PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

*4 0 93 2201920100100 =

ANNUAL STATEMENT

For the Year Ended December 31, 2019
of the Condition and Affairs of the

MICO INSURANCE COMPANY

NAIC Group Code.....

291, 291

NAIC Company Code..... 40932

(Current Period) (Prior Period)

Organized under the Laws of OH
Incorporated/Organized.....
Statutory Home Office

Main Administrative Office

Mail Address

Primary Location of Books and Records

Internet Web Site Address
Statutory Statement Contact

Name
1. THOMAS JOSEPH OBROKTA JR.
#
3. JAMES CHRISTOPHER HOWAT

GREGORY ARTHUR BURTON

GREGORY ARTHUR BURTON
THOMAS JOSEPH OBROKTA JR.

State of........
County of.....

OHIO
FRANKLIN

November 30, 1981

State of Domicile or Port of Entry OH
Commenced Business.....

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215

(Street and Number) (City or Town, State, Country and Zip Code)

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215

(Street and Number) (City or Town, State, Country and Zip Code)

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215

(Street and Number) (City or Town, State, Country and Zip Code)
ENCOVA.COM
AMY E KUHLMAN
(Name)
ACCOUNTING@ENCOVA.COM
(E-Mail Address)
OFFICERS
Title Name
PRESIDENT & CHIEF EXECUTIVE 2. MARCHELLE ELAINE MOORE
OFFICER
TREASURER 4.
OTHER
EXECUTIVE CHAIR
DIRECTORS OR TRUSTEES
JAMES CHRISTOPHER HOWAT DAVID LYNN KAUFMAN

Employer's ID Number.....

31-1022150

Country of Domicile  US

December 3, 1981

614-225-8211
(Area Code) (Telephone Number)

614-225-8211
(Area Code) (Telephone Number)

614-225-8285
(Area Code) (Telephone Number) (Extension)

614-225-8330
(Fax Number)

Title
SECRETARY

MARCHELLE ELAINE MOORE

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
THOMAS JOSEPH OBROKTA JR. MARCHELLE ELAINE MOORE JAMES CHRISTOPHER HOWAT
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
PRESIDENT & CHIEF EXECUTIVE OFFICER SECRETARY TREASURER
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]

This 7th 2020 b. Ifno 1. State the amendment number

2. Date filed
3. Number of pages attached

day of February




Annual Statement for the year 2019 of the MICO INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... . 1,461,816 | .... L1241 ..1,461,816 1,461,816 |.... 121
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........c.covvureemrenieneeneeeeseeseineesesssssssssssnsons | covniiresis 2,179,802 | ..o ALKV —— 2,179,801 | oo [ e 2,179,801 | .o 18.0
1.06 Industrial and MiSCElANEOUS............cccrverrerreerieeieeineissiseiseeiseeins | v 5,069,819 | ......cccoe.c 419 [ 5,069,819 | .o [ e 5,069,819 | ..cooovvrennn 41.9
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees 0 [ [ [ s (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccocveuveerererreseerienreseiesieneesssseniensens | eeveereerenenB 11,436 [ ot 719 [ 8,711,436 | 0 [ 8,711,436 | ..cooevnee. 71.9
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 1,247,495 | ............... 103 [ 1,247,495 | ..o [ e 1,247,495 | ............... 10.3
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et

3.06 Unit INvestmMent TrUSES........cccveviiiereieiceieese s
3.07 Closed-ENd FUNGS.........ccccoeverieireieiesscteie s

3.08 Total Common Stocks.

4. Mortgage Loans Schedule B):

4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerireieineineisineneriesneinenns Lo | s 0.0 | v | (V1N I 0.0

4.05 Total Mortgage Loans
5. Real Estate (Schedule A):

5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale O 0] i 0.0
5.04 Total Real EState.........ccovvuiiererierieineieiss e O [ 0 |0 [ (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocuerurinirnirnerneeneeiseenseenesiesieees [ cererieessssnsnnn. 1,296 | oo 0.0 [ oo 1,296 [ oo | e 1,296 | oo 0.0
6.02 Cash Equivalents (Schedule E, Part 2).........ccoceoveveereereereeeicereenns | coveevieiiennns 874,636 | ..ccccvvree. T2 | i, 874,636 |..oovveveererrereeerierieens | v 874,636 | ...cccvvvne. 7.2
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| coccovererenee. 875,933 | .ovvvrree. 4V 875,933 | oo (0] I 875,933 [ .cvvvernen. 7.2
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)..........c..cooeveerverveeeeeeeeseseieeees | ceveeisiereeians 428,775 | oo 35 | s 428,775 | oo | e 428,775 | v 35
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13. Total INVEStEd ASSES........iiiiriieiiei e ssesnsnnes | cenessians 12,112,767 | ............. 1000 |............ 12,112,766 | ool 0 i 12,112,766 | ............. 100.0
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Annual Statement for the year 2019 of the MICO INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2019 of the MICO I NS U RAN C E CO M PANY

© o N o

10.

1.
12.
13.

Eal

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

405,193

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 28,081

28,081

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (4,499)
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb

(4.499)

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

428,775

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

428,775

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

10,079,209

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

2,410,691

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

2,033

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

16,296

411,331
(4,296)

423,332

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

28,363

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

2,090,057

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

45,511

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens

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

10,808,059

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt

10,808,059
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Annual Statement for the year 2019 of the MICO I NS U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........couveevcrrnens | corvevencrineriinnens 1,461,816 | oo, 1,424,948 | ..o 1,463,623 | ...covvcriens 1,416,044
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 1,461,816 | .o 1,424,948 | ..o 1,463,623 | ..o 1,416,044
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds..........cooovvvverenes | covereeerereen 8,711,436 | o....8,954.081 | ...8,781,466 | 8,528,966
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........c.cvevveverernes | woverveerincrineeinenes 2,053,704 | ..o 2,053,704 | oo 1,744,837
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccovvvrereieirieieiiens | e 1,073 | e 1,073 | e 864
22. Other COUNtrEs........cevcveres | v 41,846 | oo 41,846 | oo 32,238
23, TOtalS....cocverrireserieesrescresnennes | v 2,096,623 | ...cooovierinniniinnns 2,096,623 | ..ooovcrnirriniiinn: 1,777,939
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c.u. | covceercrrneriennnes 2,096,623 | ...coooverirniriinans 2,096,623 | ..oooverneriinniinn: 1,777,939
26. Total StOCKS...uermmssrrsrsssssnsssns | coveeinriieeniiennans 2,096,623 | ...oovoiorinirin 2,096,623 | oo 1,777,939
27. Total Bonds and Stocks...... | ....cccccouvveneren. 10,808,059 | ..oovvrvreriis 11,050,703 | oovvovvrrirs 10,559,405
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Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

......................... 0.0

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




Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
504,291 2,779,639 554,349 461,077 . 3,990,230 AT 4,040,658 502,167
49,996 ..154,444 104,062 | .......... 0 .. 622,369 |...

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals




Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

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

SCHEDULE D - PART 1A - SECTION 1 (continued)

49,996

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (o) 1,034,033

L0IS

Line 11.7asa % of Col. 7.........
Total Bonds Prior Year

.............. 4,396,981
..299,476

.149,990

............... 1,176,463 | .

................ 942,473 | .

..68,734

................ 699,382

...104,169 | ...

............... 7,797,616
...622,369

............... 7,294,746

622,369 |..

Line 12.7 as a % of Col. 9.

...803,551
....... 9.5

13. Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessenteninn 1,032,725 | oo 4,540,762 | .coovvrrrene 935,049 | ..o 688,277 | ovvvereernns 485,462
149,926 | ................ 154,444 | ..............68,566 | ......ccceunne 104,062
13,7 TOAIS. .ot nseees | sereseenneeens 1,082,720 |.......c..... 4,690,688 |............... 1,089,493 | ..covvvrinne. 756,844 | oo 589,524
13.8 Line 13.7 as a % of Col. 7..... .57 A3,
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.....cocvevvennecnee | covivnnninnnnnen 124 | i 53.8
14, Total Privately Placed Bonds

0

1418 NAIC Bttt ssees et ens s | sfenssnssesseessnssnssnsssnsens | csensssssssnsenssnsnssessans | srenssssssssenssnsnsssssanean
14.7 TotalS.....coovvevererrennns ..398,823 .102,035 502,167 | ..

14.8 Line 14.7 as a % of Col. 7..... 194 ..20.3 |. 0. ...0. .100.0 |..

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeevees | covvrvrveiiiiiniennnn0.0 | oo L 1.2 | e [OX0 ) 0.0 |00 | oo 58

(@) Includes $.....400,132 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

..... 0;

NAIC 2§.........

.0;

NAIC3§......... 0;

NAIC4S§....... 0;

NAIC5S.........

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §..... 0; NAIC6S......... 0.
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Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......vuvececercieii et entees | seeersesssseees 200,617 | .o 1,235,575 | cooieeerernrineeneireenes | reveeneneineesesneineinees | eeneneensnessnensnnesnnenns | eeeeenees XK urrirnennins | evenennn 1,436,192 | i 165 | 1,421,160 | oo 169 | 1,436,192
1.02 Residential Mortgage-Backed Securities... ..6,243 ..18,805 25,624 |.
1.03 Commercial Mortgage-Backed Securities..... v [

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.322,882 |.

................. 175,421
269,388

322,882

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

250,854

.............. 1,252,528

515,537 | .
1,161.500 ...

1,003,358

1,205,635 |.

.............. 2,929,565

.............. 4,612,599

.............. 4,567,652

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOAIS. ...ttt

1. Total Bonds Current Year
11.01 ISSUET ODlGAtIONS.........cooevveeiecicreieicice et | eraessssasans 451471 | 2,488,103 |.......cc.......501,740 | oo 487,456 |....coeevne. 565,139 4,493,909
11.02 Residential Mortgage-Backed Securities... ..329,126 |. 924,372 | ... R .269,388 | .. 24,385 |. . 2,030,005
11.03 Commercial Mortgage-Backed SECUMtIES...........cccvvireriieieiieeiiieen | ceeeeisiieeinnns D15,537 {207,053 | 0 | 0 | b XXX s 741,901
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities.. . . . . . . . . . o . 149,979
12.05 SVO Identified Funds 0 e s
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......cviviveiiecieiicie et . .
12.09 Line 12.08 @5 @ % 0Of COL 9. s . K1 I K1 I

13 Total Publicly Traded Bonds

13.01 ISSUET OblIGAtIONS. ......vorvrveeerirerirrieeiierisesrieseseeri e seseesesnens | coeeereeeeeeend 451,471 | e 2,488,103 | ...ccovverirnnn 501,740 |..oovvvrernens 487,456 |......ccovevenn. 565,139 | .oooeee XXX s [ v 4,493,909 | ..coovveeriiinnn. 516 | v 4,487,468
13.02 Residential Mortgage-Backed SECURHIES.............cceverrirerieriirirerieiies | creverinerienene 924372 | ....269,388 24,385 | XXX i [ 2,030,005 | ..oocverrirrirene. I I 2,159,269
13.03 Commercial Mortgage-Backed Securities..... .266,700 | ... . . ..416,999

13.04 Other Loan-Backed and Structured Securities............ccoevevververeviiees [ eeiviieieineenn284,122 | oo L0154 | s e [ oo | ceinneene XK e | e

13.05 SVO Identified FUNDS.........ccccevererrerierereeneieeeereeeseseeeessenenenns | oeeeeere X e | e XXX | e XX et XX [ oo e XX e [ e | e
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities... RN e .
14.03 Commercial Mortgage-Backed Securities..... 248,838 |... . . . ..352,181
14.04 Other Loan-Backed and Structured Securities.. 149,986 | v . e XXX ..149,986
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2019 of the MICO INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovuriirerereireeeineeneere st ssse st sssssssssesssssssssssessessnes | ssessesssssssssessasssssessessssssnssessessnssnssessassnes 998,088 | ...t nne | eeseeee et ettt 998,088 | ..o s
2. Cost of cash equUIVaIENTS GCAUINET.............cwuuruiieiiiiir et nesenteneenssensenssenssesssenssesssessesssessenss | snensensensnnsensessessensensessensessessens A TB0D | it | ettt sttt ettt ettt 1,441,605
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCTEASE).........ccceiriveiiieieticieiss ettt et b b s b a bbb s s s bbb s s be s s snsebesaets | ebessssesssassesesssses s s sebe s s s e s b s st e b s s s s st bnnetns (T7) ] et sens | ebetea ettt bes (17) | e
5. Total GaiN (I0SS) ON GISPOSAIS.......eueeeeererrirresesesesetseeseessseseesessesssseessessesssssses st esses e st essasssessessassessessessesssessessessssssssessasssnsnns | faessessessssssssessossnssnssessassnnssnssessnssnssessessnsnnsses A | ot | Sesttee ettt AB | oo
6. Deduct consideration reCeIved ON QISPOSAIS...........c.cueuiveieiciiieie ettt sttt s b b st sssns | ssesssassessssastes e s s b es b b es s sse s s ss st aneas 1,565,088 | ..evoeeeeceeieicteteeeteiet ettt renens | ereeaetes sttt ettt en et nae s nas 1,565,088 | ....ovecvreerieieiee ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiiirrieieriisieeisesieeissiesiesines | coetessssie st s bbb nes 874,636 | .oovoeeieeeiecee e 0 | oo 874,836 | ..o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 874,636 | ..o 0 | oo 874,636 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Crescent Senior Secured Floating Rate Fund. coeeeee | DOVeET.. ... | Delawa| Crescent Capital Group LP. 05/01/2007] .. 428,775 28,081 | v [ 0.240
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 428,775 28,081 0 XXX
4899999. Subtotal - Unaffiliated 428,775 28,081 0 XXX
428,775 28,081 0 XXX

5099999. Totals
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

|Crescent Senior Secured Floating Rate Fund...... Dover... Delaware.. | Crescent Capital Group LP... 05/01/2007. 0.240

2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........ccccoooovoiirnnnneee. XXX

4899999, SUDOLAL = UNAFAIIBIEA. ... ereseieie itttk E et se | £41eeEseeEE oL 88 LAkttt XXX

XXX

803

5099999, Totals
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Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE




