XXX | s 4,262 | oo 6,263 | ........ (2,001) [ oo | e (2,001) 4,262 | v | e 1,408 | oo 1,408 | ..o 20 XXX [
MERRILL LYNCH PIERCE
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD............. .| 04/15/2019.| FENNER & SMITHINC. | e 161.997 | v 3,282 XXX | 2,833 | oo 3,329 | o (496) | eveveeerereerinns [ e (496) 2,833 | e | s 449 | 449 | . XXX [
MERRILL LYNCH PIERCE
770323 10 3 |ROBERT HALF ORD......cccocommremiviiriiiinne .| 04/15/2019.| FENNER & SMITHINC. | s 45.000 | .coovvrenees 3,014 XXX 937 | s 2,574 | ... (QCE T4 T I (1,637) 937 [ s | s 2,077 | oo 2,077 | v 14 XXX [
MERRILL LYNCH PIERCE
773903 10 9 |ROCKWELL AUTOMAT ORD.......ccocovvvrne .| 04/15/2019.| FENNER & SMITHINC. | it 60.000 | ..ccoonee.. 11,159 XXX | s 1,934 | v, 9,029 | ........ (7,004) | oo | e (7,094) 1,934 | v | e 9,225 | oot 9,225 | oo 58 XXX [
MERRILL LYNCH PIERCE
776696 10 6 |ROPER TECHNOLOGIES ORD................ .| 04/22/2019. | FENNER & SMITHINC. | i 50.000 | .ccoonneen. 17,571 XXX | s 4716 | oo 13,326 | ......... (8,610) | .ovoveveveriineies | cevrrrieriieens (8,610) AT16 | e [ v 12,854 | ......... 12,854 | .o 46 XXX [
MERRILL LYNCH PIERCE
778296 10 3 |ROSS STORES ORD......coovreririerrerineenne .| 04/15/2019.| FENNER & SMITHINC. | e 144.000 | coovvvnne 14,112 XXX | e 3,075 | o 11,981 | oo (8,908) | ..vvevereerrrenes | verrrrrienienns (8,906) 3,075 | oo | v 11,037 | oo 11,037 [ 37 XXX [
MERRILL LYNCH PIERCE
78409V 10 4 | S&P GLOBAL ORD......ccoormrrimrercrrrrereenne .| 04/15/2019.| FENNER & SMITHINC. | e 110.000 | cooovrvrnee 23,810 XXX | e 3ATT | e 18,693 | ....... (G 1) | [N NSRRI U (15,216) 3,477 20,333 20,333 | .o 63 XXX [
MERRILL LYNCH PIERCE
784106 10 4 | SBA COMMUNICATIONS CL AREIT ORD]|.. | 04/15/2019.|FENNER & SMITHINC. | .o, 28.000 | .ovvverneene 5,687 XXX | s 4128 | oo 4,533 | oo [C015) 1 OO ORI (405) 4128 | e | e 1,559 | oo 1,559 | .o XXX [
MERRILL LYNCH PIERCE
78440X 10 1 |SL GREEN RLTY REIT ORD......cccovvrvurec .| 04/15/2019.| FENNER & SMITHINC. | s 32.000 | oo 2,878 XXX | s 3,083 | oo 2,531 | e 553 | i | e ..553 3,083 (205) (PA055) | I 54 XXX [
MERRILL LYNCH PIERCE
79466L 30 2 | SALESFORCE.COM ORD........ccccoomirimrinnes .| 04/15/2019. | FENNER & SMITHINC. | .ceeeee 254.000 | ...coovne 40,659 XXX | s 9,244 | oo 34,790 | ....... (25,548) | ..ovvvvereireriis | e [ e (25,546) 9,244 | oo | e 31,415 | ... 31,415 | e XXX [
MERRILL LYNCH PIERCE
806407 10 2 |HENRY SCHEIN ORD.... . | 04/15/2019. | FENNER & SMITH INC. XXX 0 3,452 323 323 XXX
MERRILL LYNCH PIERCE
806857 10 8 | SCHLUMBERGER ORD.......cccoorvivririrnenne C | 05/01/2019. | FENNER & SMITH INC. 475.000 22,035 XXX | e 29,609 | ..oorvririne 17,138 | ........ 12471 | e v [ e 12,471 29,609 | ..ovvrererirneen | s (7,574) | .ovvrne (7,574) | oo 475 XXX [
MERRILL LYNCH PIERCE
808513 10 5 | CHARLES SCHWAB ORD........c.cocoomuvrnecs .| 04/15/2019.| FENNER & SMITHINC. [ e 450.000 | ....ccoone.. 20,259 XXX | e K7 I 18,689 | ....... (11,957) [ oocververerienns | e [ e (11,957) 6,732 | covoeeeeenees | v 13,527 | oo 13,527 [ .ovveerinns 77 XXX [
MERRILL LYNCH PIERCE
81211K 10 0 |SEALED AIR ORD.......c.coevumirirrrririrerirnes .| 04/15/2019.| FENNER & SMITHINC. | e 100.000 | coovverevne 4,639 XXX | s 1,49% | .o 3,484 | ... (1,990) [ oo | e (1,990) 1,49 | e | e 3,145 | ... 3,145 | e 16 XXX [
MERRILL LYNCH PIERCE
816851 10 9 | SEMPRA ENERGY ORD......ccoconmrvrnrrinnnns .| 04/15/2019. | FENNER & SMITHINC. | i 80.000 | ..ccoonee. 10,284 XXX | 4,485 | oo 8,655 | ......... (470 [ oo | e (4,170) 4485 | .o | s 5799 | oo 5799 | .o 149 XXX [
MERRILL LYNCH PIERCE
824348 10 6 | SHERWIN WILLIAMS ORD........ccccorerernc .| 04/15/2019.| FENNER & SMITHINC. | . 32.000 | .o 14,200 XXX | 2,098 | oo 12,591 | ... (10,492) | ..ovvvvercirrins | e [ e (10,492) 2,098 | oo | e 12,102 | ... 12,102 | .o 36 XXX [
MERRILL LYNCH PIERCE
828806 10 9 |SIMON PROP GRP REIT ORD........ccconc.. .| 04/15/2019.| FENNER & SMITHINC. | e 107.000 | coovvvrnee 19,740 XXX | e 7712 | e 17,975 | ....... [QLOPLCX) SN ISR U (10,263) T712 | s | v 12,028 | ......... 12,028 | ...cccveeee 219 XXX [
MERRILL LYNCH PIERCE
83088M 10 2 | SKYWORKS SOLUTIONS ORD................ .| 05/01/2019. | FENNER & SMITHINC. | i 28.000 | .ovvvrrniene 2,528 XXX | s 2,030 | oo 1,877 | o 154 | oo [ .154 2,030 | oo | s 497 | oo 497 | s 11 XXX [
MERRILL LYNCH PIERCE
832696 40 5 |JM SMUCKER ORD.....c.cocoomivemriiricrins .| 05/01/2019. | FENNER & SMITHINC. | e 27.000 | .ovvrernene 3,218 XXX ] 2,340 | v 2,524 | ..o (184) | eveoeeevevieens | v (184) 2,340 878 878 | .o 23 XXX [
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Symbol/
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 Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MERRILL LYNCH PIERCE
833034 10 1 |SNAP ON ORD......cocoviirermrirrireriersnrrerenns .| 04/15/2019. [FENNER & SMITHINC. | v 30.000 | voovevrrnens 4,692 XXX ] s 1,442 | s 4,359 | ... (2917) [ e | e (2,917) 1442 | o | s 3,250 | .o 3,250 [ .oovririnee 29 XXX [
MERRILL LYNCH PIERCE
842587 10 7 |SOUTHERN ORD......ccooonivvrrirriiniireniinns .| 04/15/2019.| FENNER & SMITHINC. | e 310.000 | ..coooneee. 16,340 XXX | 10,554 | oo 13,615 | ..oovee. (3,067 [ oo | cevirrieeiienns (3,061) 10,554 | oo | e 5,786 | oo 5,786 | ..coovvrne 186 XXX [
MERRILL LYNCH PIERCE
844741 10 8 | SOUTHWEST AIRLINES ORD..........c....... .| 04/15/2019.| FENNER & SMITHINC. | e 256.000 | ...ooovvne 13,383 XXX | e 2,926 | oo 11,899 | .o (G ST I I (8,973) 2,926 | oo | e 10,457 | .oovenee 10,457 | .o 82 XXX [
MERRILL LYNCH PIERCE
854502 10 1 |STANLEY BLACK AND DECKER ORD..... .| 04/15/2019.| FENNER & SMITHINC. | it 51.000 | .overrrnenne 7,476 XXX | e 1,489 | .o 6,107 | ... (CCH L. TR IR (4,618) 1,489 5,988 5,988 | ..o 34 XXX [
MERRILL LYNCH PIERCE
855244 10 9 | STARBUCKS ORD.......ccocomrremrrrerierireens .| 05/01/2019. | FENNER & SMITHINC. [ e 476.000 | ............ 36,247 XXX | 2,251 | oo 30,654 | ....... (28,403) | ..o [ v (28,403) 2,251 33,995 33,995 | ..ot 171 XXX [
MERRILL LYNCH PIERCE
857477 10 3 | STATE STREET ORD.......ccooovvvririiriirinns .| 04/15/2019.| FENNER & SMITHINC. | e 137.000 | cvvverncne 9,605 XXX | 6,487 | oo 8,641 | ......... (2,153) [ oo | s (2,153) 6,487 | oo | v 37 | s 37 | 129 XXX [
MERRILL LYNCH PIERCE
858912 10 8 |STERICYCLE ORD....ccoovvmrrrrrirrircirniinne .| 04/15/2019.| FENNER & SMITHINC. | i 50.000 | .covvrrrnenne 2,879 XXX | s 2,755 | coveerieins 1,835 | oo 921 [ oo | e .921 2,755 | oo | v 124 | 124 | s XXX [
MERRILL LYNCH PIERCE
863667 10 1 | STRYKER ORD...cocovvririircrierineirnsiiineins .| 04/30/2019.| FENNER & SMITHINC. | e 120.000 | coovrernce 23,209 XXX | 6,044 | oo 18,810 | ....... (G (1) | I ISR O (12,766) 6,044 | .o | e 17,164 | ......... 17,164 | .o 125 XXX [
MERRILL LYNCH PIERCE
867914 10 3 | SUNTRUST BANKS ORD......cccovvvvrrernnnne .| 04/15/2019.| FENNER & SMITHINC. | e 117.000 | covvvvrnnne 7,267 XXX | e 4,930 | oo 5,901 | coverre (24 T DR (971) 4,930 | oo | e 2,336 | oo 2,336 | oo 59 XXX [
MERRILL LYNCH PIERCE
871503 10 8 | SYMANTEC ORD......cccoscvverimrererririneinns .| 05/01/2019.| FENNER & SMITHINC. | e 251.000 | .coovvernee 6,124 XXX | e 4,460 | oo 4743 | o (727 ) IR DO (282) 4460 | ..o | e 1,664 | .oovevene 1,664 | .o 19 XXX [
MERRILL LYNCH PIERCE
87165B 10 3 | SYNCHRONY FINANCIAL ORD................ .| 04/15/2019.| FENNER & SMITHINC. | e 235.001 | oo 7,741 XXX | 6,095 | oo 5513 | v 581 | v | e ..581 6,095 | ..o | v 1,646 | ....cco... 1,646 | ..o 49 XXX [
MERRILL LYNCH PIERCE
871829 10 7 |SYSCO ORD......cccovurimrvieiririnirierierinens .| 04/26/2019.| FENNER & SMITHINC. | . 181.000 | coovrvenee 12,601 XXX | 6,065 | ..covvrrine 11,341 | e (T4 ] IR [N (5,277) 6,065 6,536 6,536 | ..ot 141 XXX [
MERRILL LYNCH PIERCE
872540 10 9 | TIX ORD .| 04/15/2019. [FENNER & SMITHINC. | ... 4,568.000 | .......... 247,718 XXX | 100,334 | .oooverneen. 204,372 | ... (104,038) | vovvveveivrieens [ veereiieiiees | e (104,038) 100,334 | oo | s 147,384 | ...... 147,384 | ...cooeee 891 XXX [
TAKE TWO INTERACTIVE SOFTWARE MERRILL LYNCH PIERCE
874054 10 9 |ORD . | 04/15/2019. | FENNER & SMITH INC. XXX .334 3,628 ..(664)| .. ...(664) XXX
MERRILL LYNCH PIERCE
876030 10 7 | TAPESTRY ORD......cocoommrrmerrcrrrnerrenineens .| 04/15/2019.| FENNER & SMITHINC. | e 109.000 | covvvernvene 3,520 XXX | 3599 | e BL879 | e (80) | s [ s | s (80) 3,599 (80) (L:0) ) 37 XXX [
MERRILL LYNCH PIERCE
87612E 10 6 |TARGET ORD....cooovveriercrerrrerierierireens .| 05/01/2019.| FENNER & SMITHINC. | e 186.000 | ..ovvvenee 15,246 XXX (3,307) 8,986 6,261 6,261 | oo, 119 XXX [
MERRILL LYNCH PIERCE
879010 10 5 | TEGNA ORD....cooviverinirirerierieriiseinniis .| 04/15/2019. | FENNER & SMITHINC. | ... 2,952.000 | ..coovees 47,880 XXX | 41,507 | oo 32,088 | .......... 9,419 | oo [ e 9,419 41,507 6,374 6,374 | ..o 413 XXX [
MERRILL LYNCH PIERCE
882508 10 4 | TEXAS INSTRUMENTS ORD.........cocvvnec .| 04/15/2019. | FENNER & SMITHINC. | ... 1,553.000 | .......... 178,716 XXX | 130,317 | v 146,759 | ....... (16,441) | oo | e [ e (16,441) 130,317 | oo | s 48,398 | ......... 48,398 | ......... 1,196 XXX [
MERRILL LYNCH PIERCE
883203 10 1 | TEXTRON ORD......cooovmrerieririneirerierinnns .| 04/15/2019.| FENNER & SMITHINC. | e 106.000 | c.oovveencne 5,448 XXX | s 4,071 | oo 4875 | oo [E:101) ) OO BRI (803) 4,071 | i | e 1,377 | o 1,377 | s 4 XXX [