Annual Statement for the year 2019 of the MICO INSU RANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 N4 8 |UNITED STATES TREASURY. .....ccovtiiriiiriieiirsnssiesssissiessssssssssssesssssssenes | sevenes ....50,740 | ...100.094 ...50,047 50,154 (152) [ verrvervrrieerens | cevreriersssneeenines e 1.750 |...... 1.437 01/26/2016. | 12/31/2020.
912828 N4 8 |UNITED STATES TREASURY. SD.. ..152,221 |...100.094 .150,141 150,000 | ... 150,463 (457) 1750 e 1.437 01/26/2016. | 12/31/2020.
912828 PP 9 |UNITED STATES TREASURY... SD.. . |... . ..984,899 |...100.926 941,072 | e 986,162 | ..ooovvuvenee 16,296 | .....c.... (13,461) [ oo e [ 1125 | ....(0.406) 02/21/2013.| 01/15/2021.
912828 YT 1 JUNITED STATES TREASURY......cituiiiirmiriininrissmssnisssnssenssenesssnsssnssssnssensenes | weenes [ IR IO 1 I 249,405 250,000 | ... 249,413 8 | [ [ 1.500 |...... 1.625 12/20/2019. | 11/30/2021.
0199999. U.S. Government - Issuer Obligation 1,437,266 1,391,072 ...1,436,192 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38377R VK 8 | GNR 10166F GP - CMO/RMBS........cocviuiiririmimiessisssnssssnsssnsssesssssssssssensensssens | . ....26,357 |...101.338 . 25,624 [10[0))] TR [RSTRRRIO YO 3.000 |...... 1.808 |MON... 04/20/2012. | 04/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities . e ....26,357 XXX ... ...25,306 | . L24972 | 25,624 | oo 0 (100) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL. ..o sensssesssnsssseseneenes 1,463,623 XXX e 1,424,948 | ..cccovvnenes 1,416,044 | ...cccoooeee 1,461,816 | oo 16,296 | .o (14,164) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
593791 EM 4 | MIAMIUNIV OHIO GEN RCPTS.......ovvirirriririiririerierenseisssiesieseesesseees SD. | [ (. TFE| e 63,886 |...137.423 | ..cccviverirns 68,712 | oo 50,000 | .. 60,904 (458) | eververrrinriens [ v [ 6.772 |...... 4778 |MS......| v 1,129 | s 3,386 | 06/07/2012. | 09/01/2035.
709221  TF 2 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE.........costiiniinniinsiisinissinns SD.. . [ J TFE| i 117,839 |..129.624 | ..o 129,624 | oo 100,000 | ... 114,517 [(X10))) T TR prON 5.848 |..... 4.645 | Do | i 487 | oo 5,848 | 06/07/2012. | 12/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . . 181,725 XXX | s 198,336 | ..oovvvcniiinas 150,000 | cooovvinniaae 175421 | i 0 (969) 0 0 XXX XXX XXX | s 1,616 | ............ 9,234 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3M3IXT QN 3 [FH ZMO4BT - RMBS.......oioiiiiieiiciiseeiiesies s ssessesesssssssinns | seinees . . 104.859 | i 95,079 93,216 24 | o [ s [ 3.500 12/17/2015. | 11/01/2045.
313XV F6 7 |FHZM1989 - RMBS......oiiiiiiiiieiiieiecisiesesieissssie s enssssssssssenss | sevenes e . ...103.037 179,976 179,968 30 | e | e [ 3.000 10/27/2016. | 10/01/2041.
313200 PX 9 |FH ZA1338 - RMBS.......oveiieeeeeesieeessssieeseese s essesese s esseessssssesenes | seieees ] . ....36,495 |...103.031 | .... ...36,368 36,351 (£2)]] SRR IUOTRIN IO 3.000 07/19/2012. | 08/01/2042.
31320K X3 3 [FH ZA2498 - RMBS.......cooeviiieireriininsiessssie s ssssesssssssssssnes | soneres e [T 201,859 |..104.251 | ...ccoovviinne 209,588 | ....... 201,042 | ... 201,571 (V24 ) [N INRORRSROR IO 3.500 05/24/2018. | 03/01/2038.
3132A4  BK 9 [FH ZSA4T4 - RMBS......ovoeeeeeeeseeeeeeeeeereesoeeeeeeeesseesessssesesesessesssessssesseserssees | oovens o] ....46,187 |...105.406 46,055 Y (SOOI FURIORSTRIRTOPON BRSO 3.500 02/23/2012. | 03/01/2042.
313285  AY 1 [FHZS4523 - RMBS.........ooooiveieiecieeeseeeeeeseesssesssesessss s ssssssssessessns | cavvoas ] . ....57,867 |...105.359 57,772 1 [ e | e | s 3.500 08/06/2013. | 07/01/2043.
3132A5  E8 4 |FH ZS4659 - RMBS.........ovooieeieeerieseseeseeseeseeeessiesssesnssessssseesssssssesssssssssenses | coveens [P I Z ) I L1 [N 151,773 |...104.272 151,648 241 | s [ e [ 3.500 04/14/2016. | 04/01/2046.
3136A4 DA 4 |FNR 1224A AC - CMOIRMBS........cvuiriiireiienieisseesssssssssenssesessessssssssssenes | seeenns ] ...10,701 |...100.458 10,516 (22) [ oo | e | e 2.500 04/19/2012. | 05/25/2030.
3136A5 YC 4 [FNR 1230M ED - CMO/RMBS..........cormriiirirniierniieeerissisisesssissssssessssssssses | wovenes e 4. . ...101.160 19,699 (29) | vvvvererrnrinvinnins [ e | e 2.500 04/19/2012. | 04/25/2031.
3136A6  CK 8 |FNR 1245A PH - CMO/RMBS..........ccoiriiiireienieineeisesssesienisesesssesssssssssenes | seveens [P I 7 I ..101.110 14,200 (IO TRON IV B 3.500 05/09/2012. | 12/25/2039.
3138MQ  4E 0 |FNAQB9I20 - RMBS.........coovieiiiiieisiiscicsieissssisssssssissississsisnss | e || ..101.318 . 47,744 [(CLS) RTINS VRN IOV 2.500 02/06/2013. | 01/01/2028.
3138WD  3Z 2 | FNASA415 - RMBS.......oiiiieriiirinnrieriesisessssisesiesienesssessssessssessessssnsns | serenes | ..105.516 | .................378,389 | ....... 358,608 | ... 379,006 (2,423) [ ..o | e | s 3.500 09/27/2016. | 02/01/2045.
3138WE KK 4 | FN ASATI7 - RMBS......cooiiiiiciieiineiiesiesiseessssissssessessssessssissssssssessssssns | seeees 4].. ...104.873 51,097 | .. 53,586 (409) | evvvneererireirens [ v [ e 3.500 04/07/2015. | 04/01/2045.
3138WF  TA 4 |FN AS59%44 - RMBS.... . e 4 ...105.348 .65,371 | .. 67,946 (306) .....3.500 10/19/2015. | 10/01/2045.
31397Q LT 3 |FNR 114E PK - CMO/IRMBS.........ccvuerireeirineineeissniesiesssseesssssssssessesssessnns | woeees | | ...101.509 . 12,582 [(CIC) ) ETRUURTRON VRN IO 3.000 05/02/2012. | 04/25/2040.
31398V 7F 7 |FHR 3649C BW - CMO/RMBS........coooiiiiiiiiciiririsiissiesiesisssssessissiienes | oveees 4. ..103.390 | oo 8,354 | 8,080 | 8,341 (82) [ v | e | s 4.000 05/01/2012. | 03/15/2025.
3140F1  YB 2 |FNBC6105-RMBS 4 148,126 |...104.176 148,020 (613) .....3.500 05/23/2016. | 06/01/2046.
3140FP DG 1 [FNBE3702 - RMBS.......ccooiiiuiimeimeirerinesieniesiseissssssssssssessssessssssssssessnnes | sevees ] . ..259,813 |...105.453 258,441 (1,003) [ oo | e | e 4.000 12/06/2017. | 06/01/2047.
3140X4 M4 5 [FNFM1278 - RMBS.........ccoooveviriiieiciiieisieieiese s ssssssenennses | eneens I Al i 218,014 |...102.862 217,718 (VA L5) ) Ol [RPORRORR Yo 3.000 07/30/2019. | 07/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 2,015,951 XXX (5,059) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 2,197,676 XXX (6,028) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02665W BP 5 | AMERICAN HONDA FINANCE CORP.. IO I o] ...103.105 48,655 296 [ .ecreerereerienins | e | e 2.900 |...... 3.608 |FA....... 01/02/2019. | 02/16/2024.
035242 AA 4 | ANHEUSER-BUSCH INBEV FINANCE INC.. JON IR . ...101.750 49,767 72 2.625 |...... 2.786 [JJ....... 03/25/2013.| 01/17/2023.
05531F AV 5 [BB&T CORP.......couuririireineieisseriesiesisees st ssessssssnsans | eeenns . ...100.211 50,193 (149) | cevvrvererrreinens [ ereernenineiseriienns [ e 2.050 |...... 1.742 [MN...... 08/02/2016. | 05/10/2021.
05567L T3 1 |BNP PARIBAS SA.......ooiiiiiiieiieeiessee st sssssssessssssssins | seeees ..103.172 50,049 (45) [ oo | e | s 5.000 |...... 4.901 | JJ....... 10/26/2011. | 01/15/2021.
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06051G  HD 4 | BANK OF AMERICA CORP.......ccovvvmrirririerininsriesiesiseessssssssessesssnesssnsnns | weeees I 1,25] ... AFE | e 54,000 |...105.014 | .coovrrrverrrns 56,708 | .coovrvrerirens 54,000 | .. 54,000 | covverererierinriens [ e | e | e | e 3419 ... 3.419 12/12/2017. | 12/20/2028.
06406H BY 4 |BANK OF NEW YORK MELLON CORP.... B . 2| 1FE 100,571 |...102.744 | .... 102,744 ....100,000 | ... 100,114 [(G1<) ) S TOOORTON INPPRORROIRPON BV 3.550 10/26/2011. | 09/23/2021.
10373Q  AJ 9 |BP CAPITAL MARKETS AMERICA INC ..103.221 | . . ..50,000 | .. 50,334 (134) o 3.245 03/12/2013. | 05/06/2022.
126650 CJ 7 |CVSHEALTH CORP......ccoooovvirnrrinrinnes ...100.285 49,996 8 | e [ s [ 2.800 07/13/2015. | 07/20/2020.
172967 KV 2 | CITIGROUP INC......cooorvirrieriirieeienirsisssisssiessesssssssssssssssessenssssssssssnssons | sevnee | oo | eovensninens | vovees 1FE ...49,965 |...100.617 49,988 7 2.350 07/26/2016. | 08/02/2021.
20030N BH 3 |COMCAST COR ..101,402 |...115.908 101,085 (63) w4250 05/15/2014. | 01/15/2033.
25243Y AH 2 |DIAGEO CAPITAL PLC ...134.483 59,837 (B97) | cevvrrerreinrienns [ e [ e 5.875 08/18/2014. | 09/30/2036.
25243Y AU 3 |DIAGEO CAPITAL PLC ..102.134 49,956 13 2.625 04/24/2013. | 04/29/2023.
254687 DK 9 |WALT DISNEY CO. . - ...107.861 49,932 A [T FORPORRIRTOTON PP 3.375 05/17/2017. | 11/15/2026.
263901 AC 4 | DUKE ENERGY INDIANA INC.......cooumirieriririeiininniierieneessssisssisesiesssenss. | voveees . ..101.023 50,279 (509) | veveererieriiens [ e [ s 3.750 02/03/2012. | 07/15/2020.
31428X  BM 7 |FEDEX CORP.....ccoiiiiiirciteieiieriesisessse e sssssssess s ssesssssenns | aeenns o] ...103.411 50,205 [Z26) ) TN IR IV 3.300 05/17/2017. | 03/15/2027.
341081 EU 7 |FLORIDA POWER & LIGHT CO......ccovtiiriiiiiriininsieiiesiieesesisssisessesissees | voenes o] ...125.905 82,547 (325) | ceverrerrrinriens [ e [ 5.400 11/19/2013. | 09/01/2035.
341099 CM 9 | DUKE ENERGY FLORIDA LLC.....ccoivirierrinirmerierieesenisssssesiesssesssesssssnes | veeees . ...100.606 50,180 (LA T ORI DR 4.550 08/25/2011. | 04/01/2020.
369550 AU 2 | GENERAL DYNAMICS CORP........cocoviiiririiiinissieivesississisesiesienens | coenes R . ..101.073 | ... . . 49,316 226 2.250 01/28/2013. | 11/15/2022.
38141G  GQ 1 | GOLDMAN SACHS GROUP INC.......ccoivemirmmerirnirierienireeseeisssiessenesesessesnes | voeees ] . ..104.942 | ... ..52,471 |. ..50,000 | .. 50,258 (185) | cevereermerirneriens [ eveereriseeseiienns [ e 5.250 08/02/2011. | 07/27/2021.
404280  AK 5 |HSBC HOLDINGS PLC........oiuiiiiireiieeieireiissisessesse s eseenas SD.. 203716 | 103,716 | oo 100,000 | ... 101,038 (785) | cevevvereerseireens [ v [ e 5.100 08/11/2011. | 04/05/2021.
438516 BW 5 |[HONEYWELL INTERNATIONAL INC.....cooviiriiirirniiersniciersnesiesssisssssnienss | covenns - ..101.229 .101,229 ....100,000 | .. 99,809 16 | oo [ [ e 2.300 07/30/2019. | 08/15/2024.
452308 AR 0 [ILLINOIS TOOL WORKS INC.......covrrurvmermmerirrenerssesessesssesesseesssssssssenssesens | sevenns ] ..115.764 | ... ...57,882 50,000 | .. 47,835 FSTC 1 SOOI DU DO 3.900 08/07/2014. | 09/01/2042.
46625H HZ 6 | JPMORGAN CHASE & CO.....coovviirririieriniiseiesisisisesisessssssiessssssssessssssssens | sevenes . 103,495 | 51,748 | oo 50,000 | .. 50,152 (106) | veveeverieriiens [ e [ e 4.625 08/11/2011. | 05/10/2021.
58933Y  AJ 4 [MERCK & COINC......iviririirieiieeienieessesessssentessesessssesssssssensesssssssans | ooveons ..119.319 119,319 ....100,000 | .. 98,954 29 | o [ s [ e 4.150 05/14/2014. | 05/18/2043.
595620 AL 9 |MIDAMERICAN ENERGY CO. PO e ..123.700 | .... 123,700 ...100,000 | ... 109,325 (234) | cevooeeerineieens [ s [ 4.800 07/30/2014. | 09/15/2043.
61747TW AL 3 | MORGAN STANLEY .......riviiriniiiiiiricrieriiiesisssiesiesesssssssessssesssenesssnsens | soveees . 105343 | 52,672 | oo 50,000 | .. 50,386 (231) | ceverrerrrienieens [ [ 5.500 08/03/2011. | 07/28/2021.
654106  AF 0 | NIKE INC....ooooiiiiiieriecieeseise sttt sssssssnssnsns | senenes ] ...101.674 ...50,837 50,000 | .. 46,643 423 [ s [ e [ e 2.375 01/03/2019. | 11/01/2026.
67021C  AM 9 [NSTAR ELECTRIC CO....ocvvirirriririierisisiesiesssssiessssssiesssssssssesssssssnssssses | ovenes o] ..104.876 .104,876 96,406 A16 [ i [ e [ 3.200 10/02/2018. | 05/15/2027.
674599 CE 3 | OCCIDENTAL PETROLEUM CORP........ccostvimirmrinirieeienissesnesissssessenssesenns | veeees . ...100.796 50,214 (4] [TSTRIN ISR IR 2.700 05/02/2013. | 02/15/2023.
693476  BL 6 |PNC FUNDING CORP........cccotuiriirirniintirerineisisesiersssssiesssisssessssssssessensnnes | seveees e ...101.49%4 50,211 (B35) [ everrererinrrciens | cerreeierireieeenies [ s 4.375 10/26/2011. | 08/11/2020.
713448 BY 3 |PEPSICO INC s | serenes o] ...102.091 50,461 (204) [ vvrrvererierirens | eevreriernniseeeninne [ s 2.750 04/29/2013. | 03/05/2022.
74456Q AX 4 |PUBLIC SERVICE ELECTRIC AND GAS CO I JO I IOV 1FE ...52,378 |...100.873 50,188 (296) | evevneererrneirees [ e [ e 3.500 10/18/2011. | 08/15/2020.
822582 AY 8 |SHELL INTERNATIONAL FINANCE BV........cccovvvvvemricirnninnns s . A ..121.953 106,343 (156) oorn4.550 08/14/2014. | 08/12/2043.
842400 FR 9 | SOUTHERN CALIFORNIA EDISON CO.......ccoivumirmmrierineeieeissinsersessessssennns | voreees e 12 . ..102.171 50,486 (A02) | eveveererieiiens [ e [ e 3.875 08/29/2011. | 06/01/2021.
85771P  AF 9 [EQUINOR ASA......cooiiiiiiiiiistiesissisiesi s sssiens | coenes ..102.816 50,985 (463) | cvvvneereinriiens [ [ 3.150 05/02/2013. | 01/23/2022.
89236T FS 9 [TOYOTA MOTOR CREDIT CORP. ...104.994 99,978 5 0rr.3.350 01/03/2019. | 01/08/2024.
893526 DF 7 | TRANSCANADA PIPELINES LIMITED........coccosermerimrerncnnreserserisersnenssneseens | eennee | C e | i . ...123.908 ...80,540 68,566 (G170 [T ORI DO 5.600 11/19/2013. | 03/31/2034.
907818 DZ 8 | UNION PACIFIC CORP ...98,473 |...109.734 109,734 98,620 30 | oo [ e [ e 4.150 08/07/2014. | 01/15/2045.
913017 BT 5 |UNITED TECHNOLOGIES CORP. ..104,583 |...119.892 .119,892 104,062 (107) oorr4.500 08/14/2014. | 06/01/2042.
91324P DK 5 |UNITEDHEALTH GROUP INC ..110.349 110,349 100,315 (B1) [ o | e | s 3.850 09/26/2018. | 06/15/2028.
92343V EU 4 |VERIZON COMMUNICATIONS INC........cocooivvrerierrrerirnes 111475 54,384 (V4] [N [OOSR IOV 4.016 02/28/2019. | 12/03/2029.
927804 FN 9 | VIRGINIA ELECTRIC AND POWER CO ...101.841 49,945 16 1002750 03/11/2013. | 03/15/2023.
931427 AQ 1 |WALGREENS BOOTS ALLIANCE INC ..101.744 49,855 20 | o [ s [ 3.450 05/17/2017. | 06/01/2026.
94974B  EV 8 |WELLS FARGO & CO.....cccoenee . ...103.245 . 50,445 (230 I SRR P 4.600 08/23/2011. | 04/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........cccccoiiiniiiiiiieiieas s 2,920,744 XXX | .3,085,908 | ..............2,848,000 | ... 2,882,297 | .o 0 (4,898) 0 0 XXX XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12626L AE 2 |COMM 13CR11 A4-CMBS................ ..106.300 | .......c.c......212,600 | ....... 200,000 | ... 202,310 (B14) [ v oo [ s 4.258 10/02/2013. | 08/12/2050.
23305Y AD 1 |DBUBS 11LC3 A4 - CMBS. ...102.433 84,351 82,348 | .. 82,391 (97) w4551 08/11/2011. | 08/12/2044.
23312L  AS 7 |DBJPM 16C1 A4 - CMBS ...104.386 .104,386 100,000 | ... 105,018 (U0 [T ORI DR 3.276 07/28/2016. | 05/12/2049.
23312V AF 3 |DBJPM 16C3 A5 - CMBS ...102.290 .102,290 ....100,000 | ... 102,035 (290) | evevvererieneriens [ e [ e 2.890 07/26/2016. | 08/12/2049.
617459 AD 4 |MSC 11C2 A4-CMBS........... ..102.223 51,112 ..50,000 | .. 50,137 (163) 4661 . 08/11/2011. | 06/17/2044.
92936C AJ 8 |WFRBS 11C4 A4 - CMBS o . .. ..102.719 | ... 205,438 | ....... 200,000 | ... 200,009 (256) [ .vvrreernniriiens [ coneneiersniiseieninne [ s 4.902 |...... 4.795 | MON... . ..9,804 | 07/21/2011. | 06/17/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. s 753,071 XXX ] s 760,177 | oo 732,348 | .o 741,901 | oo 0 (2,188) 0 0 XXX XXX XXX | e 2,547 | e 30,926 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02587A AN 4 [AMXCA 192 A= ABS......oooiiririeiiisiiesie st ssessssnses | ceveens [P I 4 ... TFE| oo 199,988 |...101.762 | ...ccccoverrunee 203,524 | ....... 200,000 | ... 199,991 2 | e [ [ 2.670 |...... 2.687 |MON... 04/22/2019. | 11/15/2024.
14041IN  FG 1 [COMET 185 A= ABS.......ccoonriieiierineineeineiseissssisssssessesssssissssssssssssssssessnee | vevnne | oo | evvesereendh | e 1FE ...99,970 |..... 99.691 ...99,691 ...100,000 | .. 99,991 A (USRI ORI P 1.660 |...... 1.673 |MON... 08/18/2016. | 06/17/2024.
14042W  AC 4 |COPAR 191 A3- ABS . | 1FE| .. ...99,980 |...100.895 | .... .100,895 ....100,000 | .. 99,984 A | | e | e 2510 |...... 2.531 |MON... 05/21/2019. | 11/15/2023.
161571 HJ 6 | CHAIT 171 A= ABS...oiiiiieeiericeiseissie e sssssssssssnns | aevens [P I 4 .. {1 =5 N 100,309 |...100.013 | .cooovvvvrcrrnnee 100,013 | oo 100,000 | .. 99,998 (595) | everneermrenernens [ erreerenineinnerienns [ e 2.040 |...... 2.108 |MON... 06/13/2017. | 01/18/2022.
17305E  GM 1 | CCCIT 18A3 A3 - ABS.......cviiiiiniiniieiieri e sssssisses | soenes | 1FE ...99,953 |...103.954 ....100,000 | .. 99,970 1 3290 |...... 3.303 |MN...... 06/13/2018. | 05/23/2025.
254683 CD 5 |DCENT 181 A= ABS.....oiiiiieirinirieriesiesesesssssssesiessessseesssssssssessessssssns | seeees ] ..102.861 | .... ....100,000 | .. 99,996 5 [ e [ e [ 3.030 |...... 3.052 | MON... 03/08/2018. | 08/15/2025.
29366A  AA 2 [ELL T AT - ABS ..ottt | e . 100078 | oo 20,644 | ..o 20,628 | .. 20,627 (V1 SOOI FUPPIUURTURPIRTORPOR DRSO 2.040 |...... 2.042 |JD....... 09/15/2011. | 09/01/2023.
34528Q EC 4 |FORDF 155 A = ABS.....oiiiiiiiiieieiineiessisiesis s esesssssssssesssssssssssss | sevnes . ..100.227 100,099 (176) [ vvrrrervrrieerens | cevreeirersniseeenines [ s 2.390 |...... 2.220 |MON... 02/15/2017. | 08/15/2022.
34528Q GD 0 |FORDF 182A-ABS... st | s | 1FE| .. ...99,982 |...103.009 | .... . 99,986 8 | s [ s [ 3170 |...... 3.197 |MON... 03/13/2018. | 03/15/2025.
34531F  AA 1 [FORDR TREVT A= ABS......oiiiiiiiinineieresisessssisssssiesssssssesssssssssesssssnns | soveres [ 41 ... 1FE| i 149,968 |...101.155 | ...cccvvcvnnne 151,732 | v 150,000 | ... 149,986 B [ o [ e [ 2.620 |...... 2.639 |MON... 02/22/2017. | 08/15/2028.
36257A  AD 3 | GMALT 192 A3 - ABS......ooiuriririiiieriessiesiesisssssessesssesssessssssssssssssensesens. | soveons | | 1FE ....74,997 |...100.753 74,998 LI TSROSO [PPSR BV 2.670 |...... 2.687 |MON... 04/30/2019. | 03/21/2022.
98161P  AE 3 |WOART 16B Ad = ABS.......oouiircireiineiieiiesieeiseeiss s sssssssssesses | seeenas | 1FE| .. ..99,994 | ... 99.561 | ... 99,998 LI TSRO PPN BV 1.480 |...... 1.486 |MON... 09/07/2016. | 11/15/2022.
98162V AD 1 |WOART 19B A3 = ABS......iiiiiiiiiiiiiiiinisenissesnsssisssssensssssssssssesssssensssnes | coveens Y 4] ... 1FE| i 199,995 |...101.148 202,295 | ....... 200,000 | ... 199,996 1 2590 |...... 2.605 | MON... 05/07/2019. | 07/15/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ 1,446,352 XXX ..1,463,969 (723) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 5,120,167 XXX (7,808) 0 0 XXX XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations...........c.ccccuvviiiciiiiiines 4,539,734 XXX 4,389,072 | ...........4,493,909 | ... 16,296 | ........... (19,930) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... 2,042,309 XXX 1,961,918 (5,159) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMLIES. ..o vttt ettt snssnses | ensersesnsenaas 753,071 XXX ....732,348 (2,188) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... . 1,446,352 XXX ..1,463,969 .1,445,628 (723) 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOAl - BONGS...........ceuurverrerrereesieieserie ettt ettt enianssannnas | eviesssneees 8,781,466 XXX ..8,954,081 8,528,966 | .............8,711,436 | .............16,296 | ........... (28,000) 0 0 XXX XXX XXX XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