MERRILL LYNCH PIERCE
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........ ..| 04/16/2019. | FENNER & SMITH INC. 802.000 222,590 XXX | s 109,247 | v 179,480 | ....... [QUPLK) | [N ISR IO (70,233) 109,247 | oo | e 113,344 | ...... 113,344 | oo 289 XXX [
MERRILL LYNCH PIERCE
88579y 10 1 |3M ORD .105/01/2019. [FENNER & SMITHINC. | i 169.000 | .ooocvvrne 36,473 XXX | 11,203 | oo 32,201 | ....... (20,998) | ...cververerreris | erervrernerinein | e (20,998) 11,203 25,270 25,270 243 XXX [
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MERRILL LYNCH PIERCE
886547 10 8 | TIFFANY ORD....ccccovrvriirvirrirernnicerenins .| 04/15/2019. [FENNER & SMITHINC. | oovvvnne 20.000 | voovrvrrnenne 2,117 XXX | s 431 | s 1,610 | oovneee. (179) [ o v (1,179) 431 | s | e 1,686 | .o 1,686 | .o 22 XXX [
MERRILL LYNCH PIERCE
89055F 10 3 | TOPBUILD ORD......coovvvvrrerrirriiiirciins .| 04/15/2019.| FENNER & SMITHINC. [ .. 1.000 | v 72 XXX | s LI [P 45 | . (40) [ oo | e | e (40) 5 67 67 XXX [
MERRILL LYNCH PIERCE
891027 10 4 |TORCHMARK ORD.......ccovvumrirerrnrineinnas .| 05/01/2019. | FENNER & SMITHINC. | i 45.000 | .coovvernees 3,875 XXX | s 879 | oo 3,354 | ... (P24 I IO (2,475) L 74 N RS IO 2,996 | .o 2,996 | .o 15 XXX [
MERRILL LYNCH PIERCE
891906 10 9 | TOTAL SYSTEM SERVICES ORD............ .| 04/15/2019.| FENNER & SMITHINC. | it 53.000 | .overrrnenne 5,279 XXX | s T42 | s 4,308 | ........ (3,568) | ..voerrreeerienes | verrererieeienns (3,566) TA2 | s | e 4537 | oo 4537 | o 14 XXX [
MERRILL LYNCH PIERCE
893641 10 0 | TRANSDIGM GROUP ORD.... . | 04/15/2019. | FENNER & SMITH INC. XXX ...4,457 (644) 4457 | e | e 2,415 | 2,415 XXX
MERRILL LYNCH PIERCE
89417E 10 9 |TRAVELERS COMPANIES ORD............... .| 04/15/2019.| FENNER & SMITHINC. | e 170.000 | coovvvenee 23,252 XXX | 10,055 | oo 20,358 | ....... (10,302) [ ..ocvevverreeerie | erererernerinnie [ e (10,302) 10,055 | oo | s 13,197 | e 13197 | oo 131 XXX [
MERRILL LYNCH PIERCE
896945 20 1 | TRIPADVISOR ORD......ccovvvvermrieririiirnns .| 04/15/2019. [FENNER & SMITH INC. | e 43.000 | .o 2,254 XXX 2,319 (436) 1,883 371 371 XXX
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC .| 04/01/2019. | Adjustment (0) XXX 0 (0) 0) XXX
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC...... .| 04/01/2019. | Adjustment.............ccc.o.... (0) XXX 0 (0) (0) 0) XXX
MERRILL LYNCH PIERCE
90184L 10 2 | TWITTER ORD...cooovirrrirrirnceiseirerineins .| 04/15/2019. | FENNER & SMITHINC. | i 33.000 | oo 1,145 XXX | e 1,456 | oo 948 | oo L5101 R ISR .507 1,456 | oo [ i (311) | cevvrererns (3K ) IO XXX [
MERRILL LYNCH PIERCE
902494 10 3 | TYSON FOODS CL AORD.......cccovvvmurrne .| 04/15/2019.| FENNER & SMITHINC. | e 140.000 | covvverevene 9,996 XXX | e 1,315 | s 7476 | ........ ([ ) TR IS (6,161) 1,315 | e [ e 8,681 | ..coovven 8,681 | .o 53 XXX [
MERRILL LYNCH PIERCE
902653 10 4 |UDRREIT ORD......cocoorererrerierrirerieriens .| 04/15/2019.| FENNER & SMITHINC. | e 106.000 | c.oovverevene 4,846 XXX | s 3,818 | s 4,200 | coovrrene (1617 ) SOOI BRI (382) 3,818 | oo | v 1,028 | .o 1,028 | .o 7" XXX [
MERRILL LYNCH PIERCE
902973 30 4 |USBANCORP ORD......cccovvreririiirirnrns .| 04/15/2019. [FENNER & SMITHINC. | oo 595.000 | .covvveee. 29,678 XXX | 14,590 | oo 27,192 | ... (201072 (TR (VRO RN (12,602) 14,590 | .oovovvvvrrer | e 15,088 | ......... 15,088 | ....ccooee 440 XXX [
MERRILL LYNCH PIERCE
90384S 30 3 |ULTABEAUTY ORD....cccovvvmirirrirneiiniinnns .| 04/15/2019.| FENNER & SMITHINC. [ .. 7.000 | oo 2,477 XXX | s 1,429 | v, 1714 | e [Z215) ) OO DR (285) 1,429 | | e 1,049 | .oonee 1,049 | oo XXX [
MERRILL LYNCH PIERCE
904311 10 7 |UNDER ARMOUR CL A ORD.........cccoonue. .| 04/15/2019. | FENNER & SMITHINC. | i 74.000 | oo 1,621 XXX | e 1,399 | oo 1,308 | v 91 | s [ e 91 1,399 222 222 XXX [
MERRILL LYNCH PIERCE
907818 10 8 |UNION PACIFIC ORD . | 04/15/2019. | FENNER & SMITH INC. XXX | 8116 | 38,704 | (30,589) ...(30,589) 8,116 | oo | v 38,817 XXX
MERRILL LYNCH PIERCE
910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD | .. | 04/15/2019. | FENNER & SMITHINC. | ... 1,913.000 | ...cccoone 161,664 XXX ] 127,726 | e 160,175 | ....... (32,449) | ..o | e | e (32,449) 127,726 33,938 33,938 XXX [
MERRILL LYNCH PIERCE
911312 10 6 |UNITED PARCEL SERVICE CLB ORD.... |..|04/15/2019.|FENNER & SMITHINC. [ ... 239.000 | ..covvenee 27,157 XXX | 16,828 | .oovvveeeae 23,310 | ..ccooee (6,482) | ..o | e (6,482) 16,828 | ..oovvvcrrenes | s 10,329 | ......... 10,329 | .coovvvenee 229 XXX [