001055 10 2 |AFLAC ORD 36.000 1,904 52.900 1,605 39 264 .| 11/16/2018.
00123Q 10 4 |AGNC INVESTMENT REIT ORD......cccooooiiiiiiiimriiieniiseseiseneiseseisesessesesssesessesenes | ceevens 22.000 389 | .. 17.680 388 | s 4 44 3 .1 11/16/2018. | ..
00130H 10 5 | THE AES CORPORATION.......cctimiirirriersiieierissieeesseissssse e sssiessessssssnses | esvenes 32.000 637 | v 19.900 497 17 174 . [ 11/16/2018. | ..
00206R 10 2 |AT&T ORD 300.000 1,724 39.080 9,057 612 ..3,162 .| 12/18/2018.
002824 10 0 |ABBOTT LABORATORIES ORD........ccoomiiiririrerieeissiisessissssisesesssssssesessssesons | evneees | eoe | covereneeenns 69.000 | ..o 5993 | ..o 86.860 3,413 84 895 .103/19/2019. | ..
00287Y 10 9 |ABBVIE ORD........ccoooviriiiriiiriiissiisseissssssssssss s | conneies 59.000 5,224 88.540 5,224 4,846 165 366 .| 04/22/2019. | ..
003654 10 0 |ABIOMED ORD.........coiiiiimeiimieriieiisesisseeisesssssssssssssessssessssssssssssssssessenssos | oo 3.000 512 | e 170.590 512 533 (22) .110/15/2019. | ..
00507V 10 9 |ACTIVISION BLIZZARD ORD......cccvvuriereriiirirnnieisessiersssssssessssessssssessssssssessasssesss | snvenes 31.000 1,842 59.420 1,842 1,579 1 398 11/16/2018.
00508Y 10 2 |ACUITY BRANDS ORD........ccooumeiimrriimmeiiseeissesissssssesesissessssessssssssssssssssssnssons | conseees 2.000 276 | ... 138.000 276 276 1 0 .| 06/28/2019. | ..
00724F 10 1 |ADOBE ORD........oosiiuimiiimieirresisesissesiesssesssssse s | oo 20.000 6,596 329.810 6,596 4,778 .2,071 .1 11/16/2018. | ..
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......oooimiiimiiiniiiimiiisseiisssiissesessssessessssssessssesnens | coneenes 4.000 641 | ... 160.160 641 854 | 0 1 (13) 03/19/2019.
00766T 10 0 | AECOM ORD.........iiviimeiimceiimceiiseieesesiseseseesesssesessssesessessesesssssseesesesssissssiens | o 8.000 345 345 264 133 .1 11/16/2018. | ..
007903 10 7 | ADVANCED MICRO DEVICES ORD........cermireimririreeriisinnissenssssesesssssessesssssssnss | ceenes | e | veresennenns 43.000 | ..o 1,972 1,972 .889 1178 .| 11/16/2018. | ..
00846U 10 1 |AGILENT TECHNOLOGIES ORD........coooirviireiireiiereiiesesisseseesesisssessssessssesesnnnes | evevnes | ene | corevieeeees 16.000 1,365 1,365 1,040 | oo 3 10 286 11/16/2018.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD........cooriiiririireiieesiesseeesesiesesssssssssssessssiens | oneeees 3.000 143 143 150 (6) .| 06/28/2019. | ..
00912X 30 2 |AIRLEASE CL A ORD.........coomiiimiiieiiiniissiisseesssissssssissssssssssssssssnssssnenes | connenes 6.000 285 AT 285 286 | o 1 (1) .1 12/16/2019. | ..
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD ESTSTOSTUSTOTORPURSPUORS IVPPOURTRN VU RPN 11.000 | oo 2,585 | ........ 234.990 2,585 1,803 | .o 13 50 824 11/16/2018.
009717 10 1 | AKAMAI TECHNOLOGIES ORD......ccvvvriririreririreirsisisssissssssssesssssssesessssssssensnns | avsneees 8.000 691 691 .559 202 .| 11/16/2018. | ..
011659 10 9 | ALASKA AIR GROUP ORD.........ccooiriiiriiieisneeiceeissesisesessssssssssssssssssssesssssans | o 6.000 407 407 408 8 41 .1 11/16/2018. | ..
012653 10 1 | ALBEMARLE ORD.....ccooviuiiiimriiiiiieeiinsesssessssssssessesessesssssssssssssssssssesssssnnns | v 6.000 438 438 400 38 12/16/2019.
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.........ccoovuimeiernieinieieneeiesesissieseseenns | v 5.000 808 808 B14 | s 5 20 232 .1 11/16/2018. | ..
015351 10 9 |ALEXION PHARMACEUTICALS ORD OSSP SRSPTURPTORPTUROPTUUVRN FVURVOPIN VPR IOV 11.000 | oo 1,190 | oo 108.150 1,190 1,305 119 .1 11/16/2018. | ..
016255 10 1 |ALIGN TECHNOLOGY ORD.........ccooouumriimriimeiisnsiisnesisssssssssssssssssssssssssssesnnss | covnes 4.000 1,116 | ........ 279.040 1,116 .902 278 11/16/2018.
018581 10 8 |ALLIANCE DATA SYSTEMS ORD 2.000 224 | ... 112.200 224 247 1 (22) .110/15/2019. | ..
020002 10 1 | ALLSTATE ORD....c.otuiiiireriiieierieiieinssesssssessesssssessssssssessessssssssenssssssssessssssnssnnes | cesvenes | av | vevesinnens 17.000 | oo 1912 | ... 112.450 1,912 1,522 | oo 9 33 507 . [ 11/16/2018. | ..
02005N 10 O |ALLY FINANCIAL ORD................ 20.000 611 | e 30.560 611 507 14 158 .1 11/16/2018. | ..
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD 5.000 576 . 576 .366 211 .| 11/16/2018.
02079K 10 7 |ALPHABET CL C ORD.....ccooooiiriiiirriiinrisriisseisssiississsisssesssssssssssssssssssssnnss | conneies | e | covnneiennns 13.000 | oo 17,381 | ... 1,337.020 | oo 17,381 | ...... 13,800 .3,918 .| 11/16/2018. | ..
02079K 30 5 |ALPHABET CL A ORD.......cosviviiriirrriinneiscniiseneiseneisssessssessensssssnsssensssssssnssesnns | connenen | e | overererne 12000 | i 16,073 | 1,339.390 | .o 16,073 9,085 ..3,533 .1 08/17/2017. ..
02156K 10 3 [ALTICE USACL AORD 410 .365 45 .| 06/28/2019.
022098 10 3 |ALTRIA GROUP ORD....... 3,943 4275 | oo 66 225 188 .110/15/2019. | ..
023135 10 6 |AMAZON COM ORD......ccovoirrirrrirrrirerisnesissseinnssinssesnesssssssssssssssssssnssssnsnesnns | soneene | eon | eeverennnenns 17,0000 | i 31,413 | 01,847,840 | oo 31,413 | ... 27,088 ..5,880 .1 11/16/2018. | ..
023608 10 2 |AMEREN ORD... 922 832 23 139 .| 11/16/2018.
02376R 10 2 | AMERICAN AIRLINES GROUP ORD 115 147 2 (14) .1 11/16/2018. | ..
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD 329 335 3 (5) .1 10/15/2019. | ..
025537 10 1 |AMERICAN ELECTRIC POWER ORD.. 2,268 1,849 65 474 .| 11/16/2018.
025816 10 9 | AMERICAN EXPRESS ORD........coovuumiiemmeiimeriiieieseessesesssesessssssessessssseesssiseees 3,610 3,175 46 846 .1 11/16/2018. | ..
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD... 341 296 | s 1 1 45 .| 04/22/2019. | ..
026874 78 4 |AMERICAN INTERNATIONAL GROUP ORD........ X 2,207 1,847 55 513 .1 11/16/2018. | ..
03027X 10 0 |AMERICAN TOWER REIT.....c.coiitiiiiiininiieiniissiesssssisssssessssssesessssssssesssssssssssens | soevens 20.000 4,596 229.820 4,596 3,280 | o 20 72 1,433 11/16/2018. | oo
030420 10 3 | AMERICAN WATER WORKS ORD..........commiuimriiremiirenieenisesissesesssesessesesssessnns | oo 9.000 1,106 | ........ 122.850 1,106 839 18 289 11/16/2018. | ....ocvvvee.
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03073E 10 5 |AMERISOURCEBERGEN ORD..........ccoooummriiimieiimmeiimreniecesiesessesesiessssessssessseenens | coneeees 8.000 680 680 648 10 32 32 .103/19/2019. | ..
03076C 10 6 |AMERIPRISE FINANCE ORD 7.000 1,166 1,166 886 27 435 .| 11/16/2018.
031100 10 0 |AMETEK ORD 11.000 1,097 1,097 818 6 352 .1 11/16/2018. | ..
031162 10 0 |AMGEN ORD.......cmiiriimiiimriiineisesisssssssssss s sssssssssssssssens | e 26.000 6,268 | ........ 241.070 6,268 5,049 151 ..1,206 .| 11/16/2018. | ..
032095 10 1 |AMPHENOL CL A ORD 13.000 1,407 108.230 1,407 1,154 12 354 .1 11/16/2018.
032654 10 5 | ANALOG DEVICES ORD.........ccvvuumriiimiriimieisnseisssessssssssesssessssssssssesesessssessssinnes | v 18.000 2,139 | .. 118.840 2,139 1,611 39 594 .1 11/16/2018. | ..
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD.........ccooooimviinriiinniiinniisssiissnsiinnnns | o 61.000 575 575 610 .15 67 (24) .| 11/16/2018. | ..
03662Q 10 5 [ANSYS ORD....ccoiiiiiiiiieiiieiiieiiesesiessi e | creieos 4.000 1,030 | ... 1,030 633 458 .1 11/16/2018. | ..
036752 10 3 |ANTHEM ORD......couiiiriiiiiiiisinsiesesissiesssisssssse s ssssssssessssssssessesssssssssessns | avsenes 11.000 3,322 | ... 302.030 3,322 3,150 35 433 11/16/2018.
037411 10 5 |APACHE ORD.....ccoooiiiiiiciieceeeceieceiesesicesiesesis s | oo 19.000 486 25.590 486 YAkl 19 (13) .1 11/16/2018. | ..
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD......coovirviirriirriiceiisserissseisseseeseseisens | ceevenns 7.000 361 328 22 45 .| 12/18/2018. | ..
037833 10 0 |APPLE ORD....coiiiiiiiiieceiseseiissiisssisesisssesssssssssssesesssssssssssssssssnnsssns | cvinnns | ooe | covenneees 186.000 | ..cooovovverenn 54,619 | .....293.650 | ..o 54619 | ... 26,198 544 24,797 10/15/2019.
038222 10 5 | APPLIED MATERIAL ORD.......coouiiiieiiieiiseceiseseiseseisessssesessesesssssessessssesessnens | oo 41.000 2,503 1,452 34 .1,160 .1 11/16/2018. | ..
03836W 10 3 |AQUA AMERICA ORD.......covumiiiririiiirerisisiesssisissssesssssssssessssesssessssssssssssessassesss | snvenes 11.000 516 499 17 .| 12/16/2019. | ..
03852U 10 6 | ARAMARK ORD.......ooiiiiiiieiiciiieiieseise s | ceevenas 12.000 521 364 5 173 12/18/2018.
039483 10 2 | ARCHER DANIELS MIDLAND ORD.........ccoouumriimiiirmenireiinsesisssssssessesesesnssinnenes | v 27.000 1,251 1,253 38 145 .| 11/16/2018. | ..
03965L 10 0 |ARCONIC ORD s | s 21.000 646 423 3 292 .| 11/16/2018. | ..
040413 10 6 |ARISTANETWORKS ORD.......ccooriiemiiiieiireiiesesieseiiesessesessesessesesseseseesssises | cooeees 3.000 610 718 (22) 11/16/2018.
042735 10 0 |ARROW ELECTRONICS ORD.....ocoiiirmiiiiriiirenisisisssssssssssesssssssesesssssssssssssnns | avsenes 5.000 . 424 375 79 .| 11/16/2018. | ..
044186 10 4 | ASHLAND GLOBAL ORD.........cocummiereiirieeimcesissenissesissessssssessssssssssssssssssssssnnes | oo 3.000 230 | .........76.530 230 233 1 3) .110/15/2019. | ..
045327 10 3 | ASPEN TECHNOLOGY ORD.......ccommiiriiiniiniiieiiieniseississiesiesssessssssssisssssssines | cevvenes 4.000 484 | ....... 120.930 484 440 44 04/22/2019.
04621X 10 8 | ASSURANT ORD..........coiviiimrimireeiceeisessesessssessesessesessssesssssesssesesssesesssessssssesesss | coneeees 3.000 393 | ... 131.080 393 361 4 32 .1 08/14/2019. | ..
052769 10 6 |AUTODESK ORD.........coriiiureiireiireiicesessessesesssesessesessssesssesesssesesssesssssesssessssssns | oo 11.000 2,018 | ... 183.460 2,018 1,475 603 .1 11/16/2018. | ..
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.........ccoooveimiiinriiiiniiiinniinniessssissniessnsienns | coenes 22.000 3,751 | ..., 170.500 3,751 3,366 ..20 4 447 03/19/2019.
053332 10 2 |AUTOZONE ORD......coovvoueiirerieeiceeissesisesssssessssssssssssesssssssssssessessssessssenenes | oo 2.000 2,383 | ... 1,191.310 2,383 1,707 706 .1 12/18/2018. | ..
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD......c.ovviririrriiiiirerisisisssierssssesensessssssenss | aveenes 7.000 1,468 | ... 209.700 1,468 1,299 A 42 250 . [ 11/16/2018. | ..
053611 10 9 |AVERY DENNISON ORD.........ccorviimiiiimeiiiriiisnsinsiessssisssssssessssessssssssssssessssssnns | o 5.000 654 | ........ 130.820 654 470 1" 205 .1 11/16/2018. | ..
053807 10 3 |AVNET ORD.. 6.000 255 255 262 5 39 .| 11/16/2018.
05722G 10 0 |BAKERHUGHES CLA ORD.........ccoovimiiimniinriissiisnsissssisssesssessssssssesssssnns | avvseeas 32.000 820 820 735 17 123 .1 10/15/2019. | ..
058498 10 6 | BALL ORD.......oooiiiiciiiceiiceiicesicesesresiscesss s sssissssssssesssenssinnees | e 16.000 1,035 1,035 808 9 299 .1 11/16/2018. | ..
060505 10 4 |BANK OF AMERICA ORD. 345.000 12,151 9,350 228 ..3,650 .| 12/18/2018.
064058 10 0 |BANK OF NEW YORK MELLON ORD.........ccoooommiiiniieiiiinieisniissneessnessnissnsiens | v 38.000 1,913 1,913 1,877 45 124 .| 11/16/2018. | ..
06417N 10 3 | BANK OZK ORD.......coovviuriiiriiireiieseiieseissessesessssssesessesess s esssssssssssssinenes | aesvenns 6.000 183 183 181 3 2 .| 06/28/2019. | ..
071813 10 9 | BAXTER INTERNATIONAL ORD 24.000 2,007 2,007 1,596 20 427 .| 11/16/2018.
075887 10 9 |BECTON DICKINSON ORD........ccoooueuieimiemimeiirrenisesisesisesesissesessesssesssessssesesseens | cooeees 12.000 3,264 . 3,264 2,953 37 560 .1 11/16/2018. | ..
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.......ccovviiiireriiiiinrieinsisierissesesssissssssssssnssnes | sveeees 80.000 .18,120 226.500 | ..oovvririirnne 18,120 | ...... 16,107 .1,786 .| 12/18/2018. | ..
08579W 10 3 |BERRY GLOBAL GROUP ORD.... 7.000 332 332 350 (0) .| 11/16/2018.
086516 10 1 |BESTBUY ORD.....coooriiriiceiecsieceecssssssssisssssssssns s | cinines 12.000 1,054 1,054 841 | s 6 12 213 .103/19/2019. | ..
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD........coooimiiimiiniiinnicssnisseisnsisssisnsiesnnss | avvveons 9.000 761 . 761 861 (5) .| 11/16/2018. | ..
09062X 10 3 |BIOGEN ORD........ccoueuiiirieiimieiieeiiseesisssssessssse s sssessssssssssssssesessens | oneenes 8.000 2374 | ... 296.730 2,374 2,470 (27) .1 12/16/2019. | ..
09073M 10 4 |BIO TECHNE ORD......coiviiiirriiinirrieisesssiessssisesesssissssssse s ssessesssssssssnsss | svsnenes 2.000 439 | ... 219.510 439 402 1 37 10/15/2019. | ovvvererirns
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09247X 10 1 |BLACKROCK ORD........coooeiimeiirrieisssiisssisssisesssssssssssesses s esssesesssssessssesees | coneeees 5.000 2514 | ... 502.700 2,514 2,055 66 549 .1 11/16/2018. | ..
09609G 10 0 |BLUEBIRD BIO ORD. 3.000 263 .87.750 263 .376 (34) .| 11/16/2018.
097023 10 5 |BOEINGORD............ e | s 22.000 7,167 325.760 7,167 7,391 181 72 .1 11/16/2018. | ..
09857L 10 8 |BOOKING HOLDINGS ORD........cciiieriieiriirerieiisiresssissesessssssssssessessssssessssssssenes | aveenes 2.000 4,107 4,107 3711 663 . [ 11/16/2018. | ..
099724 10 6 |BORGWARNER ORD.......... 4.000 174 174 A77 3 80 .| 09/24/2018.
101121 10 1 |BOSTON PROPERTIES REIT ORD........oostivemriermriiierinneiseseisssessesessssessssseesnnes | coeeeees 8.000 1,103 1,103 1,005 | oo 8 30 202 .1 11/16/2018. | ..
101137 10 7 |BOSTON SCIENTIFIC ORD........coomviiimriimriiineiiseiinnissssiessssessssssssssssssssssssnses | conneees 56.000 2,532 2,532 2,084 553 .| 11/16/2018. | ..
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD.........cooriiiriiireiirrieiiseiecesisesesiesesessssesesssesnnees | o 4.995 196 196 226 44 .1 06/15/2018. | ..
110122 10 8 |[BRISTOL MYERS SQUIBB ORD.......c.cecoiieriririrrnirirnnisismsnssesssssseessssssssssssssssnnsns | svnvenes | oer | ovevnnenns 101.000 | .covvvrviiiiians 6,483 6,483 5,484 105 1112 11/20/2019.
111200 10 5 | BRIXMOR PROPERTY GROUP REIT ORD.........coovuireiirinrirnieieneeisseneseesessesssens | cvvenes | eoe | cevereeeeenns 15.000 | .ovooerriens 324 324 261 13 63 .103/19/2019. | ..
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........coooirvirrriireiereiiecesiesieneiens | ceevenns 6.000 741 | 123.540 741 B28 | s 3 12 164 .1 11/16/2018. | ..
11135F 10 1 |BROADCOM ORD.......oooiriiiiniiiniisniisniisesissssssssssssssssssssssssssssssssssssnssnness. | anvvins | ane | coveveeneees 16.000 | oo 5,056 | ....... 316.020 5,056 3,802 179 955 11/16/2018.
115637 20 9 |BROWN FORMAN CL B ORD.........cooiiiiieiiieiircenineeisesissssissesssssssssesssssssssssnssens | connenen | e | cveeeiiinns 10.000 | .ovooorien 676 | ... 67.600 676 A86 | o 2 7 201 .1 11/16/2018. | ..
117043 10 9 [BRUNSWICK ORD.......oouiiriiiiriiriisissrnsisisssssiesssssessessssessssessssssssessssssssessesssnsses | soevenes 5.000 300 59.980 300 222 2 78 .| 08/14/2019. | ..
122017 10 6 |BURLINGTON STORES ORD.......ccocosiiiiiirirmiriiericeniseseisesissssssessssssssssenssssseses | connenes 4.000 912 228.030 912 595 317 03/19/2019.
12503M 10 8 |CBOE GLOBAL MARKETS ORD..........ccouiiiiiiiiciisinsiisiissiissssesissisnsssssissiens | coieees 6.000 719 | . 119.900 719 661 8 132 .| 11/16/2018. | ..
12504L 10 9 |CBRE GROUP CL A ORD......cccooiiiiiriiisreiieseiieneiissesissssessssessssssssssssssssssnssssnnes | connenes | e | cvereiiinns 16.000 | .o 981 | .......... 61.290 981 .700 340 .| 11/16/2018. | ..
12508E 10 1 | CDK GLOBAL ORD........ccoiiriiimreiiceiiscesiesesisecesiesessssesissess s | ceevenns 7.000 383 | ..o 54.680 383 .353 4 48 11/16/2018.
12514G 10 8 [CDW ORD....ooiiiirieieisieissieise sttt ss st sssssssssessssssss | soesens 7.000 1,000 | ........ 142.840 1,000 626 9 433 .| 11/16/2018. | ..
125269 10 0 |CF INDUSTRIES HOLDINGS ORD.........ccoovvirrerenrireniernneeissneesssessssessesesisneseenens | coneenen | e | covereeinnns 12.000 | oo 573 | oo 47.740 573 565 14 51 .1 11/16/2018. | ..
12541W 20 9 | CH ROBINSON WORLDWIDE ORD.........crvuemmreemmerimmniiresssessssessssesssssssssssssissens | cvieees 7.000 547 | ... 78.200 547 636 14 (41) 11/16/2018.
125523 10 0 |CIGNA ORD........ooosiveirvrirericniiesneieseeiesnsisssssessisessssssssssssssssssssssssssnssssnennnnes | connene | e | overerennen 18,008 | i 3,682 | v 204.490 3,682 2,830 0 801 .| 04/22/2019. | ..
12572Q 10 5 |CME GROUP CL A ORD......coocvverriireiiereiieneiisseeisssesissesissssssnssssnssssessssssssnensens | connenen | e [ eorerenenee 19,0000 | 3,011 | 200.720 3,011 2,628 | oo 38 34 383 .| 04/22/2019. | ..
125896 10 0 |CMS ENERGY ORD......cocooiiriiiriiiiniiisssiisniiisesssisssssssssssssssssssssssssssssnsssns | conneies 880 714 21 185 11/16/2018.
126408 10 3 | COX ORD......iiiieiiieiieeieeiessiessesse s | s 2,316 2,324 31 327 .1 11/16/2018. | ..
126650 10 0 [CVSHEALTH ORD....coooiiiiriiiiiiiieissieie e ssssssssesssssssssenssssnss | sonsenes 3,937 2,780 53 1,158 .1 04/22/2019. | ..
127097 10 3 |CABOT OIL & GAS ORD......ccooovuimiiiireiireiineiisesisssissssessesissssssesesssesssssssnnes | conneees 366 .353 13 .1 12/16/2019. | ..
127190 30 4 |CACI INTERNATIONAL CL A ORD. 500 414 86 .| 08/14/2019.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD..........ccocooiimviimriinniiineiisneiisssiesnessssssessssesnes | conneees 971 641 362 .| 11/16/2018. | ..
127686 10 3 | CAESARS ENTERTAINMENT ORD........ccooiiriiimiiineiieceeieneeiesesieseseesesssssssesesssenns | coeeenes 394 247 197 .1 11/16/2018. | ..
133131 10 2 |CAMDEN PROPERTY REIT ORD.... 531 497 12 33 .| 03/19/2019.
134429 10 9 | CAMPBELL SOUP ORD........ccooiriiiriiiiriiiesiiisseiiesesiessseenessesssessssessssssssssessssenas | conneees 445 .348 13 148 .| 11/16/2018. | ..
14040H 10 5 | CAPITAL ONE FINANCIAL ORD.......cooviiiiriiiiniiniiciiiesiesiississiessssssississsssssians | ceviens 2,367 2,016 37 628 .1 11/16/2018. | ..
14149y 10 8 |CARDINAL HEALTH ORD.... 759 832 29 90 .| 11/16/2018.
142339 10 0 |CARLISLE COMPANIES ORD.........cooiiimiiiiieiiineiieneiseneissesessesesssesesssssessssseseesenes | coenenes 486 315 5 184 .1 11/16/2018. | ..
143130 10 2 [CARMAX ORD....ooiiririiiciriisiseisie st sssssssssesssssssssesssssssss | soevenes 789 535 224 .| 12/18/2018. | ..
143658 30 0 |CARNIVAL ORD.... 915 801 18 114 .| 08/14/2019.
146869 10 2 [CARVANA CL A ORD.....cocoiiiiiiiiiiiniissicsiesinss s sssssissssssssssenes | coienes 184 159 25 .| 08/14/2019. | ..
147528 10 3 |CASEYS GENERAL STORES ORD.. RO IO 318 328 1 (10) .1 08/14/2019. | ..
148806 10 2 | CATALENT ORD.....oiiiiiiriiireiieceiieceiissesiesesissesiessss s seessssessisnnees | oenenes . 394 276 176 .1 11/16/2018. | ..
149123 10 1 [CATERPILLAR ORD.....oiiiiiiiiiieisseiesesissiesssssssssssssessssssessssssssesssssssssssenssssssens. | snsenes 24.000 3,544 | ... 147.680 3,544 3,119 91 495 11/16/2018. | oo
150870 10 3 | CELANESE ORD.........cosiiiiieiireiiceiicesisessesessssessssesssesssessesssssssssesessssssssessssss | consenes 7.000 862 | ........ 123.120 862 7 17 232 11/16/2018. | ....ocvvvee.
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15135B 10 1 [ CENTENE ORD......ccosiiiiieiiieiiceiieceiiecesiecesiesesiesessesesssessssssesssessssesssssesssssnnsins. | envvnns | ene | cerevieeeees 18.000 1,132 62.870 1,132 944 188 .| 06/28/2019. | ..
15189T 10 7 |CENTERPOINT ENERGY ORD 23.000 627 627 638 26 (22) .| 11/16/2018.
156700 10 6 | CENTURYLINK ORD........ccoooiriiireiiieiireeiereeiseseissssisssissssesesessessssessssssssssnnsens. | conrenen | e | corerevionend 46.000 | .o 608 608 546 35 61 .| 04/22/2019. | ..
156727 10 9 |CERENCE ORD 1.625 37 37 | e 30 7 .| 11/16/2018. | ..
15677 10 8 |CERIDIAN HCM HOLDING ORD.. 5.000 339 339 317 23 .| 12/16/2019.
156782 10 4 |CERNER ORD......coooiiiiiriiireiireiieseiieseiisessssessssessesessssssssssssesssssssssssssssnnnnes. | coneenes | e | cveeevinnns 15.000 | covoorreriis 1,101 1,101 869 | s 5 314 .1 11/16/2018. | ..
159864 10 7 |CHRLS RIVERLABS ORD........ccoooimiiinniiinniinnniiessisnsssssssssssssssssssssssssssssans | conneees 3.000 458 458 402 56 .110/15/2019. | ..
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.......oooirveireiireriieeinneessseesenessesesenns | ceevenas 7.000 3,396 3,396 1,797 .1,401 .1 08/11/2016. | ..
163851 10 8 |CHEMOURS ORD......ooiiimiiiiiiieiieriiiiesissis e ssiesiesssessssesssssssesssessssssesssans | cvienes 9.000 163 163 .266 9 (91) 11/16/2018.
16411R 20 8 | CHENIERE ENERGY ORD......ccoooiiiiiriiiiceiieneiiesesiecesissesisssessssssesesessssssssssssnins | evvenes | eoe | covereneeenns 11.000 | oo 672 672 683 21 .1 11/16/2018. | ..
166764 10 0 | CHEVRON ORD......cooouiiiiiiiieiiseiieseiiesessesessssssesessesssssssssesssisssssssssssssesinns | conreees 80.000 9,641 9,641 9,526 367 907 .| 12/16/2019. | ..
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD.........ccooiiiviiriiiiriiieneieseisseiesesissssissssesnnsens | coeneees 1.000 837 837 .666 171 03/19/2019.
171340 10 2 | CHURCH AND DWIGHT ORD..........ovvviirieircniirrerisreeisssneesesesssessssesessesssssssesssnsens | conrenen | e | coveeeviinns 12.000 | oo 844 844 785 1" 55 .1 11/16/2018. | ..
171779 30 9 [CIENA ORD....coiiiiiieirerisieiesisisisse et esssssssnsenss. | ssesenes 7.000 299 299 293 6 .| 08/14/2019. | ..
171798 10 1 |CIMAREX ENERGY ORD........ccooouiriiiriiiriiireiiesesisesiesesiessssssessessssesssssesssesnns | connenes 5.000 262 262 .355 3 (92) 03/19/2019.
172062 10 1 | CINCINNATI FINANCIAL ORD.......oviveriririeiiiriieeiiseneisessiseseiseseesessssesssessesins | coeeeees 8.000 841 841 B42 | s 18 222 .1 11/16/2018. | ..
17275R 10 2 | CISCO SYSTEMS ORD.......cvioriiiriiiriieseiieseiiesesiesssisssssssssssssssssssssssnssssnssenns | evinnes | eoe | covenneees 180.000 | ..oovvervrrinens 8,633 8,633 8,345 248 833 .| 11/16/2018. | ..
172908 10 5 | CINTAS ORD....cooiiiimiiiiiiiceeieceeisesisssi s | erenes 5.000 1,345 1,345 916 13 505 11/16/2018.
172967 42 4 |CITIGROUP ORD.....covviririiiiniiineiiesisissiisssiesiessesissssssssssessesssesssssssssissssines | cvienes 97.000 7,749 . 7,749 5,497 186 .2,763 .| 12/18/2018. | ..
174610 10 5 |CITIZENS FINANCIAL GROUP ORD 23.000 934 | .........40.610 934 834 31 250 .1 11/16/2018. | ..
177376 10 0 |CITRIX SYSTEMS ORD......oovivriririrerieniiessissesiessiessisessissssssssssssssssessssnsees | coeeeees 7.000 776 | ........ 110.900 776 761 10 59 11/16/2018.
189054 10 9 | CLOROX ORD.....coviiiueiiireiimceiisesissesissessssessssesessssessssssssssssssssssssssssssssssssnns | connenes 7.000 1,075 | ........ 153.540 1,075 1,134 28 (4) .1 11/16/2018. | ..
191216 10 0 | COCA-COLA ORD.....cooviiuivirieiirreeireiieseisessisessssessisesssssssssessssessssesessesessnness. | oenenen | e | conneeinns 153.000 | ..oovverrrirennens 8,469 8,469 7,431 218 21,219 .| 04/22/2019. | ..
192422 10 3 |COGNEX ORD......coiriiiiriiiniiiinriissiisssseissse s | connenes 8.000 448 448 342 2 139 11/16/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD........ccocvurreirrrirceeirenniieneeienenins | oeneees 28.000 1,737 1,737 1,970 22 (41) .1 11/16/2018. | ..
192479 10 3 [COHERENT ORD.....ccviiuiiiriiiieiisiseiiesisissisieissssesssssssessesssssessssssssessesssssssensens | snvenes 1.000 166 166 131 61 . [ 11/16/2018. | ..
194162 10 3 | COLGATE PALMOLIVE ORD.......coooiriimiiiiniiiniesniisssesssessnessssssssssssssssssnssens | conneees 35.000 2,409 2,409 2,214 60 326 .1 11/16/2018. | ..
19626G 10 8 |COLONY CAPITALCLAORD.. 23.000 109 109 139 10 2 .| 11/16/2018.
20030N 10 1 |COMCAST CLA ORD......oooiriiimriiriiiiniiisnsisnsisesssssssss s | aneseoas 217.000 9,758 9,758 5,070 178 .2,370 .1 12/18/2018. | ..
200340 10 7 | COMERICA ORD........cooiuiiiimreiireiiceiiesesisesiesesseseseesesssessss s | oo 9.000 646 T33 | 23 28 .1 11/16/2018. | ..
200525 10 3 |COMMERCE BANCSHARES ORD 4.000 272 214 2 58 .| 08/14/2019.
20337X 10 9 | COMMSCOPE HOLDING ORD.........ccoovviriiinieiiniiineiisniessessssessssessssssessssesnens | coneenes 9.000 128 .166 (20) .| 11/16/2018. | ..
205887 10 2 | CONAGRA BRANDS ORD.......ccoimiiiiiiiiniisiieiiesisisssiisiissssssssssssssssissssssssnss | cesiens 23.000 788 655 20 296 .| 12/18/2018. | ..
20605P 10 1 |CONCHO RESOURCES ORD.. ....10.000 876 7 2 159 .| 10/15/2019.
20825C 10 4 |CONOCOPHILLIPS ORD e | s 55.000 3,577 3,556 66 198 .110/15/2019. | ..
209115 10 4 | CONSOLIDATED EDISON ORD.......c.cvvurivrerirerirrierirnssersnssssenssssssesesssssssssssssesssssnees | cevenes | e | vevesennens 15.000 1,357 1,155 44 210 .| 11/16/2018. | ..
21036P 10 8 |CONSTELLATION BRANDS CL A ORD 8.000 1,518 1,339 18 179 .| 03/19/2019.
212015 10 1 |CONTINENTAL RESOURCES ORD................. 5.000 172 168 3 .| 12/16/2019. | ..
216648 40 2 |COOPER ORD 3.000 964 795 0 200 .| 11/16/2018. | ..
217204 10 6 | COPART ORD........coiriiemiiimreiireeissesieseseeseseesessesesssessssesssssesssessssesssssssssssssins. | cvnenes | ooe | ceveeneeoons 10.000 909 510 432 .1 11/16/2018. | ..
219350 10 5 |CORNING ORD.....coviirirriiirirsiesssisiesssisssesseisss et sssnsssssssssnsns | avseses 38.000 1,106 1,218 30 (42) 11/16/2018. | ..ooverrans
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22052L 10 4 | CORTEVA ORD........osiiiemiiireiineiiseesisessises i ssieenens | oo 26.000 769 29.560 769 889 7 .(120) (120) | .. .112/18/2018. | ..
22160K 10 5 |COSTCO WHOLESALE ORD....... 18.000 5,291 293.920 5,291 3,697 45 .1,624 .| 12/18/2018.
22160N 10 9 | COSTAR GROUP ORD.......cooouiiimiiirriiiceiisseiseseisesseseseisesessesessesessesesseseseess | cevvenas 2.000 1,197 | o 598.300 1,197 726 522 .1 11/16/2018. | ..
222070 20 3 |COTY CLA ORD ..ot esssssnnies. | v 19.000 214 214 218 7 (4) .103/19/2019. | ..
22266L 10 6 | COUPA SOFTWARE ORD 3.000 439 439 380 59 .| 06/28/2019.
222795 50 2 | COUSINS PROPERTIES REIT ORD........ccouriiemmiierieiseiieseiseseissssssssessssesssseees | v 8.000 330 330 292 38 .110/15/2019. | ..
22304C 10 0 [COVETRUS ORD.......oooviiriiinriiiniiinsiissiesssssssssssssssssssssssssssssssssssssssssssssnns | anvseoas 3.000 40 40 130 (91) .| 11/16/2018. | ..
225447 10 1 | CREE ORD....oiiiiiiiiicciiceieeeiseiisssisssisssessissssss s sssssssesiens | o 5.000 231 .46. 231 287 (56) .1 08/14/2019. | ..
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD......ccvvurrerriernnreirersnniessnssssessensnes | wnven 20.000 2,843 | ... 142.150 2,843 2,243 92 670 11/16/2018.
228368 10 6 | CROWN HOLDINGS ORD........comimrimrrimerireeiieeesesesssesessessssesessesessssessenesseness | v 7.000 508 508 346 217 .1 11/16/2018. | ..
229663 10 9 | CUBESMART REIT ORD.......cooouriiimieiireiiereiiseieesesisesessesessssssssssssessssesssessneses | v 9.000 283 283 314 | s 3 3 (31) .1 08/14/2019. | ..
229899 10 9 | CULLEN FROST BANKERS ORD...........coocommiiemiiiiniinniiseiiseiesesesssssssssessssssnns | v 3.000 293 . 293 281 4 12 06/28/2019.
231021 10 6 | CUMMINS ORD.......oooiiiiriiimriiireiieseeieseseesessesesesesesesesesssesessssssssesessesssesensssssns | oo 8.000 1432 | ... 178.960 1,432 1,177 39 363 .1 11/16/2018. | ..
232806 10 9 |CYPRESS SEMICONDUCTOR ORD.......coooivimrirrieniiniiesirenessisssississsssesesesssssies | cevvees 17.000 397 23.330 397 238 | e 2 7 180 .| 11/16/2018. | ..
23283R 10 0 |CYRUSONE REIT ORD.......cocouriiimmeiireiireiisesisesesiesesssesssissesssesssssssssssssssssnssenns. | aeevenas 5.000 327 65.430 327 273 | s 3 9 63 11/16/2018.
233314 10 9 [DRHORTON ORD......ceiimiiiiiiiiiiisiissisiiesisiiseissiisss s sesssssssessssesesesessisas | coseses 17.000 897 52.750 897 591 1" 308 .| 11/16/2018. | ..
233331 10 7 |DTEENERGY ORD.....ccoooiiriiiiriiiiciiiiseiieneiiesesissssissssessssesssessssesssssssssssssssssssssns | oo 9.000 1,169 | ........ 129.870 1,169 1071 | s 9 34 176 .| 11/16/2018. | ..
23355L 10 6 | DXC TECHNOLOGY ORD.......coooumieiemriimreiiceeeeresiscesssesesssesesssssseesessssssssssesiins | coieees 13.000 489 | .......... 37.590 489 486 2 12/16/2019.
235851 10 2 [DANAHER ORD......cooiiiiiiimiiieiisiesiesisisssssssssssesssssssssesssssssessssssssssssesssssssssenss | sossnes 30.000 4,604 | ... 153.480 4,604 3,096 | ..o 5 20 1,511 .| 11/16/2018. | ..
237194 10 5 | DARDEN RESTAURANTS ORD.........ccoovuimrmimmemirremissesissesessesssssesesssesesssesesssssssnnns | v 5.000 545 | ... 109.010 545 588 4 (43) .1 08/14/2019. | ..
23918K 10 8 | DAVITA ORD.....cooouirirmiiimriiiseisssiss st essssessnssnns | oeeeees 7.000 525 | o 75.030 525 437 165 11/16/2018.
244199 10 5 |DEERE ORD......ccoooiiiiiireiiciieceeieceeiesesiesessesessssesis s sessssesssesssssssesssesnnens | oo 14.000 2,426 | ....... 173.260 2,426 2,070 . 43 337 .1 11/16/2018. | ..
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.........cooriiirriemreiireeiseceieeseiiesessesesssssesssesessenenes | oo 6.000 308 | oo 51.390 308 347 50 .1 11/16/2018. | ..
247361 70 2 |Delta Air Lines, INC.........ccocvuurviiiriiireisriisneisssissssss s | oo 25.000 1,462 58.480 1,462 1,398 38 215 11/16/2018.
24906P 10 9 |DENTSPLY SIRONA ORD.......oooiiiiiriiiceiirieieseiisseesesesssssissessssssesessssssssssssssseses | coneeees 11.000 622 56.590 622 409 | oo 1 4 213 .1 11/16/2018. | ..
25179M 10 3 | DEVON ENERGY ORD.......ccvimiiririiiriireriiseinsie st sesssssessesssines | aveenes 23.000 597 25.970 597 697 6 .(100) .| 03/19/2019. | ..
252131 10 7 | DEXCOM ORD......ooviiiiiimiiiriiiniiiesesienssisssseesssisssessssssssssssssss s | oo 5.000 1,094 | ... 218.740 1,094 691 495 .1 11/16/2018. | ..
25278X 10 9 |DIAMONDBACK ENERGY ORD 8.001 743 92.860 743 914 6 1 .| 11/16/2018.
253868 10 3 | DIGITAL REALTY REIT ORD.......ccovviiiriiiriiinniiniisnsiisssssssssesssssssssssssssssssnns | oo 10.000 1,197 | .. 119.740 1,197 1,114 | 43 132 .| 11/16/2018. | ..
254687 10 6 |WALT DISNEY ORD.......ooiiiiiiriiirieimiiiesesiesesisesessssesssesesssesssssssesssessssssssssnssenns | evvenes | eoe | covereneeenns 72.000 | .o 10,413 | ........ 144.630 | ..coovvverir 10,413 4,284 ....63 59 2,097 .103/19/2019. | ..
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD 22.000 1,866 1,866 1,325 37 568 .| 09/21/2017.
25470F 10 4 |DISCOVERY SRS A ORD.........coomiiiimiiiimeiiinniisssissesissssessssssssssssssssssssssssssnsees | oo 7.000 229 229 194 36 .1 08/14/2019. | ..
25470F 30 2 | DISCOVERY SRS C ORD.......coviviemriimriiimieiisseeseesissessseessssessssssssssssssssssesssssens | oo 17.000 518 518 486 126 .1 11/16/2018. | ..
25470M 10 9 |DISH NETWORK CL A ORD 11.000 390 390 361 116 .| 11/16/2018.
256163 10 6 | DOCUSIGN ORD.........ccooumriiimreiimreiirreiiesesissesesesesseseseesesssesessesesssessssesssssesssesnnns | oo 8.000 593 593 398 195 .| 06/28/2019. | ..
256677 10 5 |DOLLAR GENERAL ORD......coiiriiiiririiisinsisiesssssessessssssessssssssessesssssssessssssssse | avsenes 11.000 1,716 1,716 1,226 14 527 .| 11/16/2018. | ..
256746 10 8 |DOLLAR TREE ORD.... 10.000 941 941 842 37 .| 11/16/2018.
25746U 10 9 | DOMINION ENERGY ORD.....ccoviiiiiiiiiniiiniiriiiisiississiesisssssssssssssssesssesssnsnes. | cosneons 31.000 2,567 2,567 2,282 114 352 .1 11/16/2018. | ..
25754A 20 1 |DOMINOS PIZZA ORD........cooimiiiriiiiniiisniiisnsisseisssissssssssssssssssssssssssssssssnns | conneees 2.000 588 588 529 5 92 .| 11/16/2018. | ..
257651 10 9 |DONALDSON ORD 6.000 346 346 284 1 62 62 .1 08/14/2019. | ..
25960P 10 9 |DOUGLAS EMMETT REIT ORD......coviriirirrreiieissisersesisesesssssssssssssssssssssesssssssssenss | snvenes 9.000 395 395 378 | e 3 17 A7 | s 10/15/2019. [ ovvvererirans
260003 10 8 | DOVER ORD........cooooiiiiciiiceiieseeisesiesessesesseseseesssssesesssesessssesssesesssesssssssssesesnnes | coonnes 7.000 807 807 613 14 310 | e | e 310 | oo 11/16/2018. | ....ocvvvee.
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260557 10 3 | DOW ORD.........ooirvimmriiimceiireiseseeiesesiesesiesess s | oo 37.000 2,025 2,025 2,111 78 (86) .112/18/2018. | ..
26210C 10 4 |DROPBOX CLAORD... 179 .250 (71) .| 06/28/2019.
264411 50 5 |DUKE REALTY REIT ORD......coooiuriiiriiiriiieneiiesesiesssieeesiesesssesssssssssssssisesssssens | oo . 589 484 15 149 .1 11/16/2018. | ..
26441C 20 4 | DUKE ENERGY ORD.......ccoiimiiiiriiiiiiiniinsiiesiesseississie s sssessessssnes | conneons 34.000 3,101 3,101 2,947 127 167 .1 11/16/2018. | ..
265504 10 0 | DUNKIN BRANDS GROUP ORD.. 5.000 378 378 .385 2 ) .| 10/15/2019.
26614N 10 2 | DUPONT DE NEMOURS ORD.......ccociviimiiimmiiimreiiceissesssesssssssssssssssssssssienns | cevvenns 2,054 2,634 19 .(580) .1 12/18/2018. | ..
26875P 10 1 |EOG RESOURCES ORD........ccocimmiiiriiiniinniissiisssisssisssissssssssssssssssssssssneses | conneees 586 .560 3 27 .110/15/2019. | ..
26884L 10 9 |EQT ORD.....coooieiiieiiceiieceiiecesisesiesesisessssess s | o 142 216 2 .(104) .1 11/16/2018. | ..
269246 40 1 |E TRADE FINANCIAL ORD......ccviiriiiiieiriieiesiseiesssssisesssssssssssessessssesessssssssenss. | avsenes 544 549 4) 12/16/2019.
27579R 10 4 |EAST WEST BANCORP ORD........ccoouriiireiireiicesiesesiesesessessssessssesssesssesssesssnes | ceevenas 341 371 7 36 .1 11/16/2018. | ..
277432 10 0 | EASTMAN CHEMICAL ORD.......ooovviiriiiriieniieseisessiseseisssesssssisssessessssesssssseies | v 793 T83 | s 25 62 .1 10/23/2014. | ..
278642 10 3 |EBAY ORD....oiiiiiiciiciicccissississs s | i 1,625 1,266 25 362 11/16/2018.
278865 10 0 |ECOLAB ORD.........corviureiimreiireiiseieesesssesesieseseesesssesessesesssesesssesesessssssessseesssens | cooeees 2,123 1,753 20 502 .1 11/16/2018. | ..
281020 10 7 |EDISON INTERNATIONAL ORD.....ccvvtrirmririireriieniresisisssssersssssesesssesssessssssnsenses | aveeees . 1,207 871 39 298 .| 11/16/2018. | ..
28176E 10 8 |EDWARDS LIFESCIENCES ORD.........ccocmiiiiiiiineeieneiieseissseessesesssessssesessesesienes | oneenes 9.000 2,100 233.290 2,100 1,401 21 11/16/2018.
28414H 10 3 | ELANCO ANIMAL HEALTH ORD......coovvuimreiimrriimrriiceiieseeiesssseseseesssissssesssiesenes | ceevenns 501 29.450 501 534 (33) .| 04/22/2019. | ..
285512 10 9 |ELECTRONIC ARTS ORD......cooooiiiiimiiiriiiiniissiesssiisssssssnssssssssssssssssssenssesness | oo 000 | s 1,505 | ........ 107.510 1,505 1,204 400 .| 11/16/2018. | ..
291011 10 4 |EMERSON ELECTRIC ORD........ccooociriiiireiireiieseieeseiisesessesesisesessesessesssssesesiesenes | coieees | 30.000 | ..o 2,288 | oo 76.260 2,288 2,089 59 495 11/16/2018.
292505 10 4 |ENCANA ORD.....ccoviiiiiiriieisieieiieisssisssesssesssssssssss e ssssssessssssssessesssssssessessnsse | avsenes A 24,047 146 | .......... 6.080 146 A7 1 (25) .| 11/16/2018. | ..