MERRILL LYNCH PIERCE
911363 10 9 |UNITED RENTAL ORD......cccovvvmrrrrrirenne .| 04/15/2019. | FENNER & SMITHINC. | i 44.000 | ccooorrrnees 5,516 XXX | s 2,757 | coveeeeriens 4511 | .. (1,754) [ oo | e (1,754) 2,757 | o | i 2,758 | oo 2,758 | oo XXX [
MERRILL LYNCH PIERCE
913017 10 9 |UNITED TECHNOLOGIES ORD................ ..| 05/01/2019. | FENNER & SMITH INC. 2,103.000 282,932 XXX | 152,622 | coovvens 223927 | ... (71,305) [ oovvrrereirnris | eeneernerinnein | eevineis (71,305) 152,622 | oo | s 130,310 | .oee 130,310 | coovvenee 1,546 XXX [
MERRILL LYNCH PIERCE
91324P 10 2 |UNITEDHEALTH GRP ORD... . | 04/15/2019. | FENNER & SMITH INC. XXX 9,230 | .oviienn86,445 | . (77,214) .(77,214) 9,230 | coveereerirnenn | e 70,644 XXX
UNIVERSAL HEALTH SERVICES CL B MERRILL LYNCH PIERCE
913903 10 0 |ORD .| 04/15/2019. | FENNER & SMITHINC. | s 34.000 | .oovrrrnnne 4,513 XXX | e 3,434 | s 3,963 | .o [(74%) 1 SOOI DR (529) 3434 | e | i 1,079 | oo 1,079 | 3 XXX [
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MERRILL LYNCH PIERCE
91529y 10 6 |UNUM ORD .| 04/15/2019. [FENNER & SMITHINC. | oovvvvnns 89.000 | .overvrrnenn 3,287 XXX ] s 3147 | o 2,615 | v 532 | e [ .532 34T | e | e, 140 | oo 140 |, 23 XXX [
MERRILL LYNCH PIERCE
918204 10 8 |VF ORD...cooviirriicieiineieeienieeseiiseinns .| 04/15/2019. | FENNER & SMITHINC. | ... 1,705.000 | .......... 155,476 XXX | 78,377 | v 121,635 | ....... (43,257) | v | e [ e (43,257) T T4 [N 77,098 | ......... 77,098 | ..o 870 XXX [
MERRILL LYNCH PIERCE
91913Y 10 0 |VALERO ENERGY ORD......coooommrrnrirnrrinne .| 04/15/2019.| FENNER & SMITHINC. | e 118.000 | coovverne 10,341 XXX | e 7,655 | covevevrerirenes 8,846 | ........ (1,192) [ oo | e (1,192) 7,855 | oo | v 2,687 | oo 2,687 | .o 106 XXX [
MERRILL LYNCH PIERCE
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......... .| 04/15/2019.| FENNER & SMITHINC. | it 10.000 | .cooovrvrnees 1,410 XXX | s AT | s 1,133 | s (A1) T BRI (716) 417 994 994 XXX [
MERRILL LYNCH PIERCE
92276F 10 0 |VENTAS REIT ORD......c.covvomivrriinirinerinens .| 04/15/2019.| FENNER & SMITHINC. | it 90.000 | ..vvvernvene 5,588 XXX | s 3,332 | s 5273 | oo (1941) | oo | e (1,941) 3,332 2,256 2,256 | ..o 143 XXX [
MERRILL LYNCH PIERCE
92343E 10 2 |VERISIGN ORD......cosvvevrinirireriericeinens .| 04/15/2019.| FENNER & SMITHINC. | et 60.000 | ............ 11,342 XXX | s 1,132 | e 8,897 | ........ (7,765) | oo | e (7,765) 1,132 [ e [ v 10,210 | .ocveeee 10,210 | .o XXX [
MERRILL LYNCH PIERCE
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ .| 05/01/2019. | FENNER & SMITHINC. | ... 1,316.000 | ...cccvenee 77,248 XXX | 41130 | oo 73,986 | ....... (7 121:) RN NSRRI U (32,855) 41,130 [ [ v 36,117 | v 36,117 | .o 1,586 XXX [
MERRILL LYNCH PIERCE
92345Y 10 6 |VERISK ANALYTICS ORD......cccvcvvrrernecn .| 04/15/2019. | FENNER & SMITHINC. | .. 1,137.000 | ....cc.... 156,721 XXX | 96,329 | ..oocrvns 123,978 | ....... [P 1<10) OO ISP IO (27,650) 96,329 | ..oveciririinns [ e 60,392 | ......... 60,392 | ... 284 XXX [
MERRILL LYNCH PIERCE
92532F 10 0 |VERTEX PHARMACEUTICALS ORD........ .| 04/15/2019.| FENNER & SMITHINC. | it 81.000 | ..ccooneee. 14,781 XXX | e 6,677 | covvrvreriens 13,423 | ......... () I IR (6,746) 6,677 | covoeveeerivnin | v 8,104 | ... 8,104 | .oovvrvrirns XXX [
MERRILL LYNCH PIERCE
92553P 20 1 |VIACOM CLB ORD.....cccovvererrrirericrinnes .| 04/15/2019.| FENNER & SMITHINC. | e 138.000 | coovvvernnne 4,134 XXX | e 3,665 | oo 3,547 | v LR [ RN 119 3,665 | oo | s 469 | ..o 469 | ..o 55 XXX [
MERRILL LYNCH PIERCE
92826C 83 9 |VISACLAORD....cccovvrmirierirrererrreinirins .| 05/01/2019.| FENNER & SMITHINC. | . 628.000 | .......... 100,748 XXX | 13,274 | oo 82,858 | ....... (69,585) | ..vvvrveraerrcrin | ererveererinnenes [ eeinrii (69,585) 13,274 | oo | s 87,474 | ........ 87474 | ... 157 XXX [
MERRILL LYNCH PIERCE
929042 10 9 |VORNADO REALTY REIT ORD.......cccoouuu. .| 04/15/2019.| FENNER & SMITHINC. | s 68.000 | ..cocvvvnvne 4,617 XXX | s 4,485 | oo 4,218 | v 267 | oo | e .267 4485 | ..o [ i 133 | e 133 | s 45 XXX [
MERRILL LYNCH PIERCE
929160 10 9 |VULCAN MATERIALS ORD.......ccocrmvvvrenne .| 04/15/2019.| FENNER & SMITHINC. | i 39.000 | .covvrrrnnne 4,762 XXX | s 1,696 | oo 3,853 | .. (V21T ORI I (2,157) 1,696 | .ooovvevrieeiens [ e 3,065 | .o 3,065 | .o 12 XXX [
MERRILL LYNCH PIERCE
929390 10 6 |WEC ENERGY GROUP ORD . | 04/15/2019. | FENNER & SMITH INC. XXX (1,442) 1,675 XXX
MERRILL LYNCH PIERCE
929740 10 8 |WABTEC ORD.......ccosvvumrrmerierirerereensnins .| 04/15/2019.| FENNER & SMITHINC. | i 16.000 | .coovrvrnees 1,210 XXX 0 1,589 | oo [ e (RY£)) I— (K7£:)] I XXX [