29261A 10 0 |ENCOMPASS HEALTH ORD 5.000 346 69.270 346 368 | s 5 38 .1 11/16/2018. | ..
29364G 10 3 |ENTERGY ORD....cooviiiriirciincinsiessnssssssssssisssssssssssssssssssssssssssssanns | avvseons 9.000 1,078 | ... 119.800 1,078 T77 33 304 11/16/2018.
29414B 10 4 |EPAM SYSTEMS ORD.......ccoovuriiimeiireniesesissesisesesiesesissesssesssssssesssesssssssssssssenns | coneenes 3.000 636 | ........ 212.160 636 518 118 .| 04/22/2019. | ..
294429 10 5 |EQUIFAX ORD.....ooiiiiiiiiriiiereiieceiiecesiesesisecessesesssesess s | oo 6.000 841 | ... 140.120 841 606 9 282 .1 11/16/2018. | ..
29444U 70 0 |EQUINIX REIT ORD......ccoooriiiriiiiniiisssiississssssssssssssssssssssssssssssssssssssssssssssnns | anvseons 4.000 2,335 | ........ 583.700 2,335 1,555 39 925 11/16/2018.
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD.......cosrviimrriririinrirsnneisssesisessesessessssssssnssennees | evvenes | eoe | covereeeeenns 17.000 | oo 1,376 | .......... 80.920 1,376 1,179 38 253 .1 11/16/2018. | ..
297178 10 5 |ESSEX PROPERTY REIT ORD......cvviiiiriiiiniiiesiesisiinsissiiesiesisessssssiiesiens | cevies 4.000 1,203 | ........ 300.860 1,203 1,023 31 223 .| 11/16/2018. | ..
298736 10 9 |EURONET WORLDWIDE ORD........cocoiriiimiiimeiiinniiinieissesessesissesesssssssssesssssssns | v 2.000 315 | . 157.560 315 294 21 .1 08/14/2019. | ..
30034W 10 6 |EVERGY ORD 846 65.090 846 782 25 108 .| 11/16/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD 1,276 85.070 1,276 1,006 32 300 .| 11/16/2018. | ..
30063P 10 5 |EXACT SCIENCES ORD.........ccoovvummrianirianeriicnienns 555 92.480 555 428 176 .1 11/16/2018. | ..
30161N 10 1 |EXELON ORD 2,096 2,111 67 22 .| 11/16/2018.
30161Q 10 4 |EXELIXISORD...... 247 251 (29) .| 11/16/2018. | ..
30212P 30 3 |EXPEDIA GROUP ORD.......... 649 702 8 (27) .1 11/16/2018. | ..
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD 624 .589 8 79 .| 11/16/2018.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.... e | s I 634 570 21 91 .1 11/16/2018. | ..
30231G 10 2 |EXXON MOBIL ORD......coviriirirrireernieeirnesnsssmssssessessssesesssssssssssssssssssssessessssssessenss | sevenes | eon | sverersnnes 176.000 12,281 69.780 | oo 12,281 | ...... 13,842 588 272 .1 10/15/2019. | ..
302445 10 1 |FLIR SYSTEMS ORD..... 7.000 364 52.070 364 334 5 60 .| 11/16/2018.
302491 30 3 | FMC ORD.....ciomiiimeiiceiireiiereesesessssesise s | i 7.000 699 | ...cco.... 99.820 699 505 | s 8 194 .1 11/16/2018. | ..
302520 10 1 [FNB ORD....ooiciiiriiicriisccisnsssesssisssisssnsnsssnssssnssssnssssnssssssssssssesnsssnnssens | wvvnnnns | ooe | sovernnnneenn 16,0000 [ 203 | e 12.700 203 188 4 15 15 . 06/28/2019. | ..
30303M 10 2 |FACEBOOK CL A ORD.......ccooooemirirerinreriinnrisnneiseneissseisnseisssssssssssssssssssssesnssesnns | evonenee | eoe | everennenn 100,000 | i 20,625 | e, 205.250 | .ooooriieennenns 20,525 | ... 17,005 25,905 | e | e 5,905 .110/15/2019. | ..
303250 10 4 |FAIRISAAC ORD......cocovvrminriirinrirerisineerssissiesssssssssssensnssessenssssssssnssssssnssessessnnes | svvenes | oo | vorvenrenneen 1000 | o375 | s 374.680 375 .326 49 49 | s 08/14/12019. | ...ooovvvrirenee
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311900 10 4 |FASTENAL ORD 28.000 1,035 1,035 .806 24 376 .1 11/16/2018. | ..
313747 20 6 |FEDERALREIT ORD 4.000 515 515 516 16 43 .| 11/16/2018.
31428X 10 6 |FEDEX ORD......oooiiiiiiriiiriiiriiieseiiesesiesessesessesessesssssesesssessssessssesessssssssessssnnns | coenenes | e | soverevinnns 12.000 | oo 1,815 | ... 151.210 1,815 2,178 16 .(363) .103/19/2019. | ..
315616 10 2 |F5E NETWORKS ORD......coooiiiiiiieiiierseieieiisiesisisisss s essssssssesssssssesssssenes | avsenes 3.000 419 | ... 139.650 419 533 (67) .| 11/16/2018. | ..
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 3,616 2,056 29 ..1,645 .1 11/16/2018.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.......ccoovuuriiemrrierrneireeiiresnisssnisesessesessssenes | cevvenns 590 504 12 86 .| 04/22/2019. | ..
316773 10 0 |FIFTH THIRD BANCORP ORD.........ccooviimiiiinriiniinsissiesnsisssissssssssssssssnniees | o 984 BT | s 29 231 .| 11/16/2018. | ..
31816Q 10 1 |FIREEYE ORD.....oiiiiiiiiicieiecciieeeiiesciiessiieseissssssssessssssess e | arevenas 165 163 3 .1 12/16/2019. | ..
320517 10 5 |FIRST HORIZON NATIONAL ORD......cccetuirrmririrriirsnseierssssseessssssssssssesssssssessens | aveneres . 248 231 | 2 17 08/14/2019.
33616C 10 0 |FIRST REPUBLIC BANK ORD.........ccooriiiriiimeiiceiiecesieneseesessesesssssessssesssssnsssnsenes | avevnns | ene | coreveeseees 12.000 | oo 1,409 | ........ 117.450 1,409 1,057 9 367 .101/16/2018. | ..
337738 10 8 |FISERV ORD.....cooviuiiiimriiieiiireiieceiieseisssessesessesessesessssesssssssssssessssessssessnins | oo 26.998 3122 | e 115.630 3,122 1,999 ..1,253 .| 11/16/2018. | ..
337932 10 7 |FIRSTENERGY ORD......ccooouiiriiimiiiiriiirisisseiessssiesssisssssesssssnesesssssssssssesssesnens | cvenes 23.000 1,118 | oo 48.600 1,118 892 35 254 11/16/2018.
33829M 10 1 | FIVE BELOW ORD....ccosiiiiiiirieiirieiiceeiseiiessiessissesissssssesssssssssessssessssssessenens | o 2.000 256 | ........ 127.860 256 217 38 .1 08/14/2019. | ..
339041 10 5 |FLEETCOR TECHNOLOGIES ORD........coeviirirriieniseisersnsssesesssssesessesssssssssesssnsaee | sesenes 5.000 1,439 | ... 287.720 1,439 991 510 .| 11/16/2018. | ..
343412 10 2 |FLUOR ORD.......cosiiiiiiiirieiieiiesesisesiesesisssissesssssssssssssessssessssessssesssseseseenens | oo 7.000 132 132 123 9 12/16/2019.
34354P 10 5 |FLOWSERVE ORD.........ccooooimriireiinniinsinesssssssessss s | nneies 7.000 348 348 369 | s 1 (20) .| 06/28/2019. | ..
345370 86 0 |FORD MOTOR ORD........ccooomiiimeiiireiineiineiisnesisesssssssssssesssssssssssssssssssssssnees | cvienes | eoe | covsneneens 185.000 | .oovvvecirrinens 1,721 1,721 1,676 111 305 .| 11/16/2018. | ..
34959E 10 9 |FORTINET ORD.....ccoooouiiiiriiiriiiereiiecesiesesiesesisesessesessesssssessessssesssssssssssssiies | oneeees 7.000 747 747 514 254 11/16/2018.
349590 10 8 |FORTIVE ORD.....ccoiviiriiiiiniriieiiesiiesississsisssisssensesessssssssisssssesssesssssssssens | onniies | eon | soreresnnnnns 14.000 | .o 1,069 1,069 1,056 4 122 .| 11/16/2018. | ..
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD 7.000 457 457 298 6 191 .1 11/16/2018. | ..
35137TL 10 5 [FOX CL A ORD.....ooomiiireiierieesiessiessisee s sssssssssssssssssssnssses | svnnees | ooe | eoverenesenns 18.000 | ovvoovevirriens 667 667 665 3 12/16/2019.
35671D 85 7 |FREEPORT MCMORAN ORD.........cocoiiiiiriiiieriseniseenissesisesessssessessssssssssnsnns | cevvenns 69.000 905 905 826 14 194 .1 11/16/2018. | ..
35905A 10 9 |FRONTDOOR ORD.......ccocuriiimriiimreiimresissesisesesssesessesessesesssesesssesessessssessssssssiens | coneeees 5.000 237 237 251 (13) .1 08/14/2019. | ..
36164V 30 5 |GCILIBERTY CLA ORD........ccoomviimiiiimriiineiisssisssiisssseensssssssssssssssssssssnnsssns | onneees 5.000 354 354 281 73 03/19/2019.
363576 10 9 |ARTHUR J GALLAGHER ORD.........ccocosimiiiiririceineiiseeisseisssessssessssessssesssenssens | o 9.000 857 857 .706 15 194 .1 11/16/2018. | ..
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD.........coiniieririeenrinnieenniersninenes | veniens | eee | weverneienns 10.000 | .o 431 431 .335 27 107 . [ 11/16/2018. | ..
366651 10 7 |GARTNER ORD m 736 131 .1 11/16/2018. | ..
369550 10 8 | GENERAL DYNAMICS ORD. ) 2,293 2,380 52 249 .| 11/16/2018.
369604 10 3 |GENERAL ELECTRIC ORD........ccocoimimriinmiiinmiiinnniisneiisnsisssissnsssssssssnssssnssennnnes | wvinnes | eoe | cveennnnei 808,000 | i 4,553 | i 11.160 4,553 3149 | 12 .1,404 .| 11/16/2018. | ..
370334 10 4 | GENERAL MILLS ORD 1,553 1,282 57 424 .1 11/16/2018. | ..
37045V 10 0 |GENERAL MOTORS ORD.... 2,269 2,217 94 195 .| 11/16/2018.
371901 10 9 |GENTEX ORD 348 295 3 52 .| 06/28/2019. | ..
372460 10 5 |GENUINE PARTS ORD.... 744 T | s 21 71 .1 11/16/2018. | ..
375558 10 3 | GILEAD SCIENCES ORD. 2,924 2,963 65 (19) .| 10/15/2019.
37940X 10 2 |GLOBAL PAYMENTS ORD... 2,556 1,537 3 ..1,069 .1 11/16/2018. | ..
380237 10 7 |GODADDY CLAORD........ 543 .508 18 .| 11/16/2018. | ..
38141G 10 4 | GOLDMAN SACHS GROUP ORD 3,449 3,032 62 943 .| 11/16/2018.
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD..........ccocosmiiimirimniineiiseiisesisnsseseesinsneins | v 187 A17 2 9 .1 10/15/2019. | ..
384109 10 4 | GRACO ORD.......ooimiiiriiiriiinsississssssie s | oo 416 .362 1 54 54 .1 08/14/2019. | ..
384802 10 4 |WW GRAINGER ORD.........cooooriiiriiimreiireeiesesiesesisesesssessssesissssesssssessssesssisens | oo 1,016 841 17 168 [ oo | e 168 |.. .112/18/2018. | ..
38526M 10 6 | GRAND CANYON EDUCATION ORD......ccovuierrierrireirerisnssesessssssssssesssnssssesssnsns | aveneees 287 292 () RN IR [ 10/15/2019. [ ovvvererirans
40171V 10 0 |GUIDEWIRE SOFTWARE ORD........cooriiireiireiicesicesisesiseesessesssssesesssssesssssens | coneenes 329 263 89 89 | e 11/16/2018. | ....ocvvvee.
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40412C 10 1 |HCA HEALTHCARE ORD........cooouiiiimriririeieieiseseisseseisessisessesesesssssssssesssssesesnens | anevnns | ene | corevereneees 12.000 | oo 1,774 | ... 147.810 1,774 1,684 19 280 .1 11/16/2018. | ..
40416M 10 5 |HD SUPPLY HOLDINGS ORD.. 362 .349 24 .| 11/16/2018.
40434L 10 5 |HP ORD 1,315 1,272 | e 11 21 43 .| 04/22/2019. | ..
406216 10 1 |HALLIBURTON ORD 1,052 1,073 2 4) .| 12/16/2019. | ..
410345 10 2 |HANESBRANDS ORD 252 .304 8 (51) .1 03/19/2019.
412822 10 8 |HARLEY DAVIDSON ORD........ccovuuiviimiriimiriisesisessesessssesessssssessssssssssssssssssssnns | o 298 331 12 25 .1 11/16/2018. | ..
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD.........cccocoommmiiimmmiiinmiiinniissniiinnies | o 1,094 89T | 5 1" 203 .1 03/19/2019. | ..
418056 10 7 |HASBRO ORD........cooouriiireiiceiireiiesesiesesisesessssssssesssesesssssesssssssssssssssssssisns | cvieies 634 586 16 146 .1 11/16/2018. | ..
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD......cccosvuerrniiiriniisernniersnseeessssesssssssnes | snvens 273 250 | e 3 3 23 08/14/2019.
42250P 10 3 |HCP REIT ORD.....cosiiiiiiiiceiieceeisseeiesesisssisesesessssessssesssesss s | connenes 793 657 34 150 .1 11/16/2018. | ..
423452 10 1 |HELMERICH AND PAYNE ORD..........cootviiiriemriiimresieeiissesissesssssssssssssesssisnsssnens | o 273 376 17 (15) .| 11/16/2018. | ..
426281 10 1 |JACKHENRY AND ASSOCIATES ORD.........ccooooimiiimriirneiiniieissiesssiesssssesneseins | v 437 415 2 22 08/14/2019.
427866 10 8 |HERSHEY FOODS ORD.........ccocuuireiimreiiresissesissessssessssesesesesssssesessssssssssesesssssnes | oo 1,029 764 21 279 .1 11/16/2018. | ..
42809H 10 7 [HESS ORD.....cciiiiiiiriieiinieieissieie et sssisesssssssssssesssssssssensens. | rosvnes 869 .750 13 342 .| 11/16/2018. | ..
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........coooiriiimiiieriiieneieneesesesiesesesesesiens | ceevenns 1,142 1,095 | oo 9 32 191 11/16/2018.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD 293 .260 3 34 .| 10/15/2019. | ..
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD 1,553 .986 8 548 .1 12/18/2018. | ..
436106 10 8 |HOLLYFRONTIER ORD........cooriiuriiimmeiimmeiireieesesssesesesessesesssesessesesssesessessssssees | oo 406 370 5 35 06/28/2019.
436440 10 1 |HOLOGIC ORD.....ouvvuiiiiririicisesisisissssssssssssessesssssesssssssesssesssssssssessessssssesssssnsss | avsenes 679 52.210 679 548 144 .| 11/16/2018. | ..
437076 10 2 |HOME DEPOT ORD........cooouuriiiriiiceeiesesiecesssessssessesesssesessssssssesesssessssesessssnenes. | cvenes 000 | e 10,264 | ........ 218.380 | .o 10,264 8,371 246 ..2,101 .103/19/2019. | ..
438516 10 6 |HONEYWELL INTERNATIONAL ORD......coovuerviomriirmeiieeesesissssssesssssssssesssssnens | v 30.000 5310 | .o 177.000 5,310 3,362 84 .1,346 01/23/2017.
440452 10 0 |HORMEL FOODS ORD.........ccoovuimreririreeireeisnneesenessssssssssssssssssssessssesssnesseness | wvnenes | eoe | covereneeenns 14.000 | oo 632 632 631 1 .1 12/16/2019. | ..
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD.......ccooooriieeiirerieriieseieesesissesieessioenees | oeeeees 35.000 649 649 B74 | 9 30 66 .1 11/16/2018. | ..
44267D 10 7 |HOWARD HUGHES ORD.........cccooommmiinmiiinniinniisciessscsssissnsssssssssssssssssssssss | avvieeas 2.000 254 254 248 6 06/28/2019.
443510 60 7 |HUBBELL ORD......ccoiiiiiiciiiciiieeeeieceeiesesesesiesessesessesesssesesssesesssssessssesssesssesnnens | cooenes 3.000 443 | ... 147.820 443 321 10 145 .1 11/16/2018. | ..
443573 10 0 [HUBSPOT ORD.....cooiiiiiiiiiiiiesiriiniissiissiesie s ssssssssssassssssssessssiss. | envienes 1.000 159 | oo 158.500 159 .185 (27) .108/14/2019. | ..
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD........ccooovviimiiiireiiiniiesniiseiesnniisnnies | o 7.000 264 264 232 4 32 .1 08/14/2019. | ..
444859 10 2 |HUMANAORD.......... 6.000 2,199 2,199 1,592 3 607 .| 06/28/2019.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.........ccoomvirriirriineiiinniissniisssiisnniesneies | covnes 5.000 584 584 494 4 90 .| 04/22/2019. | ..
446150 10 4 |HUNTINGTON BANCSHARES ORD........ccocmmrviimieimreiiseniseeiseseesessssseseseeseseesens 52.000 784 784 T70 | s 8 30 164 .1 11/16/2018. | ..
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 2.000 502 502 427 2 75 .| 10/15/2019.
447011 10 7 [HUNTSMAN ORD.....ccoooviiiiiiriiiniieseiisssiiesssisssisssssssssssssssssssssssssssssssnssssness | wvnnnns | ooe | covereneeenns 11.000 | oo 266 266 231 7 54 .| 11/16/2018. | ..
44919P 50 8 |IAC INTERACTIVE ORD......coomirviimriiimiriimseiinseiieressesessssessssssssssssessssssssssssssnns | coneeees 4.000 996 996 731 264 .1 11/16/2018. | ..
449253 10 3 |IAAORD.... 6.000 282 282 214 68 .| 11/16/2018.
44980X 10 9 |IPG PHOTONICS ORD..........vvimirereririeniseeeissssissssisessesessssssssssssssessssesssssseses | coneeees 2.000 290 290 217 63 .1 11/16/2018. | ..
45167R 10 4 |IDEXORD 3.000 516 | ........ 172.000 516 .385 6 137 .| 12/18/2018. | ..
45168D 10 4 |IDEXX LABORATORIES ORD.. 5.000 1,306 261.130 1,306 1,007 376 .| 11/16/2018.
452308 10 9 |ILLINOIS TOOL ORD......coocviiiiiiiiiiiiiciiisiiesissiisissssissssssssssssssssssssssssssessssness. | consens | oo | consvennios 16.000 | ..ocovvvcrieninnne 2874 | ... 179.630 2,874 2470 | oo 17 65 847 .| 11/16/2018. | ..
452327 10 9 | ILLUMINA ORD......covviiriiiriiiriisiisssississssssssss s ssssssssessssssans | oo 6.000 1,990 | ........ 331.740 1,990 1,920 191 .| 11/16/2018. | ..
45337C 10 2 [INCYTE ORD.....ccoiiuimiiiimceiisienisesesissesisssissessseesssss s | crevinas 9.000 786 | .......... 87.320 786 599 214 .1 11/16/2018. | ..
457187 10 2 |INGREDION ORD.......ccoiiriiriiriinirsiisieisssiessesssisessssssessssssssssssssesssssssssessssssssessnns | avseres 4.000 372 92.950 372 405 | 3 10 B | oo | e8| 11/16/2018. | ..ooverrans
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45784P 10 1 |INSULET ORD.....vioiiiiriiireiieseiieseiiesessesesieseseesessesesie s seseessssesesienenes | oeeeees 3.000 514 | ... 171.200 514 .358 155 .| 06/28/2019. | ..
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD... 3.000 175 58.280 175 183 (8) .| 08/14/2019.
458140 10 0 [ INTEL ORD.....ccooiiimiiirieiieeiieseeieseeissesissssisssessessssessssssssssssssenessessssessseesenes | cvnenes | eoe | cvveeeeens 186.000 | ..ovvevriiis 11,132 | s 59.850 | ...ooveririnnnes 11,132 9,084 234 ..2,403 .1 11/16/2018. | ..
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......ccoooiiimiiiniiieiieriinsississiessieninnins | coienes 23.000 2,129 92.550 2,129 1,851 19 278 .1 04/22/2019. | ..
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD.. 37.000 4,959 | ... 134.040 4,959 4,498 238 754 .1 11/16/2018.
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD... 5.000 645 | ....... 129.020 645 T15 | s 4 15 (26) .1 11/16/2018. | ..
460146 10 3 |INTERNATIONAL PAPER ORD.........ccoomviiimriiinniiineiisnniissssissssissssessssssssssssssssnns | oo 20.000 921 | oo 46.050 921 924 40 114 .| 11/16/2018. | ..
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.........cccoumivemivimeiercerisceiisnesienesinnne | cvvenes [ eoe | cevereeeeenns 19.000 439 23.100 439 457 18 47 .1 11/16/2018. | ..
461202 10 3 | INTUIT ORD...coiiiiiciieieierisieisisissssssesssssessessssssessssssssessesssssssssesssssssssessssssssssnes | sonenes | oo | vevesennenns 11.000 | .o 2,881 | ... 261.930 2,881 2,326 21 716 11/16/2018.
46120E 60 2 |INTUITIVE SURGICAL ORD.......ccoooieiirerireiieneeisesiseiissesissessssssssssssssssssseens | coneenes 5.000 2,956 | ........ 591.150 2,956 2,593 561 .1 11/16/2018. | ..
46187TW 10 7 | INVITATION HOMES ORD.......covueuiriiriiineiinsieinsesiesesiesssssssssssessssssssssssssnssssnnns | avvvnes | eve | oorevineenes 19.000 569 29.970 569 508 5 62 .| 06/28/2019. | ..
462222 10 0 |IONIS PHARMACEUTICALS ORD..........cooooimiiiimiirniisniiisniessneesssessssessssesesnssenns | o 5.000 302 | ..o 60.410 302 .269 32 11/16/2018.
46266C 10 5 |IQVIAHOLDINGS ORD.........coooveimieimmeiimreiimceiisesissesesesessesessesesesseseesesssesssessens | ceevenns 7.000 1,082 | ........ 154.510 1,082 836 268 .1 11/16/2018. | ..
46284V 10 1 [IRON MOUNTAIN ORD......corirririirriniirirenierssssiessssssssessssssssssssssnsssessesssssssssenses | avesne | one | eerersennonns 13.000 | oo 414 | .. 31.870 414 A40 | 8 32 (7 .| 11/16/2018. | ..
46590V 10 0 |JBG SMITH PROPERTIES ORD..........couuuriiimreeireiiseiieneeisnesseseesesessesessensssenees | coneenes 6.000 239 39.890 239 234 | 1 1 5 10/15/2019.
46625H 10 0 | JPMORGAN CHASE ORD.......cooiiiiniiiciierinisiissisiiesississsssssssssssssssssssssessinss | venens | onn | vevivenens 136.000 | .o 18,958 | ........ 139400 | ..covvvviiciinne 18,958 7,039 449 ..5,682 .| 12/18/2018. | ..
466313 10 3 |JABIL ORD....ccooiiiiiiiiceiiceiceseiseisesi s | o 8.000 331 .326 5 .1 12/16/2019. | ..
469814 10 7 | JACOBS ENGINEERING GROUP ORD........commiiimiiiririiieneierreeieseisseisseseesessins | o 6.000 539 445 4 188 11/16/2018.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD s | e ....14.000 299 .300 25 56 .| 11/16/2018. | ..
477143 10 1 | JETBLUE AIRWAYS ORD.......cooiriimeiiieeisesissesissessssesssesssssesssessssssssssssssssssnnes | oo ....15.000 .18, 281 217 3 .| 06/28/2019. | ..
478160 10 4 | JOHNSON & JOHNSON ORD.......ooomriimriimiriimmenissssesssssssssssssesssssssssssssnnnnes. | evneees | ane | svvreeneens 105.000 | .oocvvevrriirnns 15,316 | ........ 145.870 | ovvvverrii 15,316 | ...... 15,125 351 .1,649 10/15/2019.
48020Q 10 7 | JONES LANG LASALLE ORD.........cooovoirriimeiirmeeinesiesesessessssesessessssesessessssssens | e 3.000 522 | e 174.090 522 468 3 54 .| 04/22/2019. | ..
48203R 10 4 |JUNIPER NETWORKS ORD.......coocriiiiirieiireneinensiessisenssesssssesssssssssssessssnseees | snvvnns | ene | cereveeneees 16.000 | .ovooovierieens 394 | ... 24.630 394 458 12 (36) .1 11/16/2018. | ..
48238T 10 9 |KARAUCTION SERVICES ORD.........ccocoomimiiimiiiiniinniissiessesssssissssssssssssnsssns | conneees 6.000 131 | 21.790 131 A30 | 1 1 1 11/16/2018.
482480 10 0 | KLA ORD ..o snssssnsesssssnnsens. | oo 7.000 1,247 | ... 178.170 1,247 678 22 621 .1 11/16/2018. | ..
485170 30 2 |KANSAS CITY SOUTHERN ORD.........ccoovummmirirririnnissnsisnnisssssssssssssssssssssnssssns | sovees 4.000 613 | ........ 153.160 613 403 | 2. 6 231 .1 11/16/2018. | ..
487836 10 8 |KELLOGG ORD........ccoouiiiiriiiriiiceiieneissiiesssissssisssssssesessssssssssssssssssssnnsens. | cooines 761 69.160 761 679 25 134 .1 11/16/2018. | ..
493267 10 8 |KEYCORP ORD. I 992 20.240 992 897 35 268 .| 11/16/2018.
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD..........ccooovuimriiniiiinnieineiissiesssiesssssssssssssssnnes | o 8.000 821 | 102.630 821 464 324 .| 11/16/2018. | ..
49427F 10 8 |KILROY REALTY REIT ORD......ccooviiriiimiiiereiieceiieseiiesesiecesissesisesesesesssssessssssesens | coneeees 5.000 420 83.900 420 .369 2 50 .| 06/28/2019. | ..
494368 10 3 |KIMBERLY CLARK ORD.......cocvirririieriinrirersisinsiensssseiensssessssssssnssssssssenssnssssens | sevenes | oo | verveneneen 15,000 | oiiiiiiiiiiinnnnnnn2,083 | i 137.550 2,063 1,175 61 354 .| 06/20/2012.
49446R 10 9 |KIMCO REALTY REIT ORD........coomiiimriimriireiiseiissnsissesissssssssssssssssssssssssssnss | avvveons I 20.710 393 299 21 115 .| 11/16/2018. | ..
49456B 10 1 |KINDER MORGAN CL P ORD.....cccciviiiiiiiiiiiriirissisiiesisisssissississssisssssssissies | coieees 89.000 1,884 | ... 21.170 1,884 1,539 85 515 .| 11/16/2018. | ..
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD...... 6.000 215 35.840 215 198 1 17 .| 08/14/2019.
500255 10 4 [KOHL'S ORD......ccoviiiiiiieiiiiiieseeieceisesisessesesssssssessessssessssessssessssesssssesesiesenes. | o 7.000 357 50.950 357 433 19 .(108) .1 12/18/2018. | ..
500754 10 6 |KRAFT HEINZ ORD 30.000 964 32.130 964 .986 36 (22) .| 04/22/2019. | ..
501044 10 1 |KROGER ORD 39.000 1,131 28.990 1,131 992 18 139 .| 04/22/2019.
501889 20 8 |LKQ ORD.....cooiiiiiiiiiiciiciiccisrisissisiesisis s sssesssessssssssesssssssnsies | censiens | o | onsienniin 14.000 500 35.700 500 .398 168 .| 11/16/2018. | ..
502431 10 9 |L3HARRIS TECHNOLOGIES ORD 9.000 1,781 | ... 197.870 1,781 1,318 22 546 .1 12/18/2018. | ..
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD 4.000 677 | oo 169.170 677 657 171 .1 11/16/2018. | ..
512807 10 8 |LAMRESEARCH ORD.....ccoioiiiiiriiieirerisisiesieissssiessssssssessssssssessessssssssesssnsns | avsenes 7.000 2,047 292.400 2,047 1,036 | oo 8 23 .1,094 11/16/2018. | oo
512816 10 9 |LAMARADVERTISING CLA REIT......coooiiiiiireiiereiieneiieseeissesiesesessessesssesssssns | coienes 4.000 357 89.260 357 .305 8 52 08/14/2019. | ...
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513272 10 4 |LAMB WESTON HOLDINGS ORD...........cooveuevimmmiemneiseneiseneisesessesessssesssssessesssens | oo 6.000 516 | ..o 86.030 516 451 5 75 .112/18/2018. | ..
517834 10 7 |LAS VEGAS SANDS ORD, ....15.000 1,036 69.040 1,036 807 46 255 .| 11/16/2018.
518439 10 4 |ESTEE LAUDER CL A ORD......coooiiiiireiimieiiceiieseeiseseesessesssiesssssesssssessssesssesnees | o 8.000 1,652 | ....... 206.540 1,652 1,152 14 612 .1 11/16/2018. | ..
521865 20 4 |LEAR ORD....ooioiiiiiiiiiiiciiesesiissis bbb nsssnsns | aveenes 3.000 412 | 137.200 412 404 9 43 .| 11/16/2018. | ..
524660 10 7 |LEGGETT &PLATT ORD 6.000 305 50.830 305 252 53 .| 10/15/2019.
525327 10 2 |LEIDOS HOLDINGS ORD........ccosrviemiiemreiimieiimresimsesssesssssessssesssssesssessssssssssessnens | oo 6.000 587 | ..o 97.890 587 .388 8 271 .1 11/16/2018. | ..
526057 10 4 |LENNAR CLA ORD.......ccooooiimriiiriiinnisssississssssssssssssssssnsssssssssssssssssssnsses | avinnns | ooe | sovesneieons 13.000 725 55.790 725 534 2 216 .| 11/16/2018. | ..
526107 10 7 |LENNOXINTERNATIONAL ORD........cooooriviiirirnieinseiseneiseseesssssssesessesessessssenees | oo 1.000 244 | ... 243.970 244 253 | s 2 (9) .103/19/2019. | ..
530307 10 7 |LIBERTY BROADBAND SRS A ORD.......cccceomirrirreriiirenirisissersissssssssenssssessessssenes | aveeres 2.000 249 | ... 124.560 249 239 10 12/16/2019.
530307 30 5 |LIBERTY BROADBAND SRS C ORD........ccoouurviimemimreiisesienesienessenessenessensssnnens | oo 4.000 503 | ... 125.750 503 335 215 .1 11/16/2018. | ..
531172 10 4 |LIBERTY PROPERTY REIT ORD.......ccoovviiriiriiineiiereiseseiseseiseseisssesssssssssesiene | oo 8.000 480 | ......... 60.050 480 A0B | s 3 75 .1 08/14/2019. | ..
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD.........ccoovvimmiiriiiiniiiiniisniiisneiinnens | v 7.000 337 | e 48.140 337 283 78 11/16/2018.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD..........ccooocmrieireirmirirneeissseiseneeenenens | coeees 9.000 414 | 45.965 414 285 137 .1 11/16/2018. | ..
532457 10 8 |ELILILLY ORD....oiiiiiriiiiirirrieissseienssiseens s sssesss st sssessssssssenss | avsnenes 37.000 4,863 | ... 131.430 4,863 4,212 95 581 .| 11/16/2018. | ..
534187 10 9 |LINCOLN NATIONAL ORD.......cooovuiiriimmeiicemisesisesessesisssesssssssssssssssssessesssssssssns | evnenes | eoe | covereneeenns 10.000 590 59.010 590 630 15 77 11/16/2018.
537008 10 4 |LITTELFUSE ORD.......cccooiiiiiiiiiiiiiiniiiniissisiiesisesnsisssisss s sssssssssassssssienes | cesiens 1.000 191 | ... 191.300 191 184 2 20 .| 11/16/2018. | ..
538034 10 9 |LIVE NATION ENTERTAINMENT ORD........ccoooimmmmimiiiinriiinniissssiessisssniessssesnniens. | v 6.000 429 | ..o, 71.470 429 416 13 .1 08/14/2019. | ..
539830 10 9 |LOCKHEED MARTIN ORD........coovuriiimreiirreniiesissesessesisssssssssssesssessssssssssssnsons | evnnees | eoe | covereneeeons 11.000 | oo 4,283 | ... 389.380 4,283 3,268 99 .1,403 12/18/2018.
540424 10 8 |LOEWS ORD......cocimiiiriiriiierieirieisisisnsieiessssssesssssssssssssssssssssesssssssssesssssssssssssensonss | sovenes | oo | vevesennenns 11.000 577 52.490 577 546 3 77 .| 11/01/2017. | ..
54142L 10 9 |LOGMEIN ORD 2.000 171 85.740 171 A75 3 8 .1 11/16/2018. | ..
548661 10 7 |LOWE'S COMPANIES ORD........coouiiimiiiiiniiniiiesiesissisniissiiesiessesssssssssissssiens | ceviees 32.000 3,832 | ... 119.760 3,832 3,047 63 814 03/19/2019.
550021 10 9 |LULULEMON ATHLETICA ORD.......ccoooiriireiimeiieneeienesissesessesesesesssesesesssessssesens. | o C 4.000 927 | ... 231.670 927 693 234 .| 04/22/2019. | ..
55261F 10 4 | M&T BANK ORD........ooiiiiiiiimreiiceiiecesicesicesisssss s | oo 6.000 1,019 | ..o 169.750 1,019 1,014 25 160 .1 11/16/2018. | ..
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.......cccoomimiiimiiiniiinniiisneisssissesssssiesnnies [ o 23.000 765 33.270 765 612 12 207 11/16/2018.
55306N 10 4 |MKSINSTRUMENTS ORD.......ccooiriiiciirineiinneieeeisseseesesessesessssessesessssessessssns | aeevenns 2.000 220 | v 110.010 220 148 2 91 .1 11/16/2018. | ..
55354G 10 0 [MSCIORD.......oommriiriiicriinsisessisss s | aneseoas 4.000 1,033 | ....... 258.180 1,033 613 10 443 .1 11/16/2018. | ..
55616P 10 4 |MACYS ORD.....ccooiiiiiiiriiiciieceisseisseissesisnsssssssessssessssssssssssssssssnssssssssssssens | connenes | e [ eevvenminnnmsinnnins | connmvesnnsnnnssnssennnnes | sevennns 191800 | it | oereessiessessieneies | ceveesesssssieneeens .103/19/2019. | ..
562750 10 9 |MANHATTAN ASSOCIATES ORD... 239 244 5 .| 08/14/2019.
56418H 10 0 | MANPOWERGROUP ORD 291 238 7 97 .| 11/16/2018. | ..
565849 10 6 |MARATHON OIL ORD 543 688 8 (30) .1 11/16/2018. | ..
56585A 10 2 |MARATHON PETROLEUM ORD.. 1,567 1,702 55 32 .| 11/16/2018.
57060D 10 8 |MARKETAXESS HOLDINGS ORD 758 643 2 115 .| 06/28/2019. | ..
571748 10 2 |MARSH & MCLENNAN ORD........cccccviiimririiniicnnissiicnnnisnicssissisesssssnssensissinns | cevenns | o | oerirenneenni20.0000 | i 2,228 | e, 111.410 2,228 1,676 35 633 .| 09/18/2018. | ..
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD 151.430 1,969 1,601 20 478 .| 12/16/2019.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD..........ccocooommmvrmmmnrinnnermneerenesesneniennsssnnseennnes | evivenee | eoe | erevrnnneeennni 200000 | o859 | i, 279.640 559 378 4 216 .1 11/16/2018. | ..
574599 10 6 |MASCO ORD 672 438 7 263 .| 11/16/2018. | ..
574795 10 0 |MASIMO ORD 316 314 2 .| 12/16/2019.
57636Q 10 4 |MASTERCARD CL A ORD......ccoomiiiiinriniinicssissiienesissssissississsssssssssssssisssssenns | cvnneens | oo | eeeirnrrnn36.000 | i 10,749 | 11010298590 | v, 10,749 7,166 48 ..3,958 .| 11/16/2018. | ..
577081 10 2 [MATTEL ORD......ooiiiiiriiiriiriisseiesssssi s nssesnssssnns | o 217 220 57 .| 11/16/2018. | ..
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD........ccoooveiririniirireiireieesesessenissssissseisens | coneeees 800 693 24 139 .1 11/16/2018. | ..
579780 20 6 |MCCORMICK ORD.......coiriuiiiriieiiieieiserisiessessssssssssssssssssssesssssssssessssssssesssessssanens | avseres 849 T80 | e 1 152 11/16/2018. | ..ooverrans
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580135 10 1 |MCDONALD'S ORD.......coocvuiuiuimceiimieeiesesiseseieesesiesesssessssesssssssssesssssssssssssesssins | oo 32.000 6,324 | ........ 197.610 6,324 5,962 151 641 .112/18/2018. | ..
58155Q 10 3 |MCKESSON ORD.. 9.000 1,245 1,245 1,115 14 251 .| 11/16/2018.
58463) 30 4 |MEDICAL PROPERTIES REIT ORD.......coooiuiiiiimiieirieiseeieeeiiesesessssssessssssssinnes | ceevenns 17.000 359 359 283 17 86 .1 11/16/2018. | ..
58933Y 10 5 |MERCK& CO ORD........cosmriimriinriinniinsiinnissssissssssssssssssssssssssssssssssssssnnsss | conneies | e | coneevionn 106.000 | ..oovocrierirnns 9,641 9,641 8,063 233 1,541 .1 11/16/2018. | ..
59156R 10 8 |METLIFE ORD 39.000 1,988 50.970 1,988 1,765 51 223 .1 03/19/2019.
592688 10 5 |METTLER TOLEDO ORD 1.000 793 | . 793.280 793 599 228 .1 11/16/2018. | ..
594918 10 4 |MICROSOFT ORD........ccoomviirriimniinniisssisssissssssssssssssssssssssssssessssssssssssssess | svinnes | ooe | sovnnneees 302.000 | ..oocoovviiinen: 47,625 | ........ 157.700 | oo 47,625 | ..... 13,491 546 16,749 .1 12/16/2019. | ..
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........ccoouermrirmmriririirinieseneesessesesesssesssssesesssseses. | cvieees 10.000 1,047 | ........ 104.720 1,047 756 15 328 .1 11/16/2018. | ..
595112 10 3 |MICRON TECHNOLOGY ORD......cceevmirriirrinrieiiiisernssessssssssesssssssesesssssssssssssesnsss | aveneees 50.000 2,689 53.780 2,689 1,973 1,103 11/16/2018.
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD........cooovcmrieierierieisneeissesssesissnsennns | ceevenns 5.000 659 | ... 131.860 659 505 19 181 .1 11/16/2018. | ..
596278 10 1 |MIDDLEBY ORD........cosiiiiriiimreiimreiineesisesissesisssssesesssssssessssessssesssssssssssssisenes | oo 2.000 219 | 109.520 219 263 (44) .| 04/22/2019. | ..
60770K 10 7 |MODERNA ORD......ccoooiimiiimiiiriiieneiiesesissiesssisesi s sssssssssssnnees | conneees 10.000 196 | oo 19.560 196 143 52 10/15/2019.
608190 10 4 |MOHAWK INDUSTRIES ORD........cooiriiummiiiceiireeiseieesesesesesesseseesessssesssesssesenens | oo 2.000 273 | . 136.380 273 247 39 .1 11/16/2018. | ..
60855R 10 0 | MOLINA HEALTHCARE ORD.......ccviiriiiireriiinirsieissssiessssssssesssisssessessssssssessans | sosvenes 2.000 271 | e 135.690 271 250 39 .| 11/16/2018. | ..
60871R 20 9 |MOLSON COORS BEVERAGE CL B ORD..........ccocoomeiiieriniriserisseisssessssessneens | ceevenas 8.000 431 53.900 431 518 16 (18) 11/16/2018.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD........ccoovviuriirriiieneiireiseseesssessesesssssssens | v 64.000 3,525 55.080 3,525 2,834 .18 68 963 .| 11/16/2018. | ..
61174X 10 9 |MONSTER BEVERAGE ORD..........cccocosiiiiiiiiniiisniisniissiesssisseesssesssssssssinns | connenes 18.000 1,144 63.550 1,144 1,004 258 .| 11/16/2018. | ..
615369 10 5 | MOODYS ORD........ciiuimiiirieireeiseseisseeisessssessss s sssesesseseseseseseesenes. | v 8.000 1,899 | ........ 237.410 1,899 1,178 16 779 11/16/2018.
617446 44 8 |MORGAN STANLEY ORD......cocosiirirriiiirerinisiresieissssiesssssessesssssssessssssssssssssssns | avenenes 57.000 2,914 . 2,914 1,400 74 654 .| 02/02/2016. | ..
61945C 10 3 | MOSAIC ORD........oiviimceeiceiisesiecessesessseseesesssesessesess s ssessssssens. | aeevenns 17.000 368 | .........21.640 368 344 1 24 .110/15/2019. | ..
620076 30 7 |MOTOROLA SOLUTIONS ORD.......cvveemviemmreiimreismeeesssessssssesssssssssssssssssssssessenns | oo 7.000 1,128 | ... 161.140 1,128 910 | oo 4 16 323 11/16/2018.
626717 10 2 |[MURPHY OIL ORD....ccccooouiiimiiiiieiiniiineisesiessesessessssssessesssssssssesessessssesessenes | oo 7.000 188 26.800 188 219 7 24 .1 11/16/2018. | ..
B2886E 10 8 |NCR ORD.......cooiiieiiiiieiiceiice et | eeenes 5.000 (TG —— 35.160 176 171 5 .1 12/16/2019. | ..
629377 50 8 |NRG ENERGY ORD........cocoiiimiiiimiiiniinniineisssisssissssssssssssssssssssssssssssnnnes. | coenes 14.000 557 557 550 2 2 11/16/2018.
636180 10 1 |NATLFUEL GAS ORD.......cooviiiiireiiceiiceeiesesisenesiesesssesessssesssesesssssssssssssssssssss | oo 4.000 186 186 187 | oo 2 (1) .1 12/16/2019. | ..
636518 10 2 |NATIONAL INSTRUMENTS ORD.......cooviriirriiiririieisersiersssseeesssisssesssssssnsseens | aveenes 6.000 254 254 253 2 1 .108/14/2019. | ..
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD.........coooooiriiimiiireiiseiissneisneissnisis [ v 7.000 375 375 366 1" 9 .103/19/2019. | ..
640268 10 8 |NEKTAR THERAPEUTICS ORD.. 8.000 173 173 167 6 .| 12/16/2019.
64110D 10 4 [NETAPP ORD......cooiiiiiriiieiicciscississinsss s | anvseoas 12.000 747 62.250 747 863 21 31 .| 11/16/2018. | ..
B4110L 10 6 | NETFLIX ORD....ooiieiiiiiciiiceiieseeiceiiecesiesesiesessesesssesessesesssesessesesssessssssssssennnes | oo 17.000 5,501 5,501 4,864 934 .110/15/2019. | ..
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.... 4.000 430 430 360 144 .| 11/16/2018.
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD........ccoocovmviiimiiiniiineiieniisseissnsins | v 17.000 274 274 294 | s 9 34 32 .| 11/16/2018. | ..
64829B 10 0 |NEW RELIC ORD 2.000 131 131 134 3) .| 12/16/2019. | ..
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD 23.000 276 276 277 12 (0) .1 03/19/2019.
650111 10 7 |NEW YORK TIMES CL A ORD. 7.000 225 225 228 1 ) .| 06/28/2019. | ..
651229 10 6 |NEWELL BRANDS ORD.......cciviiriiiiiieiiiieiesisisessssssessssssssssssesssssssssesssssssssensens | avseres 20.000 384 384 434 18 13 .| 11/16/2018. | ..
651639 10 6 |NEWMONT GOLDCORP ORD. 35.000 1,521 1,621 1,179 39 308 .| 10/15/2019.
65249B 10 9 [NEWS CLA ORD.....cooiiiiiiiiiiiisissicsisi s nesnenes | coiienes 18.000 255 255 244 4 50 .| 11/16/2018. | ..
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD.......cocoorrviimriinniinciisseissesisssesssinssins | onneees 2.000 235 235 195 1 40 .1 10/15/2019. | ..
65339F 10 1 |NEXTERA ENERGY ORD........ccooouiiiiiriiiiiiieseiseseisssseissessssesssssesessssessesesssssessens | oo 18.000 4,359 | ... 242.160 4,359 3,247 90 21,280 | e | s 1,230 .1 11/16/2018. | ..
654106 10 3 |NIKE CL B ORD......ccoiiiririiiiiiiiersiieiesisisisesis st sssnsssssessssssenss. | avsnenes 50.000 5,066 | ... 101.310 5,066 3,738 .12 44 1,359 | | e 1,359 | e 11/16/2018. | ..ooverrans