MERRILL LYNCH PIERCE
931142 10 3 |WALMART ORD......otremrrmerierireerersnnins .| 05/01/2019. | FENNER & SMITHINC. | e 420.000 | ....cvvvee 43,016 XXX | s 19,969 | ovvoverrnnns 39,123 | ... (19,154 [ oocververrerrcrins | e [ e (19,154) 19,969 23,046 23,046 |............ 441 XXX [
MERRILL LYNCH PIERCE
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD....... .| 04/15/2019.| FENNER & SMITHINC. | .ccoeeeee 299.000 | ..oovveneee 16,214 XXX | s 7,376 | oo 20,431 | ... (13,054) | ooververriveis | errvrineiienins [ e (13,054) 7,376 | oo | v 8,838 | ..o 8,838 | ... 132 XXX [
MERRILL LYNCH PIERCE
94106L 10 9 | WASTE MANAGEMENT ORD.........ccoouc.n. .| 04/15/2019.| FENNER & SMITHINC. | i 75.000 | .covvrvnnenne 7,819 XXX | 2,556 | s 6,674 | ........ (4,118 [ oo | s (4,118) 2,556 | covoriecirnnins | i 5,263 | oo 5,263 | .ccooris 38 XXX [
MERRILL LYNCH PIERCE
941848 10 3 |WATERS ORD.......ccoevvumrrrrirrirerirneiinnis .| 04/15/2019.| FENNER & SMITHINC. | i 20.000 | .oovrrrnenne 4,978 XXX | s 147 | s 3773 | . (V25723 | IR IO (2,626) UA4T | e | s 3,832 | oo 3,832 | s XXX [
MERRILL LYNCH PIERCE
949746 10 1 |WELLS FARGO ORD......ccocommrermrerirrreenne .| 05/01/2019. | FENNER & SMITHINC. | ... 1,693.000 | ..ooovvvenee 79,163 XXX | s 54,635 | ..oovvvirrnn 78,013 | ....... [PXTCTL:) | [N ISR IO (23,378) 54,635 | ...oovvverincins | e 24528 | ... 24,528 | ............ 762 XXX [
MERRILL LYNCH PIERCE
95040Q 10 4 |WELLTOWER ORD........ccccoouremmrerrerinrrnnnns .| 04/15/2019.| FENNER & SMITHINC. | e 131.000 | coovrvrne 10,013 XXX ] 6,563 | oo 9,093 | ......... (V5722 I [N (2,529) 6,563 | oo | e 3,450 | oo 3,450 | .o 114 XXX [
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
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 Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MERRILL LYNCH PIERCE
958102 10 5 |WESTERN DIGITAL ORD.......cccocrvrrrrrnns .| 05/01/2019. [FENNER & SMITHINC. | oo 91.999 | oo 4,770 XXX ] s 2,914 | s 3,401 | oo (487) | cevorveerieniiiens [ e (487) 2,914 | oo | i 1,856 | oo 1,856 | oo 92 XXX [
MERRILL LYNCH PIERCE
959802 10 9 |WESTERN UNION ORD........ccooomrrirnrirnnn .| 04/15/2019.| FENNER & SMITHINC. | e 110.000 | covvverncne 2,108 XXX | s 1,550 | coveverrirnns 1,877 | o [R725) ) SO DR (326) 1,550 557 557 | oo 22 XXX [
MERRILL LYNCH PIERCE
96145D 10 5 |WESTROCK ORD.......coooemrvrrrireirncrrnnin .| 04/15/2019.| FENNER & SMITHINC. | e 105.000 | covvvernenne 4,066 XXX | s 4,485 | oo 3,965 | oo 520 | .o | e .520 4485 | . [ s (419) | covverens (419) | oo 48 XXX [
MERRILL LYNCH PIERCE
962166 10 4 |WEYERHAEUSER REIT........cccoovvrvncurnens .| 05/01/2019. | FENNER & SMITHINC. | e 300.000 | ..oovvvrrnnee 8,121 XXX | e 7,867 | o 6,558 | ..covvnnee 1,309 [ oo | cereeerienienns 1,309 7,867 254 254 | .. 102 XXX [
MERRILL LYNCH PIERCE
963320 10 6 |WHIRLPOOL ORD.......ccooomurimrirrerieririnns .| 04/15/2019.| FENNER & SMITHINC. | i 30.000 | .ovvrernene 4,091 XXX | s 3,032 | oo 3,206 | .ooorrene (R T RN (174) 3,032 | oo | i 1,059 | oo 1,059 | .o 35 XXX [
MERRILL LYNCH PIERCE
969457 10 0 |WILLIAMS ORD......cccovverrerrrinrierirerirenes .| 04/15/2019.| FENNER & SMITHINC. | .ccoeeeee 285.000 | .cooovverens 8,128 XXX | 6,800 | .ooovrricrir 6,284 | ............. 516 | v | e .516 6,800 | oo | v 1,328 | oo 1,328 | .o 108 XXX [
MERRILL LYNCH PIERCE
981558 10 9 |WORLDPAY CLA ORD......ccocoommrrrrrimrirns .| 04/15/2019. | FENNER & SMITHINC. | ... 1,258.000 | .......... 142,667 XXX | 40,461 | oo 96,149 | ....... (55,688) | .vovvverereirriins | eerneirnnriiniins [ e (55,688) 40,467 | .o | 102,206 | ....... 102,206 | ..ooovevrriiinne XXX [
MERRILL LYNCH PIERCE
983134 10 7 |WYNN RESORTS ORD.....c.coevermirrriirnrinnns .| 04/15/2019.| FENNER & SMITHINC. | i 23.000 | .covvrrrenne 3,262 XXX | 2,182 | oo 2,275 | oo [P I IR IR (92) 2T 7 IR 1,079 | oo 1,079 | oo 17 XXX [
MERRILL LYNCH PIERCE
98389B 10 0 |XCEL ENERGY ORD......ccosvvvmrermerrririreenne .| 04/22/2019. | FENNER & SMITHINC. | e 240.000 | ..oovvrnee 13,385 XXX | e 5899 | oo 11,825 | ......... (TS 72C) | I I (5,926) 5,899 | .o | e 7,485 | .. 7485 | .o 188 XXX [
MERRILL LYNCH PIERCE
983919 10 1 | XILINX ORD....covvrmrirrererrriericrireseneenns .| 04/15/2019.| FENNER & SMITHINC. | i 88.000 | ...coonee. 11,796 XXX | e 3,077 | oo 7495 | ... (4,418) | oo | e (4,418) 3,077 | o | v 8,720 | oo 8,720 | .ccovvrrnees 32 XXX [
MERRILL LYNCH PIERCE
98419M 10 0 | XYLEM ORD......ccooererirririinircrierienenenns .| 05/01/2019. | FENNER & SMITHINC. | et 62.000 | ..oocvornvne 5,075 XXX | s 1,680 | covvverrirens 4,137 | . (2,456) | ..o | e (2,456) 1,680 3,395 3,395 | s 15 XXX [