AXAE

Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
65473P 10 5 |NISOURCE ORD........oiiiiiiriiimreiiceieesesiesesiesessesessesesssesessesssssesessessssesssiesssins | oneeees 17.000 473 473 450 14 42 .112/18/2018. | ..
655044 10 5 |NOBLE ENERGY ORD.. 22.000 546 546 554 10 134 .| 11/16/2018.
655663 10 2 |NORDSON ORD.........coovuumriiimreiimresimcesisesisesessessesessesessessssesssssesssssssssssenenns | oo 2.000 326 326 283 | s 1 1 43 .| 06/28/2019. | ..
655664 10 0 |NORDSTROM ORD.......cocoiviiriireriiiiirerisisisesiesssssisessssssessessssissssesssssssssssssesssssenss. | aveenes 6.000 246 246 213 2 33 .110/15/2019. | ..
655844 10 8 |NORFOLK SOUTHERN ORD... 13.000 2,524 2,524 2,237 47 580 .1 11/16/2018.
665859 10 4 |NORTHERN TRUST ORD........ccoomviimriiimmriiieiieeiinsesssessessssssssssssssssssssssssssnsnens. | o 9.000 956 | ........ 106.240 956 878 | oo 6 22 204 .1 11/16/2018. | ..
666807 10 2 |NORTHROP GRUMMAN ORD.........ccoooommmiimiiiniiiiniisniessiisssisnssssssssssssssnnies. | v 6.000 2,064 | ... 343.970 2,064 1,636 31 594 .| 11/16/2018. | ..
668771 10 8 | NORTONLIFELOCK ORD........cocoiriuirieirreiimceiisesiesesiesesissessssesessessssssssssssessnens | oo 29.000 740 25.520 740 670 10 192 .1 11/16/2018. | ..
67020Y 10 0 |NUANCE COMMUNICATIONS ORD........ccoommiirieriiiiiniinniieiiesisssesississiiesinns | cvienes 13.000 232 232 190 42 11/16/2018.
670346 10 5 | NUCOR ORD........cooouiiiceiiceiiseiiscesissesisesesesssesssesessssesssessssssssesesssssssssssesnsssnnes | cooines 15.000 844 844 949 | s 6 24 67 .1 11/16/2018. | ..
67059N 10 8 | NUTANIX CL A ORD.....costiiimiiirieiirerieseeieseiessises i | ceevinns 5.000 156 .31, 156 211 (52) .1 11/16/2018. | ..
67066G 10 4 | NVIDIAORD......ccooiiiriiiieiiciieneiseississssssss s | aresions 23.000 5412 | ........ 235.300 5412 3,845 14 2,124 03/19/2019.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccooviuriimiriiririireeiiseseisssessssessssssssessssssessssesienes | ceevenns 3.000 1,315 | ... 438.260 1,315 1,058 282 .1 11/16/2018. | ..
674599 10 5 |OCCIDENTAL PETROLEUM ORD........ctvuriiirieririiiniisiisiiesiesssessssiossssessissssenes | cevvees 44,000 1813 | oo 41.210 1,813 1,828 A7 17 (15) .| 12/16/2019. | ..
679295 10 5 | OKTA CL A ORD.......oiiiiiiieiieiiieiieeeiseseisesesses s | oo 4.000 461 | ........ 115.370 461 494 (33) 06/28/2019.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.......ccoooirvirriiriiieneiieseiieseisnssissssssesesseees | e 3.000 569 | ... 189.780 569 467 2 102 .| 04/22/2019. | ..
680665 20 5 | OLIN ORD.......oiiviiiiirieiciiisiiseiiesssissssssess s sssessssess | oo 7.000 121 121 148 6 (20) .| 11/16/2018. | ..
681919 10 6 | OMNICOM GROUP ORD.........coiriiimiiirreiieseiiecesiesesssssessesessesessesesesesessesesesssssenns | oo 10.000 810 810 Y4 T O 7 26 78 11/16/2018.
681936 10 0 |OMEGA HEALTHCARE REIT ORD.......coviiiireriiieirnnieisissiersssessenssessssssssssnssses | aveenes 9.000 381 381 318 24 65 .| 11/16/2018. | ..
682189 10 5 | ON SEMICONDUCTOR ORD.......ccooirviireiireiircemissenisesessssesessesssesesssssssssssessesnsens. | o 19.000 463 463 357 150 .1 11/16/2018. | ..
682680 10 3 |ONEOK ORD......coooriiineiinniinsisssissssss s ssssssssssssssssssssssssssssssssssssssnas. | sosines 19.000 1,438 1,438 1,182 67 413 11/16/2018.
68389X 10 5 |ORACLE ORD........ooiiiiiieiiieiiieeisesiesesiesesissessssessssssss s | connenes 94.000 4,980 4,980 4811 86 736 .1 11/16/2018. | ..
688239 20 1 | OSHKOSH ORD........cocvuuuriiimceiirreiissesieceseesessesessesesisesessesessessseessssssssssssssenenes | oo 3.000 284 284 201 3 100 .1 11/16/2018. | ..
690742 10 1 |OWENS CORNIING ORD........ccoovuimriimiiiiniieineiisssissnsissssssssssssssssssssssssnssesns | covnes 5.000 326 65.120 326 246 4 106 11/16/2018.
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD.........cooiivvirrrineriinneieneisseeisssseeeneeons | o 18.000 2,873 | ... 159.630 2,873 2,185 76 769 .| 04/27/2017. | ..
693506 10 7 |PPG INDUSTRIES ORD.......ccivimiiriiiiririniiiinniiensssiessessssssessssssssessessssssssesssssssene | aveenes 11.000 1,468 | ... 133.490 1,468 1,179 22 344 . [ 11/16/2018. | ..
B9351T 10 6 |PPLORD.....iiiiiicceceesecesessessesi s | v 33.000 1,184 35.880 1,184 1,018 .14 54 249 .1 11/16/2018. | ..
69354M 10 8 |PRAHEALTH SCIENCES ORD 3.000 333 111.150 333 291 43 .| 10/15/2019.
693656 10 0 |PVH ORD......ooiiriiiriiiciicciisssississississss s | oo 3.000 315 | . 105.150 315 393 0 (77) .| 04/22/2019. | ..
69370C 10 0 [PTC ORD.....oiiiiieiiciiiceiieceiiesesiesess s | cresenas 5.000 374 374 436 (40) .1 11/16/2018. | ..
693718 10 8 |PACCARORD.......... 16.000 1,266 1,266 972 .37 52 351 .| 11/16/2018.
695156 10 9 | PACKAGING CORP OF AMERICA ORD.......ccocosmmiiimiiiniinniiisneisseisssnsessssessniees. | v 4.000 448 448 388 | s 3 13 114 .| 11/16/2018. | ..
695263 10 3 | PACW PACWEST BANCORP ORD.......coouiiiiiiiiiniinsiieiiesisiinsissiissiesisnisnsies | cevies 5.000 191 191 194 9 3) .| 04/22/2019. | ..
697435 10 5 |PALOALTO NETWORKS ORD.... 4.000 925 | .. 231.250 925 678 172 .| 11/16/2018.
700517 10 5 |PARKHOTELS RESORTS ORD.........cocuiiiimirireiiieieseseiseseesssesssssssessssesessenes | o 9.000 233 25.870 233 277 | s 5 21 (1) .1 11/16/2018. | ..
701094 10 4 |PARKER HANNIFIN ORD.......ovueriiireriiinirnieisissisessessssesesssssssssssssssssssssessesssssenss | avsenes 5.000 1,029 | ... 205.820 1,029 438 6 283 .| 06/29/2011. | ..
701877 10 2 |PARSLEY ENERGY CL AORD 12.000 227 .18.910 227 266 1 35 .| 11/16/2018.
703481 10 1 |PATTERSON UTIENERGY ORD........cooiiiiiiiiciinriieiinissiesiesisssssissiississiinns | cevies 9.000 95 . 95 | e 91 3 .3 .| 12/16/2019. | ..
704326 10 7 |PAYCHEX ORD......ooiviiiriiiriinciississsinssnssissssssssssssssssssssssssssssssssssnsssas | oo 15.000 1,276 | .......... 85.060 1,276 1,033 36 299 | s [ 299 .| 11/16/2018. | ..
70432V 10 2 |PAYCOM SOFTWARE ORD.......ccouriiimieiireiiesesiesesiesesiesssissssessssssssssessssesseies | coneeees 2.000 530 | ....ccc 264.760 530 453 76 76 .| 06/28/2019. | ..
70450Y 10 3 | PAYPAL HOLDINGS ORD.......ooiviieriieiiiiseireiisesesssssessssssssssssssessssssssesssssssssassens | snvenes 55.000 5949 | ... 108.170 5,949 4,678 3824 i | 1,324 | e 12/18/2018. | .ooveerians
712704 10 5 |PEOPLES UNITED FINANCIAL ORD........occommviimirimeniineninsesissesissesssssssesssseesneens. | o 19.000 321 | 16.900 321 319 7 2 S 06/28/2019. | ...
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713448 10 8 |PEPSICO ORD 56.000 7654 | ....... 136.670 7,654 5,678 | oo 53 189 .1,380 .103/19/2019. | ..
714046 10 9 | PERKINELMER ORD 5.000 486 486 412 1 93 .| 11/16/2018.
717081 10 3 |PFIZER ORD....coiiiiiiiiieiiereiieeeeieeeisesiessieseissessss s ssssesesseneies. | oo 232.000 9,090 9,090 7,704 328 | s [ e (1,037) .1 09/08/2016. | ..
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD........cooriririiirrinirirnsiersssseesessssesseessssinens | aveenes 5,361 5,361 5,540 | .o 74 184 .(129) .| 06/28/2019. | ..
718546 10 4 |PHILLIPS 66 ORD..... . 22,117 2,117 1,836 67 480 .1 11/16/2018.
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD........coovuirivirnriireriiiseisesesisssssnsesssssinns. | cevvenns 3.000 192 192 A72 1 20 .| 06/28/2019. | ..
723484 10 1 |PINNACLE WEST ORD.......ccoooooiriimriinniisnsiisnssissssssisssssssssssssssssssssssssnssens. | oo 5.000 450 89.930 450 460 4 (1) .1 08/14/2019. | ..
723787 10 7 |PIONEER NATURAL RESOURCE ORD..........ccooooiiiiieiirierirserisseeeesesessssissssieses | o 8.000 1,211 | 151.370 1,211 1,252 | oo 4 6 159 .1 11/16/2018. | ..
72703H 10 1 | PLANET FITNESS CL A ORD.....cooiiiiiiiiiieiinsiseinsisisisssiessessssessssssssssssssssssssssnenss | sosvenes 3.000 224 | ... 74.680 224 220 4 12/16/2019.
731068 10 2 | POLARIS INDUSTRIES ORD........oooiiviiciiiciiieseiiseisesessesesiesessesessssessenesesenens | oo 2.000 203 | . 101.700 203 181 1 22 .110/15/2019. | ..
73278L 10 5 [POOL ORD......ciiiimiviriiiseeiesiissssiissssisssssss s | v 1.000 212 | 212.380 212 195 1 18 .1 08/14/2019. | ..
733174 70 0 |POPULAR ORD......ccoooiiriiimeiiireiiseiisssiiesesissss s ssssssssssssssssssssssssssnssans | v 4.000 235 58.750 235 209 | s 1 1 26 08/14/2019.
737446 10 4 |POST HOLDINGS ORD.......cooirimriiriciirieiiseseisesssissseissesssssssssesesssesssssesssssseseens | cveeees 3.000 327 | e 109.100 327 .288 60 .1 11/16/2018. | ..
741447 10 8 | T ROWE PRICE GROUP ORD........ccvvuiirriiiriinieisnsieeensssiessssssssssssssssssssensssssnes | cevnnes | oo | vervesennens 11.000 | oo 1,340 | ........ 121.840 1,340 1,055 33 325 .| 11/16/2018. | ..
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD.........cooiriiiimeeineeienenieneeesseeissesissnsssssseens | cveeenes | e | eovereviinns 13.000 715 55.000 715 627 28 141 11/16/2018.
742718 10 9 |PROCTER & GAMBLE ORD..........ccoouuriiemiriimieiieniieesisesssssesssssssesssssssssssisnnns | evneees | eoe | cvvneeeeens 101.000 | .ovvverrvieenns 12,615 | ........ 124.900 | .ooovvveriii 12,615 8,388 298 ..3,331 .1 12/18/2018. | ..
743315 10 3 |PROGRESSIVE ORD.........ccoooiriiiimiiiiniiiniissiissiesssissssssssssssssssssssssssssssssssnens | oo 23.000 1,665 | .......... 72.390 1,665 1,526 65 277 .| 11/16/2018. | ..
74340W 10 3 |PROLOGIS REIT.......coiiiiiiriiiieiieceiissesiesesiesessesessessssssssiesssssss s | coeeenes 29.000 2,585 | .....o.... 89.140 2,585 1,952 61 882 11/16/2018.
743424 10 3 |PROOFPOINT ORD.....couiiriiiiririieirnsiessssssessesssesessssssssssesssssssssessessssssesssssssss | avseres 2.000 230 | .o 114.780 230 248 (18) .| 04/22/2019. | ..
744320 10 2 | PRUDENTIAL FINANCIAL ORD.........ooviriiireierreiiceiessesiesesesesessesessesessssesssnnnes. | evvenes | eoe | covereneeenns 19.000 1,781 93.740 1,781 1,740 76 232 .1 11/16/2018. | ..
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD........ccouviiiiirriiiiereninernessiensssienes | veeenes 23.000 1,358 59.050 1,358 1,249 43 161 11/16/2018.
74460D 10 9 |PUBLIC STORAGE REIT ORD........coomiiiriiiremiceeineriesesissnessssessssesssesssesssssnnnes | cevvenns 7.000 1,491 | ... 212.960 1,491 1,480 56 74 .1 11/16/2018. | ..
745867 10 1 |PULTEGROUP ORD........cooiriiimriiiceiirieieeiisresieeesissessisesssssessssessssesssssssssssesssons | cvnenes | eoe | covereneeeons 12.000 | oo 466 | .......... 38.800 466 379 | 1 1 86 .| 06/28/2019. | ..
74624M 10 2 |PURE STORAGE CLA ORD.......ccooooiriiiinriiciineisseisssissesisssssssssssssssssnsessnnes. | evinnns | ooe | sovesnnnieons 11.000 | oo 188 | oo 17.110 188 168 20 06/28/2019.
T4736K 10 1 |QORVO ORD.......ooiiireiiceiicesisesiesesissesissssss s | coneeees 5.000 581 | ........ 116.230 581 332 278 .1 11/16/2018. | ..
747525 10 3 |QUALCOMM ORD......cooiriomiermeiimneissessesssessssssssssssssesssssssssssssssssssssssssnssies. | e 53.000 4,676 88.230 4,676 2,982 131 ..1,660 .| 12/18/2018. | ..
74762E 10 2 | QUANTA SERVICES ORD......coooouiviiiiiiniisciisniisseissessssesssssssssssssssssssssesnens | coneeees 6.000 244 244 229 | 0 0 15 .| 06/28/2019. | ..
74834L 10 0 |QUEST DIAGNOSTICS ORD. 6.000 641 641 575 13 141 .| 11/16/2018.
749685 10 3 |RPMORD.......cooiiriiciicinissssissi s | oo 6.000 461 461 .386 8 108 .| 11/16/2018. | ..
751212 10 1 |RALPH LAUREN CL A ORD......ccooouiiiiiimeiiceiieneiieseeiesesiesesessesisesessssessssssssesssens. | v 2.000 234 | ... 117.220 234 236 () .1 12/16/2019. | ..
754730 10 9 |RAYMOND JAMES ORD 6.000 537 89.460 537 473 8 90 .| 11/16/2018.
755111 50 7 |RAYTHEON ORD......ccooiiiiiiiciiiiniissiississsissssisssisssssssssssssssssssssssssssssesnsses | connnes | ooe | coveseneeenns 11.000 | oo 2417 | ... 219.740 2,417 2,003 41 730 .| 11/16/2018. | ..
75608N 10 9 | REALPAGE ORD.......coooiiiiiiriiiieiiceiiseiieseisesessesessssssesssssssisssssessssesssissnins. | aevvenns 3.000 161 53.750 161 A79 (18) .| 08/14/2019. | ..
756109 10 4 |REALTY INCOME REIT ORD... 957 829 35 138 .| 11/16/2018.
758849 10 3 |REGENCY CENTERS REIT ORD......cocooiiiiiiriiireiineieseiseseiiessssesessesessesesesseses | cveees . .63. 442 445 16 31 .1 11/16/2018. | ..
75886F 10 7 |REGENERON PHARMACEUTICALS ORD......ccovvvrirnrierinirrirerissisesessssssessssessssnens | aveenes 4.000 375.480 1,502 1,340 77 .1 10/15/2019. | ..
7591EP 10 0 |REGIONS FINANCIAL ORD. 52.000 17.160 892 843 30 197 .| 11/16/2018.
759351 60 4 |REINSURANCE GROUP OF AMER ORD.........cccocoiimriiineiinniinciinnsisnsissnsissnsinans | o 3.000 163.060 489 446 8 68 .1 11/16/2018. | ..
760759 10 0 |REPUBLIC SERVICES ORD........cocooimiiiimeiiimriinneiisseiisssissssessessssssssssnssssnnsenns | svinnns | ooe | coverenneeons 10.000 89.630 896 T57 | 4 15 175 .| 11/16/2018. | ..
761152 10 7 |RESMED ORD 6.000 930 | .o 154.970 930 625 9 247 . .1 11/16/2018. | ..
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD........ccvuviirririreieisniesssssesesssssssssssesssssssessssssseses | snvenes 8.997 107 | s 11.930 107 198 (4] RN OO (V4] 01/23/12017. | oo
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76680R 20 6 |RINGCENTRAL CL A ORD......cooviiiiiriiiieiieceieseieseiseseisesessesessesesseseseesesiens | ceevenas 3.000 506 | .. 168.670 506 .345 161 .| 06/28/2019. | ..
770323 10 3 |ROBERT HALF ORD 5.000 316 63.150 316 315 6 30 .| 11/16/2018.
773903 10 9 |ROCKWELL AUTOMAT ORD.......cociiiemririmreeircesiseesessesissesessesssessssssssssssssesesssas | oo 5.000 1,013 202.670 1,013 .858 20 261 .1 11/16/2018. | ..
T7543R 10 2 |ROKU CLA ORD......ooviiiiiieieicieie sttt sssesssensesssssnss | sensenes 3.000 402 | ........ 133.900 402 272 130 .| 06/28/2019. | ..
776696 10 6 |ROPER TECHNOLOGIES ORD 4.000 1,417 354.230 1,417 1,191 7 351 .1 11/16/2018.
778296 10 3 |ROSS STORES ORD.........coviviumriiemreiimieiineeissessssessssessesessssessssessessssssssssssssens | svnenes | ooe | covereneeenns 17.000 | oo 1,979 | ..o 116.420 1,979 1,556 13 423 .103/19/2019. | ..
780287 10 8 |ROYAL GOLD ORD.......ccoooimiiimiiiriiisnsiisssissssis s | coenes 3.000 367 | ... 122.250 367 228 3 110 .| 11/16/2018. | ..
78409V 10 4 | S&P GLOBAL ORD.........ccovveurriimrieireeiereieenesieseseesessesesssesesssesessssssesssssssssseeseses. | coenenes | coe | veeeeiinns 11.000 | oo 3,004 | ........ 273.050 3,004 1,995 25 1,134 .1 11/16/2018. | ..
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD.......coriviririrerriisiseierssssseessssissesesssssnes | cenvees 5.000 1,205 | ... 240.990 1,205 .860 4 396 11/16/2018.
784117 10 3 | SEIINVESTMENTS ORD.....ccoooiiiiiciiiireiieceeieceiiesessesessesesisesssssesesssesesssssessssnnes. | cvoenes 6.000 393 65.480 393 357 36 .110/15/2019. | ..
78440X 10 1 |SL GREEN RLTY REIT ORD.......ccooriiemiriimciiiieiiseiiesesiesssssesssesssssssssssssssssssinns | oneeees 3.000 276 | ......... 91.880 276 285 10 38 .1 11/16/2018. | ..
T8442P 10 B | SLM ORD......ooiiiiicccececese s | s 21.000 187 | o 8.910 187 190 3) 12/16/2019.
78467J 10 0 |SSAND C TECHNOLOGIES HOLDINGS ORD I 9.000 553 | .......... 61.400 553 4217 4 147 .1 11/16/2018. | ..
78486Q 10 1 | SVB FINANCIAL GROUP ORD.......ocviiiiriiiieimiiseriesisisessssssssssesssssssssesssssssssessenss | sosvenes 2.000 502 | ........ 251.040 502 480 122 .| 11/16/2018. | ..
78573M 10 4 | SABRE ORD........cooiiiiiiiiieiireiineeiessiiessisssssssssssssssssssssesssssssssessssessssesssenes | evnenes | eoe | coveennsonns 11.000 247 22.440 247 273 6 9 11/16/2018.
79466L 30 2 | SALESFORCE.COM ORD........coomiviimriimeiimeeiisesisssesisessessssssesssssssssssssssssssesssins. | v 34.999 5692 | ... 162.640 5,692 4,850 751 .| 10/15/2019. | ..
803607 10 0 | SAREPTA THERAPEUTICS ORD........ccoooiiiiirriiiniirieisseiisesisssssssssssssesssnssns | v 3.000 387 | 129.040 387 .357 60 .| 11/16/2018. | ..
806407 10 2 |HENRY SCHEIN ORD.........cosriuiriiiciiiieiieceiiesesiesesiesessesesisesssssessssessssssssisenees | oo 7.000 467 467 472 (5) 11/16/2018.
806857 10 8 | SCHLUMBERGER ORD........cocostiiiiiiiriiiiiinnineiiesieresessss s | cesvenes 58.000 2,332 2,332 2,339 | oo 34 45 5 .1 10/15/2019. | ..
808513 10 5 | CHARLES SCHWAB ORD.........cooiiiiiiriiiceiieneiiesesiesessesessessssssesssssesssssssssesesnenns | evvenes | eoe | covereeeeenns 48.000 | ..o 2,283 2,283 2,255 33 289 .1 11/16/2018. | ..
81211K 10 0 |SEALED AIR ORD.......costviiriiiiiiineiiesesiesesseessiesss s sssssssssssssssssssssssisns | oeeenes 7.000 279 279 257 4 35 11/16/2018.
812578 10 2 | SEATTLE GENETICS ORD.......oooiriiimeiiireiiceeisesissesiesesessssesssssessssssssssssssnssssnns | oo 5.000 571 | 114.260 571 287 288 .1 11/16/2018. | ..
816851 10 9 | SEMPRAENERGY ORD........cooooiiiiiiiiirieienieieneisessissesesssssessessssssessesesesssesseseses | cvnenes | eoe | covereneeonns 12.000 | oo 1,818 | ... 151.480 1,818 1,379 | s 12 46 519 .1 11/16/2018. | ..
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD.........ccoovvvmiiimiiinniisnniessniissniies [ covnes 8.000 368 | .......... 46.030 368 .359 6 46 11/16/2018.
81762P 10 2 | SERVICENOW ORD.......coouiriiiieiireeisesieseiiesessssesisessessssssssesssssssssssssssssseeas | coneenes 8.000 2,259 282.320 2,259 1,369 834 .1 11/16/2018. | ..
824348 10 6 | SHERWIN WILLIAMS ORD.......cooovirriirririirerinnisierisiseesisssssssssesssssessessssssessessenes | avenenes 3.000 1,751 | .. 583.540 1,751 1,272 14 570 .| 11/16/2018. | ..
82669G 10 4 |SIGNATURE BANK ORD.........ccooouoimiiiimiiininiinniissiissssesseisssssssssssssssssssssssssssns | avvveons 2.000 273 | . 136.610 273 235 4 68 .1 11/16/2018. | ..
828806 10 9 | SIMON PROP GRP REIT ORD, 9.000 1,341 148.960 1,341 1,422 25 (30) .| 12/16/2019.
82968B 10 3 |SIRIUS XM HOLDINGS ORD.........ccoooomviiirriimriisnsiisniissiesssessssessssssssssssssssnnns | conneees | e | covnneiennd 60.000 | ...oovnriiriiinnn 429 | .......7.150 429 377 3 86 .| 11/16/2018. | ..
83088M 10 2 | SKYWORKS SOLUTIONS ORD........ccivimmirermerimneiseneisesessesessesessesessesssssssessnenes | coeeees 8.000 967 | ...ccee 120.880 967 584 13 431 .1 11/16/2018. | ..
831865 20 9 |A O SMITH ORD 6.000 286 286 313 4 (27) .| 03/19/2019.
83200N 10 3 |SMARTSHEET CL A ORD 4.000 180 180 182 () .1 08/14/2019. | ..
832696 40 5 |JM SMUCKER ORD......coiiiiiiiiiiiiciicissinissiesiesi s | cesiens 5.000 521 521 565 17 53 .| 11/16/2018. | ..
833034 10 1 |SNAP ONORD.. . 2.000 339 339 317 6 21 .1 03/19/2019.
835495 10 2 | SONOCO PRODUCTS ORD.......ccoouirimmerirmieiiseeisessesessisessesessssesssssssssssssssesssss | cooeees 4.000 247 247 230 7 34 .1 11/16/2018. | ..
842587 10 7 | SOUTHERN ORD......ccooviiiiiiiiiieisisinnisssssssiessessssssessssssssssssessssssssesssssssssesssenss | seenes | e | veresennens 47.000 2,994 2,994 2,204 116 930 .| 11/16/2018. | ..
844741 10 8 | SOUTHWEST AIRLINES ORD. 24.000 1,296 1,296 1,262 16 180 .| 11/16/2018.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD......coeviiiiiiniiiriiiiinsissiissiisississsissiins | cevies 5.000 364 364 415 . (50) .| 10/15/2019. | ..
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD........cosmviiriiinriineiensiisnsiisnssssssssnsssssssenns | conneees 4.000 197 197 A92 | 3 5 .1 10/15/2019. | ..
848637 10 4 | SPLUNK ORD.....cooiiiiiiiiriiiereiieseiieceiiesesiesesieseseesesisssessesssissesiessssesssisssinnies | cvieees 6.000 899 | ........ 149.770 899 603 270 .1 11/16/2018. | ..
85207U 10 5 [ SPRINT ORD....oiuiiriiiiriiiieisssieesesisesesssissssssse s ssssssssesssssssssessesssssssssessnsans | sossnes 27.000 141 | 5.210 141 A7 (37) 06/28/2019. | ...oovvverrirens
852234 10 3 | SQUARE CL A ORD.......ccoooviiiiimeiireeiereeieseiiesesisssesissnesssesesesesssssssessssssssnssssnnnes. | evvnnes | coe | coverenneenns 16.000 1,001 62.560 1,001 1,097 63 10/15/2019. | .coooovvs
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854502 10 1 | STANLEY BLACK AND DECKER ORD.........cooommiuiriiiriiireiereeiesesissesiessseesesinns | coieees 7.000 1,160 165.740 1,160 911 19 322 | e [ e .1 11/16/2018. | ..
855244 10 9 | STARBUCKS ORD 52.000 4,572 4,572 3,545 77 1223 | | e 1,223 .| 11/16/2018.
85571B 10 5 | STARWOOD PROPERTY REIT........ccooiiriiiiriiireiiireiissesiesesiesesiesesssssssssssssenssenns | coeeenes | e | eoverevienns 13.000 | oo 323 323 317 6 .110/15/2019. | ..
857477 10 3 | STATE STREET ORD 1,345 1,218 33 273 | s [ e .1 11/16/2018. | ..
858119 10 0 |STEEL DYNAMICS OR| 340 397 9 40 .1 11/16/2018.
858912 10 8 |STERICYCLE ORD 255 257 (2) [ e [ e .1 12/16/2019. | ..
85917A 10 0 |STERLING BAN ORD 190 192 1 (2) ] oo [ 2]. .| 06/28/2019. | ..
862121 10 0 |STORE CAPITAL ORD 372 360 [ s 4 4 12 12 .1 08/14/2019. | ..
863667 10 1 |STRYKER ORD . 2,729 2,238 | o 7 27 691 11/16/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD.........corvuemmeiireiirnenissesessesessesessesesssessssssssssssssnnes | oo 3.000 450 450 308 | 2 9 145 .1 11/16/2018. | ..
871607 10 7 | SYNOPSYS ORD......coouiviimriiimieiimmeiessessesesiesessesesssssssessssessssssssssssssssssssesssenns. | oo 6.000 835 835 541 330 .| 11/16/2018. | ..
87161C 50 1 | SYNOVUS FINANCIAL ORD........oosiiririmiiciiiiniissiessiissseessssessssessssessssssesssssnns | anvveons 7.000 274 39.200 274 249 | 2 4 25 25 | s 04/22/2019.