MERRILL LYNCH PIERCE
988498 10 1 | YUMBRANDS ORD.......cccovruemrrrrerirerirnns .| 04/15/2019.| FENNER & SMITHINC. | s 63.000 | ..oocvornvne 6,403 XXX | 2,341 | s 5791 | .. (3,450) | ..o | e (3,450) 2,341 | | e 4,062 | ........... 4,062 | ..oovernene 26 XXX [
MERRILL LYNCH PIERCE
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD.......... .| 04/30/2019.| FENNER & SMITHINC. | it 68.000 | ..oocvvnnene 8,696 XXX | s 4324 | o 7,053 | . (2,729) | oo | e (2,729) 4,324 | e | s 4373 | oo 4373 | e 33 XXX [
MERRILL LYNCH PIERCE
989701 10 7 |ZIONS BANCORPORATION ORD. . | 04/15/2019. | FENNER & SMITH INC. XXX (1,241) 2,548 XXX
MERRILL LYNCH PIERCE
98978V 10 3 |ZOETIS CLAORD.. .| 04/15/2019. [FENNER & SMITHINC. | .o 117.000 | cooovrvrnee 11,846 XXX (7,915) 2,094 | o | e 9,752 | v 9,752 | oo 19 XXX
G0084W 10 1 |ADIENT ORD 04/01/2019. | Adjustment............cc.cvvenee (0) XXX e | e | e 0 (0) 0) XXX
MERRILL LYNCH PIERCE
G0176J 10 9 |ALLEGION ORD.....cccovvuriirrrireirericrienes C|04/15/2019. [FENNER & SMITHINC. | oo 43.000 | ccooorrrnnes 4,044 XXX | 1,298 | oo 3428 | ... (2,130) [ oo | e (2,130) 1,298 | oo [ e 2,747 | oo 2,747 | . 12 XXX [
MERRILL LYNCH PIERCE
G0177J 10 8 |ALLERGAN ORD.......cccosvremrrrerierircernenns C|04/15/2019. [FENNER & SMITHINC. | .. 105.000 | cooovrvrne 15,075 XXX | e 14,435 | oo 14,034 | oo 407 | e | e .401 14,435 | oo | e 639 | v 639 | . 78 XXX [
MERRILL LYNCH PIERCE
G0408V 10 2 [AON CLAORD......ccomverrirrrrerierirerereens C|04/15/2019. [FENNER & SMITHINC. | . 95.000 | .ocovneeen 16,715 XXX AT12 | s [ v 12,003 | ......... 12,003 | .o 38 XXX [
MERRILL LYNCH PIERCE
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......... .. | 04/15/2019. | FENNER & SMITH INC. XXX 83,007 XXX
MERRILL LYNCH PIERCE
G1151C 10 1 |ACCENTURE CL AORD.... 05/15/2019. | FENNER & SMITH INC. XXX B (17,600) 12,858 | oo | e 25,868 | ......... 25,868 | ..cocernne 315 XXX
MERRILL LYNCH PIERCE
G1890L 10 7 |CAPRIHOLDINGS LTD....ccovvvrrrrrrirnrirns D|04/15/2019.| FENNER & SMITHINC. | i 56.000 | ..oocvrrnene 2,692 XXX | s 2,132 | s 2124 | e, 9 | s | e 9 2,132 560 560 XXX [
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Symbol/
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 Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
MERRILL LYNCH PIERCE
G29183 10 3 [EATON ORD.....ccovrrrrrrrrieirerinissereninines C|04/15/2019.|FENNER & SMITHINC. | . 158.000 | .ovveernee 13,209 XXX ] 8,239 | v 10,848 | ......... (2,600) [ oo | e (2,609) 8,239 | v | v 4,969 | .o 4,969 | ..ooovnne 112 XXX [
MERRILL LYNCH PIERCE
G47567 10 5 |[IHS MARKIT ORD.....ccooovvvrrirnrirerircrinnens D|04/15/2019.| FENNER & SMITHINC. | e 143.000 | coovrernene 7,882 XXX | 6,271 | coveeein 6,860 | ..ooovene (589) | evvverereirnriens [ i (589) 6,271 | oo | v 1,611 | e 1611 [ XXX [
MERRILL LYNCH PIERCE
G47791 10 1 |INGERSOLL RAND ORD........ccooemrrrerirns C|04/15/2019. [FENNER & SMITHINC. | .. 130.000 | coovrernee 14,816 XXX | e 5172 | oo 11,860 | ......... ((CRG1S1:) ORI IO (6,688) BAT2 | oo | e 9,643 | oot 9,643 | .o 69 XXX [
INTERNATIONAL GAME TECHNOLOGY MERRILL LYNCH PIERCE
G4863A 10 8 |ORD C|05/01/2019. [FENNER & SMITHINC. | i 1.000 | covvvvrriririnns 14 XXX | s 20 | o LS [ LT TR TN 5 20 (6) (6) 0 XXX [
MERRILL LYNCH PIERCE
G491BT 10 8 |INVESCO ORD......ccovverrirricrirerircereenns .| 04/15/2019.| FENNER & SMITHINC. | e 200.000 | .coooorerens 4,212 XXX | s 4703 | oo 3,348 | oo 1,355 | oo | cevenerinenienes 1,355 4703 | s [ s (491) | vovverers (491) | oo 60 XXX [
JOHNSON CONTROLS INTERNATIONAL MERRILL LYNCH PIERCE
G51502 10 5 |ORD D|04/15/2019.| FENNER & SMITHINC. | .o 314.005 | ............ 11,489 XXX | 8,487 | o, 9,310 | covrren [£72) 1 IO BRI (823) 8487 | oo | v 3,002 | oo 3,002 | .o 163 XXX [
MERRILL LYNCH PIERCE
G5494) 10 3 |[LINDE ORD....cooovtrurrvrrririrseireiisrireniiens D|04/15/2019.| FENNER & SMITHINC. | ... 959.000 | .......... 172,741 XXX | 122,875 | e 149,642 | ....... [P (T4 | [N NSRRI IO (26,767) 122,875 | oo | s 49,866 | ........ 49,866 | ............ 839 XXX [
MERRILL LYNCH PIERCE
G5960L 10 3 |MEDTRONIC ORD......ccocosvvrrermeirrriniinns C | 05/01/2019. | FENNER & SMITH INC. 2,606.000 226,352 XXX | 202,118 | oo 237,042 | ....... (34,924) | ..o | e | e (34,924) 202,118 | oo | s 24,234 | ... 24234 | ........ 2,606 XXX [
MERRILL LYNCH PIERCE
G6095L 10 9 |APTIV ORD D|04/15/2019.| FENNER & SMITHINC. | e 145.000 | cooovvvnne 13,008 XXX | e 4,699 | oo 8,928 | ........ (U321 ) IR IR (4,228) 4,699 | ..o | e 8,308 | ..o 8,308 | ...ccoevrnnen 32 XXX [
NORWEGIAN CRUISE LINE HOLDINGS MERRILL LYNCH PIERCE
G66721 10 4 |ORD .| 04/15/2019. [FENNER & SMITHINC. | v 84.000 | ..ooovvrnvnne 4,927 XXX | e 4113 | s 3,561 | oo (51K TN ISR ..553 4,113 814 814 XXX [
MERRILL LYNCH PIERCE
G7945M 10 7 |SEAGATE TECHNOLOGY ORD.......cccoou... C|05/01/2019. [FENNER & SMITHINC. | e 44.000 | .cooovvvenee 2,173 XXX | s 1,213 | s 1,698 | .o [2515) 1 SOOI ORI (485) 1,213 960 960 | .o 55 XXX [
MERRILL LYNCH PIERCE
G7S00T 10 4 |PENTAIR ORD......cccovvemviirinrierierereens C|04/15/2019. [FENNER & SMITHINC. | i 17.000 | oo 678 XXX | 340 | oo 642 | ..o (161072 ) IUOUOTRTOOTRN BURIOTON (302) 340 338 338 3 XXX [
MERRILL LYNCH PIERCE
G87110 10 5 | TECHNIPFMC ORD.......ccccvervmrirrrirrireenns D|04/15/2019.| FENNER & SMITHINC. | .. 97.000 | .covvrrrnnne 2,368 XXX | 2,894 | s 1,899 | oo 995 | e | s ..995 2,894 (527) (744 I— 13 XXX [
MERRILL LYNCH PIERCE
G96629 10 3 |WILLIS TOWERS WATSON ORD... D| 04/15/2019. | FENNER & SMITH INC. XXX (696) 1,885 XXX
MERRILL LYNCH PIERCE
G97822 10 3 |PERRIGO ORD.......coecuirrerrrererinrineinns C|04/15/2019. [FENNER & SMITHINC. | o 55.000 | ..overrrnnne 2,772 XXX | s 3,908 | oo 2,131 | oo LY A4 [T I 1,777 3,908 XXX [
MERRILL LYNCH PIERCE
H1467J 10 4 |CHUBB ORD.....c.coecomiriirrrerierirenencereens D|04/15/2019.| FENNER & SMITHINC. | s 85.999 | ..o, 11,949 XXX | e 5,591 | o 11,109 | ......... (CCLE:) | T I (5,518) 5,591 6,359 6,359 | ..o 126 XXX [
MERRILL LYNCH PIERCE
H2906T 10 9 [ GARMIN ORD....c.orvvurrrrirrrierierirerereenns C|04/15/2019. [FENNER & SMITHINC. | e 38.000 | .ovcvernvne 3,369 XXX | s 1,973 | e 2,406 | ..ooovene (433) | covorrereerinns [ e (433) 1,973 | e 1,395 | oo 1,395 | .o 20 XXX [
MERRILL LYNCH PIERCE
H84989 10 4 |TE CONNECTIVITY ORD....ccccovvvmirrrrirs C|04/15/2019. [FENNER & SMITHINC. | .. 180.000 | c.ovvvvec 15,759 XXX | 6,052 | oo 13,613 | ..oooee. (7,562) | oo | e (7,562) 6,052 | oo | i 9,707 | vt 9,707 | oo 79 XXX [
LYONDELLBASELL INDUSTRIES CL A MERRILL LYNCH PIERCE
N53745 10 0 |ORD C|04/15/2019. [FENNER & SMITHINC. | .. 151.000 | coovverne 13,923 XXX | s 8,000 | covrrrrrine 12,557 | oo (1Y I IO (4,557) 8,000 | oo | i 5924 | ... 5924 | ............ 151 XXX [
MERRILL LYNCH PIERCE
N59465 10 9 |MYLAN ORD......cocomrrrmrirrererrnrienrienienes .| 04/15/2019. | FENNER & SMITHINC. | e 207.000 | .coovvrrnees 5,572 XXX | e TI27 | e 5,672 | oovevenee 2,056 | covooeereireriees [ e 2,056 7,727 (2,155) | .evvrne (2,155) [ .ooevverierins XXX [
MERRILL LYNCH PIERCE
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD........ .| 04/15/2019. | FENNER & SMITHINC. | i 32.000 | .ovvrrrnenne 3,918 XXX ] s 2,652 | covverierinns 3,129 | oo (G700 IR DR (477) 2,652 | covoeeeeenein | v 1,266 | oo 1,266 | ..ocvonrrnne 45 XXX [
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
9099999. Total - Common Stocks - Industrial and MiSCElIANEOUS........c.ivis werieririsiisieis i snssnssenssnesnee | svens 16,374,690 XXX ] e 9,113,238 | ... 14,006,536 | ..(4,983,486) | .....coocernrennd (U I 0 [ (4,983,486) 0 9,113,238 0].7,261452 |..... 7,261,452 | ..... 105,599 XXX XXX
Common Stocks - Mutual Funds
MERRILL LYNCH PIERCE
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF......ccccosvvuunes .| 04/30/2019. |FENNER & SMITHINC. [ ... 1,744.000 | ......... 623,345 XXX I ..527,856 | ..... (259,148) | .ovvvvesvieiinns [ (259,148) 268,708 | ..ovooriecianns [ o 354,637 | ...... 354,637 . XXX |
9299999. Total - Common Stocks - Mutual Funds.. . 623,345 XXX v 268,708 | ..527,856 | ..... (259,148) .0 (259,148) 0 268,708 0. 354,637 | ... 354,637 | ........3,753 XXX XXX
9799997. Total - COMMON SOCKS = P 4.ttt eersees sttt | snees 16,998,035 XXX | e 9,381,946 | ......... 14,534,392 | ..(5,242,634) | ..coovvovveenn0 | i 0 [ (5,242,634) 0 9,381,047 0.7,616,088 |..... 7,616,088 | ... 109,353 XXX XXX
9799999. TOtal - COMMON SHOCKS. 1.1 vevererrii et ftesess e st et snsenssnsnnens | anea 16,998,035 XXX 9,381,946 .14,534,392 | ..(5,242,634) | ..ooovviriiinn0 | i 0. (5,242,634) 0 9,381,947 0.7,616,088 |..... 7,616,088 | ... 109,353 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS.......uuuiuruiririiisirisiisieiiiens cereessnesssss s sens st sensensses | snens 16,998,035 XXX | e 9,381,946 | ........14,534,392 | ..(5,242,634) .0 (5,242,634) 0 9,381,947 0.7,616,088 |..... 7,616,088 | ... 109,353 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks fee et | e 51,189,195 XXX ] 43,264,620 | ......... 46,788,636 | ..(5,242,634) | ..........(2,606) | .....cveucn 0 [ (5,245,240) | ......ovvvveen (U 43,032,976 | ....coco..... 0].8,156,219 |..... 8,156,219 | ..1,066,068 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ....




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

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

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

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

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

QE06, QE07, QE08, QE09



Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Common Stocks - Industrial and Miscell (Unaffiliated)
000000 00 0 |BNY Mellon Securities Overnight Fund.........cccoccovvvireninnne. PR ROURNRPPIRN ISTPTTRRRION | SR (PR 3,529,546 | .. ..3,529,546
7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............. . . ettt ernes eetereneteneraees .3,529,546 XXX
7799999, Total = COMMON SHOCK. .. ..uurveuiesiressiassiristisseisesess et erbient s 3,529,546 | ..cooiiiiin3,529,546 | v
7899999.  Total - Preferred and Common StOCK.......c.viviiiiriiiinnissississiienes e s .3,529,546 XXX
...... .3,529,546 XXX

9999999, TOfAlS..... i s

General Interrogatories:

1. The activity for the year:  Fair Value $.....3,529,546  Book/Adjusted Carrying Value $.....3,529,546
2. Average balance for the year:  Fair Value $.....3,643,775  Book/Adjusted Carrying Value $.....3,643,775
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification 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 §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

QE11




Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOunNt OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Huntington National Bank...........cccccoevviivrennnns COolUMBUS, OH......ooviiiieiriciniseeeiseinennseieins | ereeneeneisnenns e | evenseseeessssenenns | covveneens 208,785 | ..... 535,246 | ...coocvnvne 327,589 | XXX
BNY MellON......ocooivieiieiicisceeseeeis PItSBUIG, PA......ooioiiiiiciirceresneisrinsiens | cevenieneninnens [ e | ereeresisseessenssies | consnees 10,552 | oo 14,020 | .o 14,680 | XXX
Vanderbilt Avenue Asset Management, LLC...... INEW YOTK, NY ...ooiiiiiisisieiscincisisniennsissssenes | nrenseessssnens | oneninensnsnnns | onenssnnssnssnsssssessense | eoneessssssessenssessesnsans | coneeens 94 | 94 | e 94 | XXX
0199999. Total Open Depositories XXX XXX .. 0. 0 XXX
0399999. Total Cash on Deposit........ XXX XXX [ 0 ... 0 XXX
0599999. Total Cash XXX XXX .. 0 .. 0 XXX

QE12
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Statement as of June 30, 2019 of the MOTORISTS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
MEtLife SNOM TEIMM FUNGING LLC........cuuiiiemiirieieeteeise st 8 886k b s SEbiee b b s bbb 06/07/2019....... | coovvreereeris 08/01/2019....... 5513,677 8.766

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations OO OO OSSOSO 5,513,677 0 8.766
3899999. Total - Industrial & MiSCENIANEOUS (UNGMHIALEA).................rvieicrieice bbb S8L8 AL SobE e | 5,513,677 0 8,766
Total Bonds
7799999, SUDLOAIS = ISSUBT ODIIGAtIONS. .........cvvveveoceviiiiiesiisi it 0 08 00088000 LR | 5,513,677 0 8,766
8399999. Subtotals - Bonds 5,513,677 0 8,766
Exempt Money Market Mutual Funds as Identified by the SVO

94975H 29 6 |WELLS FRGO TREASURY PLUS CL | MMF. | |02/04/2019 ....... 2.180 | 1
8599999. Total - Exempt Money Market Mutual Funds as [dentified DY the SVO...........ciiii bbb bbb R £ bbb 1 0 0
All Other Money Market Mutual Funds

316175 10 B [FIDELITY IMMIGOVT L1 b | [ 06/28/2019...... 2.250 | 22,448 13
8699999. Total - All Other Money Market MUIUAI FUNGS.............co..uriiiiciicscess s E0 S0 22 448 13
8899999. Total - Cash Equivalents 22 448 8,780
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