87162W 10 0 | SYNNEX ORD......cooomiiiiriiireiieseiicesiesesiesesisesessesessesssssessssessssessssessssesssesnssens | coeeenes 2.000 258 | . 128.800 258 .257 1| e | s 1 .1 12/16/2019. | ..
87165B 10 3 | SYNCHRONY FINANCIAL ORD.......ccovrriirirriirernnieisnieeensssssssesssssssssssssessssssesessens | snvens 1,260 .907 30 439 | e | e 439 .| 11/16/2018. | ..
871829 10 7 |SYSCO ORD......cooieiueeirieeieeiieesissesi e | i 1,882 1,461 34 503 | oo [ e L10C I 11/16/2018.
872307 10 3 | TCF FINANCIAL ORD.........ovvierrirreiiensisensissneisssis s | sininees 327 257 2 70 70 .1 08/14/2019. | ..
87236Y 10 8 |TD AMERITRADE HOLDING ORD.........coooimiiirriiriiiereieeseeissesiesesisssssssssesnesiens | coneeees . . 596 624 (28) .1 12/16/2019. | ..
872540 10 9 | TUX ORD.....coioieiiriiireieceiieceiisesee e | coienes | eoe | cevesenniions 71.000 | oo 4,335 | ... 61.060 4,335 1,585 63 A3 | 1143 | e 03/18/2013.
872590 10 4 | TMOBILE US ORD......cccosiiirrmrinrirnirnisissiessssssesesssssssssssessssssssessssssssssssssssssssssenes | soenes | oo | veresennens 14.000 | .o 1,098 | oo 78.420 1,098 .968 207 | oo | e 207 . [ 11/16/2018. | ..
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD...........cooiiriiimriirierieerinnnieneeieneses | o 5.000 612 | ..co... 122.430 612 570 97 97 .1 11/16/2018. | ..
876030 10 7 | TAPESTRY ORD......osiiiiiriiriiirriiseiisessssessessssessssssssssssssssessssssssssssssssssssssnnss | svnnees | ooe | eovernesenns 13.000 351 26.970 351 430 13 (04) ] [T DO (U4) | 03/19/2019.
87612E 10 6 | TARGET ORD......coiiiiiiiiiciiiceiieceiieceiisesiesesisessssessssessssesesssss s | connenes 25.000 3,205 | ........ 128.210 3,205 1,627 65 ..1,553 .1 12/18/2018. | ..
87612G 10 1 | TARGA RESOURCES ORD.........ccoooorivirriiirierirseiensiseseissessssessssesssssssssssssssnseses | anvvnns | ene | cereveeneees 10.000 | oo 408 | .......... 40.830 408 A75 36 48 .1 11/16/2018. | ..
879360 10 5 |TELEDYNE TECH ORD......ccooviiiimiiiriiinniicsisssisssisisssssssssssssssssssssssssnsses | cooines 1.000 347 | ... 346.540 347 251 96 04/22/2019.
879369 10 6 | TELEFLEX ORD.......iiieiceircriieeicesisseeiessisssssssssssssssesssssssssssssssssssesesseneses | oo 2.000 753 | ... 376.440 753 524 3 236 .1 11/16/2018. | ..
879433 82 9 |TELEPHONE AND DATA SYSTEMS ORD.......cocvtuirmirirriirerinsissernsisesssiessssssssesenes | seeenes 4.000 102 25.430 102 103 1 Q] .| 10/15/2019. | ..
880770 10 2 | TERADYNE ORD.....ccooooiiiiiriiiciiinniisssiisesissssssssssssssssssssssssssssssssssssssssnssens | cvenes 546 291 3 295 .1 11/16/2018. | ..
88160R 10 1 |TESLAORD... 2,510 1,582 928 .| 10/15/2019.
882508 10 4 | TEXAS INSTRUMENTS ORD........ccooviimiiimiiiriiisnsiisnsiesssissssssssssssssssssssssssenns | o 5,003 4,009 109 1,318 .109/12/2018. | ..
883203 10 1 | TEXTRON ORD.....coooviiiiiiriiiceiirmesiesesiesesssesessesessesesssesesssesssssesessesssssesssesssseens | cvoenes 491 B23 | 0 1 (15) .1 11/16/2018. | ..
88339) 10 5 | TRADEDESK CLA ORD.. . 260 228 32 .| 06/28/2019.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.........coovviimriinniiinniiissiessesissnsssssnsisssssssniens. | evienes | eoe | coverenenenns 16.000 | oo 5198 | ... 324.870 5,198 2,759 | oo 3 12 BT | | e .1 08/18/2017.| ..
88579Y 10 1 | BM ORD.....ooiiiiiiiiieitseii e | s 22.000 3,881 | ..o 176.420 3,881 4,598 127 (237) .1 11/16/2018. | ..
886547 10 8 | TIFFANY ORD 668 1" 266 .| 12/18/2018.
891092 10 8 |TOROORD.... e | s 319 4 95 .1 11/16/2018. | ..
892356 10 6 | TRACTOR SUPPLY ORD.......cocoviimiieriiineirerisiesssisissssessssssssessessssssessssssssesssssssss | avenenes 467 457 5 1 1 .| 03/19/2019. | ..
893641 10 0 | TRANSDIGM GROUP ORD. 1,120 BB | o 65 60 440 .| 11/16/2018.
89400 10 7 | TRANSUNION ORD.........cocoorvirriireisneicsissess s | anvieaas 685 .500 2 230 .1 11/16/2018. | ..
89417E 10 9 | TRAVELERS COMPANIES ORD.........ccooorriiimriiniiisnniissiesesssssseenssessssesssssnns | onneees 1,643 1,545 39 206 .| 11/16/2018. | ..
89469A 10 4 |TREEHOUSE FOODS ORD 97 .100 3 .1 12/16/2019. | ..
896239 10 0 |TRIMBLE ORD......cccivviiiieriieiieieeerisiesesisissssssssssssesessssssessesssssesssssssssssssessessans | avseses 459 391 97 11/16/2018. | ..ooverrans
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896945 20 1 | TRIPADVISOR ORD.......cooiiiiiiiiiimriiireiiesesisesessesesssesessesessesessesessesssssesssssssseins | oo 4.000 122 255 14 (94) .1 11/16/2018. | ..
89832Q 10 9 |BBAND TORD ....64.000 3,604 3,209 63 694 .| 11/16/2018.
90138F 10 2 | TWILIO CL A ORD....costiiimiiiceiireiiceeisessiessisesisesess s esseneieenees | v 5.000 491 465 26 .1 12/16/2019. | ..
90184L 10 2 | TWITTER ORD....oouiiiiiiiiiiiiiesisiienisiisis st sssssssssesssines | ceviens 32.000 1,026 1,078 106 .| 11/16/2018. | ..
902252 10 5 | TYLER TECHNOLOGIES ORD. 1.000 300 189 114 .1 11/16/2018.
902494 10 3 | TYSON FOODS CL A ORD 13.000 1,184 783 20 489 .1 11/16/2018. | ..
902653 10 4 |UDRREIT ORD ....12.000 560 493 16 85 .| 11/16/2018. | ..
902681 10 5 |UGIORD ....10.000 . 452 A84 | 3 (32) .110/15/2019. | ..
902973 30 4 |US BANCORP ORD.....ccoovimiiiinirireimiieeiesississssssenssssessessssessssssssssssssesssssssssessanss | sovnnes | oo | vevesennens 72.000 4,269 59.290 4,269 3,752 | o 30 84 526 03/19/2019.
904311 10 7 |UNDER ARMOUR CL A ORD... 9.000 194 228 (34) .| 06/28/2019. | ..
904311 20 6 |UNDER ARMOUR CL C ORD... 9.000 173 153 19 .| 08/14/2019. | ..
907818 10 8 |UNION PACIFIC ORD..........cooviiriiireiiriiiseiisnesiesesissesessssessssessesssssssssssessssssss | oo 29.000 5,243 4,391 107 1,234 11/16/2018.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD..........cocvueumeeemriiimrneircesissenesesesssssssssesesesesens | o 9.000 793 585 39 .| 02/05/2018. | ..
911312 10 6 |UNITED PARCEL SERVICE CL B ORD........ccvmiiirririirerisisiresieisnssiesssssessessssenes | aveenes 30.000 3512 | ... 117.060 3,512 3,303 115 586 .| 11/16/2018. | ..
911363 10 9 |UNITED RENTAL ORD.......ccooiiriiiriiiiemicesiseiissesieseseesesssesssssesssesssssssssssssssssessnes | cooeees 3.000 500 | ........ 166.770 500 345 193 11/16/2018.
912008 10 9 |US FOODS ORD......coosvimriirieririiriinsissiisniesisssississsissssssssssssssissssssssessssnssnnes | convnes | oo | connieennnnn 1000000 | i 419 ..41.890 419 .320 103 .| 11/16/2018. | ..
912909 10 8 |US STEEL ORD........ccoooviiiiiiriiiiriiiisisiesisisesisssss s ssssssesesssssssssssssssesnnns | cvenes 91 | .......11.410 91 106 (14) .1 12/16/2019. | ..
913017 10 9 |UNITED TECHNOLOGIES ORD.........ccooouemrvrirrrimmnrinnnrisneresseeesnssessseisssesnsnnnens | evineeee | eoe | cevreeneernn32.0000 | vt 4792 | ... 149.760 4,792 3,101 79 .1,385 11/26/2018.
91324P 10 2 [UNITEDHEALTH GRP ORD.......ccovivvirriirernrineireninsisisiernnssssensssesssessssnssssssssessenses | vnvnee | oor | sonrvenerennn38.0000 | ovvvirerinninnnns AT | . 293.980 | .o 11,171 9,496 147 ..1,969 .| 04/22/2019. | ..
91347P 10 5 |UNIVERSAL DISPLAY ORD......ccoooiiiiirriniriineiseeeissesessesssessssssesssssssssssssssssss | coneeees 42 | 206.070 412 317 1 95 .103/19/2019. | ..
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD......ccoovorirvirriereriiseniisennisssisessiesnnes | e 430 | ........ 143.460 430 .399 2 81 11/16/2018.
91529Y 10 B |UNUM ORD.....coooviiiiiieiiiceiieseiisesiesesissessssessssessssesessesssssssssnsssssssssssssssssssns | conneees 262 29.160 262 325 10 () .1 11/16/2018. | ..
918204 10 8 |VF ORD....ooouriiiriiiereiiiereiiseceiiesesiesessesesiesesssssesssssesssssssesssssssssssssssnssssssnnnnees. | evoneees | eoe | cevereennenns 19,0000 | ot 1,495 | ... 99.660 1,495 1,042 21 453 .112/18/2018. | ..
91879Q 10 9 |VAILRESORTS ORD........coomviirriiimiiiinniinsissssissssisssssssssesssssssssssssssssssssnsssanns | anvsenas 240 | ... 239.830 240 269 | 2 7 29 11/16/2018.
91913Y 10 0 |VALERO ENERGY ORD.......ccoooiimeiimeiineiiseeiesesieseseesesissesssssssssesssssssssssssssnnes | coneeees 93.650 1,873 1,679 72 374 .1 11/16/2018. | ..
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......cccovimriirieriireriniieserisisesssissssssesenssssessenes | snsenes 142.010 568 520 48 .| 04/22/2019. | ..
922475 10 8 | VEEVA SYSTEMS ORD....ccoooooiiiiiiniiiiiiiisiiesseisniisssssssssssssssssssssssssssssssssessns | oo 140.660 703 462 257 .1 11/16/2018. | ..
92276F 10 0 | VENTAS REIT ORD.. .57.740 924 .982 51 (14) .| 11/16/2018.
92339V 10 0 |VEREIT ORD......ooiiiiiiriiiriiireississississsis s ssssnssssnns | onneees ...9.240 416 347 25 94 .| 11/16/2018. | ..
92343E 10 2 |VERISIGN ORD.........cooiiiiuiiirieiiieeiiceisessiseseesssesessss s sssesssseseseenens | oeeenes 192.680 m 623 178 .1 11/16/2018. | ..
92343V 10 4 |VERIZON COMMUNICATIONS ORD . 2172000 | ... 10,561 | 612400 | el 10,561 10,360 400 861 .| 10/15/2019.
92345Y 10 6 |VERISKANALYTICS ORD......ccoooimiiiriiiiniiiniiieseiieseiisnesissssssssssssesssssssssssssnnns | conneees ....11.000 1,643 921 1" 443 .| 08/02/2017. | ..
92532F 10 0 | VERTEX PHARMACEUTICALS ORD 2,190 1,651 532 .| 11/16/2018. | ..
92552V 10 0 |VIASAT ORD. 146 145 1 .| 12/16/2019.
92556H 20 6 |CBSCLBORD........ 1,008 1,264 5 .(256) .| 04/22/2019. | ..
925652 10 9 |VICIPPTYS ORD 434 362 | 5 20 115 .| 11/16/2018. | ..
92826C 83 9 |VISACLAORD 9,741 74 3917 .| 12/18/2018.
92840M 10 2 |VISTRA ENERGY ORD 437 450 10 2 .| 11/16/2018. | ..
928563 40 2 |VMWARE CLAORD......cccooommmmiiimriinniirnisnniins 455 AT1 80 44 44 .| 11/16/2018. | ..
929042 10 9 | VORNADO REALTY REIT ORD 532 569 | 16 21 36 36 .1 11/16/2018. | ..
929089 10 0 |VOYA FINANCIAL ORD......cvviiiririirierrisisessnsississssesssssssessessssssessssssssesssssssssssenes 366 319 1 47 AT | e 10/15/2019. [ ovvvererirans
929160 10 9 | VULCAN MATERIALS ORD 864 639 7 271 | e | e 271 | 11/16/2018. | ....ocvvvee.
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92936U 10 9 |W P CAREY REIT ORD.......ooiiiiiriiriiiiniieneieseissssiessissssissssssesssssssssesssienenes | cevvenas 4.000 320 | o 80.040 320 361 | o 4 (40) .1 10/15/2019. | ..
92939U 10 6 |WEC ENERGY GROUP ORD 14.000 1,291 92.230 1,291 993 33 322 .| 11/16/2018.
929740 10 8 |WABTEC ORD.....coouuiiiiriiireiiereiicesiesessesesiesesesesssissessesesssssssessssesssssenssisnnnes | oo 6.000 467 | ... 77.800 467 458 3 72 .1 11/16/2018. | ..
931142 10 3 | WALMART ORD.....ovuiiriiriiiieiiicississessssi st sssssssssessssnssenss. | avsenes 50.000 5942 | ... 118.840 5,942 5,054 27 46 897 .108/14/2019. | ..
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD 33.000 1,946 58.960 1,946 1,791 45 155 .| 04/22/2019.
94106L 10 9 | WASTE MANAGEMENT ORD......coovuumrviimriiiriiisieonseiiecesssesessssessessssssssssessssssenes | o 20.000 2,279 | ... 113.960 2,279 1,853 41 499 .1 11/16/2018. | ..
941848 10 3 |WATERS ORD.....cooooiriiiriiiniiessiseisssisssssssesssssssss s sssssssssssnsssnnses | o 3.000 701 | . 233.650 701 599 135 .| 11/16/2018. | ..
94419L 10 1 |WAYFAIR CLA ORD et | eeriens 2.000 181 90.370 181 176 1 .1 11/16/2018. | ..
947890 10 9 |WEBSTER FINANCIAL ORD......coviiriiiiiirineiisisssesessseesesssssssssssesssssssesssnsssss | avsenes 4.000 213 53.360 213 185 2 28 08/14/2019.
94946T 10 6 | WELLCARE HEALTH ORD 2.000 660 330.210 660 501 188 .1 11/16/2018. | ..
949746 10 1 |WELLS FARGO ORD........cccsiiiiiiiiiniieiinisiissiisiiesissississssissssssssesssssssesssssssnss | envveens | e | svvvensions 172.000 9,254 53.800 9,254 8,863 312 1,275 .| 10/15/2019. | ..
95040Q 10 4 |WELLTOWER ORD.......cocosimiiimiiiiniiiniisnsiississssssssssssssssssssssssssssssssssssssssssennes | avvveons 17.000 1,390 | ... 81.780 1,390 1,196 59 210 11/16/2018.
95058W 10 0 |WENDYS ORD.......coiriiiriiimreiiceiieceseesesiesesisesessssessesesessssessesssssssssesssssssssesessnens | consenes 9.000 200 22210 200 199 1 .1 12/16/2019. | ..
955306 10 5 |WEST PHARM SVC ORD.....cociviririrriisirnierssisisesisisssessssssssssesssssessesssssssssenss | avsenes 3.000 451 | ... 150.330 451 330 2 157 .| 11/16/2018. | ..
958102 10 5 |WESTERN DIGITAL ORD........covriiumriiimniiiereiieeiiseseissseesesessessssssssesssessssesesesssenns | cvoeees 14.000 889 63.470 889 653 28 371 11/16/2018.
959802 10 9 |WESTERN UNION ORD.......ccosiivimiiimmiririeiseiiseseisessisesessesesssssssesesssssssessssnnes | v 21.000 562 26.780 562 397 17 204 .| 11/16/2018. | ..
96145D 10 5 |WESTROCK ORD.........coomiiiiiiiiriiiniiisnsiissiesssisssisssssssssssssssssssssssssssssssnesens | avvseons 12.000 515 | oo 42.910 515 554 22 62 .| 11/16/2018. | ..
96208T 10 4 |WEX ORD...osiiiiiiieiieiireeiceeisesii s sseeneies | oo 3.000 628 | ........ 209.460 628 589 39 08/14/2019.
962166 10 4 |WEYERHAEUSER REIT.......coiiiiiiiiriiniierssisiesis st ssesssssssssenss | avsenes 35.000 1,057 | o 30.200 1,057 947 48 292 .| 11/16/2018. | ..
963320 10 6 |WHIRLPOOL ORD.........ooiiiiimeiimeiiiceeincessesesisesesesesssesesesesessssesssesesessssssssssssssnses | cooenes 2.000 295 | ... 147.530 295 234 10 81 .1 11/16/2018. | ..
969457 10 0 |WILLIAMS ORD.......ooorriimriinriisnsisssissssisssssssssssssssssssssssssssssssssssssssnssssnnns | sonines 57.000 1,352 23.720 1,352 1,433 87 95 11/16/2018.
969904 10 1 | WILLIAMS SONOMA ORD 3.000 220 | v 73.440 220 212 9 .1 12/16/2019. | ..
980745 10 3 | WOODWARD ORD 2.000 237 | s 118.440 237 247 (10) .1 12/16/2019. | ..
98138H 10 1 |WORKDAY CL A ORD........cooviiiiriinriinniinsississsisssisssssssssssssssssssssssssnssenns. | avveeoas 6.000 987 | ........ 164.450 987 805 29 11/16/2018.
98212B 10 3 |WPXENERGY ORD.........cosrvuieiirierireeiiseeissesisseseesesssssssssssssssssssessssssssssssssenes | conseees 18.000 247 247 258 43 .1 11/16/2018. | ..
983134 10 7 |WYNN RESORTS ORD.......coiiiiirriiiririiisinsieisnsssiesiessssssessssssssessessssssssessssssssne | avenenes 4.000 555 555 431 15 160 .| 11/16/2018. | ..
983793 10 0 | XPOLOGISTICS ORD.......ocmmriirriiiriiiiniiisnieissiiisssessssssssssssssssssssssssessssesneses | cveines 5.000 399 399 384 113 .1 11/16/2018. | ..
98389B 10 0 |XCEL ENERGY ORD 24.000 1,524 1,524 1,226 .10 38 341 .| 11/16/2018.
983919 10 1 | XILINX ORD 12.000 1,173 1,173 1,087 18 151 .| 11/16/2018. | ..
98419M 10 0 | XYLEM ORD.......oooiiiieiiriieiieieissiisseissssisesessss s esessessssesesienes | o 8.000 630 630 567 8 97 .1 11/16/2018. | ..
98421M 10 6 | XEROX HOLDINGS ORD.. 10.000 369 369 27 10 17 .| 11/16/2018.
988498 10 1 | YUMBRANDS ORD.........cooovuimmiiiiiiiniisssiississsssssssssssssssssssssssssssssssssssssssssnens | oo 12.000 1,209 1,209 1,067 20 106 .| 11/16/2018. | ..
98850P 10 9 | YUM CHINA ORD.....cooviiiuieiiiiireeiseiisessiseeisssissssssesess s essssessssssssennees | oneenes C 17.000 816 816 593 8 246 .1 12/18/2018. | ..
98919V 10 5 |ZAYO GROUP HOLDINGS ORD.. 10.000 347 347 279 68 .1 03/19/2019.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD........ccosiiiiiriireeirenieneeieseseesesessesseseseesesens | o 2.000 511 511 361 192 .1 11/16/2018. | ..
98936 10 1 | ZENDESK ORD.....cciviiieiiiieiieiiseieiissssisssiessssss s sssessssssssesssssssssssssesssssssssensens. | sossenes 4.000 307 307 220 73 .| 11/16/2018. | ..
98954M 10 1 |ZILLOW GROUP CL A ORD 2.000 91 Lo I RN 85 6 .| 12/16/2019.
98954M 20 0 | ZILLOW GROUP CL C ORD.....cevviuriiiiisiisiiesisiisiissiisssesiesisssssssessssssssnes | cesiens 5.000 230 230 232 () .| 06/28/2019. | ..
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD........cooiimiiiimiiiniiinniiinnicssssesssisnssssssssssnssens | conneees 9.000 1,347 1,347 1,054 | s 2 9 414 .| 11/16/2018. | ..
989701 10 7 |ZIONS BANCORPORATION ORD.......ccociivemirimmerirnsiiseseisessisesessessisesessesesssnnees | coieees 8.000 415 415 374 8 41 41 .| 04/22/2019. | ..
98978V 10 3 |ZOETIS CLA ORD....ooiiriiiiieieieitsieiresisisss e ssssssesssssssssasssesssssssssessessssnes | soevenes 19.000 2,515 2,515 1,753 12 889 | .o | e 889 | .o 11/16/2018. | ..ooverrans
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98986T 10 8 |ZYNGA CLA ORD......cosivireiereiiereirereiieneiisnesissssissesisnesissenssnsssssssssnesessnnsnnns | evoneeee | eoe | cevereeneensd 1,000 o261 | 6.120 251 235 16 .1 08/14/2019. | ..
G01767 10 5 |ALKERMES ORD 20.400 143 242 (64) .| 11/16/2018.
GO176J 10 9 |ALLEGION ORD.......coiiuieiirriiirieiieiesiseseiesssiseesiessisessssessssessss s | oeeenes 124.540 498 .336 4 179 .1 12/18/2018. | ..
G0177J 10 8 |ALLERGAN ORD......coiviiiiiiciiniiiciiiisiisiississi s ssissiens | cvienes 191.170 3,059 2,518 47 920 .| 11/16/2018. | ..
G02602 10 3 |AMDOCS ORD 72.190 433 .395 7 82 .1 11/16/2018.
G408V 10 2 |AON CL A ORD......coomiiimmieirieiisesieesisesissssses i | criees 208.290 2,291 1,805 19 692 .1 11/16/2018. | ..
G0450A 10 5 | ARCH CAPITAL GROUP ORD........coooriirieinniisniissniissicssiissssssssssssssssssssnns | o 42.890 772 509 291 .| 11/16/2018. | ..
G06242 10 4 |ATLASSIAN CL A ORD.....coiiiiieiirreiiceiieseeiesesiesesisesiesesisseseesesssssssssssenssisens | ceevenas 120.340 481 .304 125 .1 11/16/2018. | ..
G0684D 10 7 |ATHENE HOLDING CL A ORD......ooirvirrrirnrirnriessisesiesssssssssssssssssssssessssssssnes. | oeeeees 47.030 329 312 50 11/16/2018.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD........cooocirieimeiieeirineissneeseseseesessessisssssssnenes | coeeenes 30.400 243 226 56 . 07/28/2016. | ..
G1151C 10 1 |ACCENTURE CL A ORD........oomiiiimiiimirirerissesissesiss s sssessssssssssssisese | oeeeees 210.570 5,264 4,125 57 21,739 .1 11/16/2018. | ..
G16962 10 5 |BUNGE ORD.......coiriiiriiiriiiiriiisiiisisisesssesssssssesss s | anvseons 57.550 345 351 12 25 | s [ [ 11/16/2018.
G1890L 10 7 | CAPRIHOLDINGS LTD......ccosviirieimmeiirreeicesiecesisesesiesessesesessesissssssssssssssssssenssenns. | ceevenns 38.150 229 A72 57 .1 08/14/2019. | ..
G29183 10 3 |EATON ORD....coouiiiiiiiineiiiesieieisnii st sssessenins | coeneons 94.720 1,894 1,485 57 521 .| 11/16/2018. | ..
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD..........ccooomriiiriiirnerireiicesiseesisseeienssins | ceevenns 36.200 290 192 97 | e [ v O7 [ 06/28/2019.
G47567 10 5 |[IHS MARKIT ORD......cccccuiiriirinrinriiniissicniesissiiessisssissiessssssessisssssssssssssssensies | onniee | D | eoverirennnn 18,000 | i 1,356 | e 75.350 1,356 944 493 .| 11/16/2018. | ..
G47791 10 1 |INGERSOLL RAND ORD..........coovvimrriiinniinnrinniisnesisnniessnssssnssssnssssssssssssnsninns | avvines | ene | cerevernnns 110000 | i 1,462 | i 132.920 1,462 1,148 23 459 .| 11/16/2018. | ..
G491BT 10 8 |INVESCO ORD........ccosrvierriiinrirenieneiissesisnssiessensssnsssnssssssnssssssssssssnsssnssssnnnss | coneene | e | overnnernsi0.0000 | o360 | i 17.980 360 402 25 25 | s [ o2 [ s 11/16/2018.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.......coevvvmrrimnrrirnnrennrssnenisssnssssnssnssssssssssssssnnes | aevinee | C | v 2000 | o299 | s 149.280 299 .286 51 .| 11/16/2018. | ..
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD..........cocoommmvreemmeinnnresenniissnessneninnne | evverne | D | eericrenen48.000 | o 1751 | 40.710 1,751 1,438 45 476 .1 11/16/2018. | ..
G5494) 10 3 |LINDE ORD.......cooeviimmriirniinnrisnnisnnisnsissnsssnnsisnsssssnssnsssnsssssssssssssssssssnnsssns | connsoee | D [ eieneierenni 23,000 | oo 4,897 | i 212.900 4,897 2,862 81 21,308 | s | e 1,308 | 01/14/2015.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.........ccoocuimrierieriineiieneieeseesssssesessssssesens | coenenes 26.560 664 .398 6 259 .1 11/16/2018. | ..
G5960L 10 3 |MEDTRONIC ORD.........ccooovimmrrimrrrirnrienerissenisennissnsiseseessseesssssssssssessssessssesnssesinns | cevenes | G | e 84.000 | 8,126 | s 113.450 6,126 4,377 112 21,214 .1 10/27/2017. | ..
GBO9EL 10 9 [APTIV ORD......oooriiiriiiniiiseiss s | aneseoas 1,140 890 " 401 11/16/2018.
GB518L 10 8 |NIELSEN HOLDINGS ORD.........ccovvueueiimeiirierirsesiseeissssessesesssssssessssnssssnssssseens | ceevenns 325 412 18 (48) .1 11/16/2018. | ..
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.......ccuumiiiiiririiiniinsiiesissisenissiins | e 526 454 144 .| 11/16/2018. | ..
G7496G 10 3 |RENAISSANCERE ORD........ccoooimiiiimiiiniiineiisseissssisssissssssssssssesesssssssssssnnsens | conneees 392 371 1 21 .1 08/14/2019. | ..
G7S00T 10 4 |PENTAIR ORD.......... .45.870 413 341 2 72 .| 10/15/2019.
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........ooomrviiriiiniinniisniessiissseieneies | oeneees 53.870 377 330 63 .| 11/16/2018. | ..
G8473T 10 0 |STERIS ORD.....coovvvirriiriiereiereiseneiiesesiesesissesiesessssessssesssssssssssssssssnsnsnnnes. | aevenee | D | cvveeireenen3.000 | o487 | 152.420 457 .355 4 137 .1 11/16/2018. | ..
G96629 10 3 | WILLIS TOWERS WATSON OROD.... 1,212 953 15 300 .| 11/16/2018.
G97822 10 3 |PERRIGO ORD X 310 .380 5 77 .| 11/16/2018. | ..
H1467J 10 4 |CHUBB ORD.......ccccooisiiinririiciisciesinsinnicssissiesississssssssssssssssssssssesssssssesssenss | covveens | D [ verirenneeen 21,0000 | i 3,269 | e, 155.660 3,269 2,784 62 556 .| 11/16/2018. | ..
H2906T 10 9 |GARMIN ORD... 488 327 1" 171 .| 11/16/2018.
H8817H 10 0 | TRANSOCEAN ORD. 138 195 (1) .1 11/16/2018. | ..
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD. 598 585 13 .| 06/28/2019. | ..
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD.. 1,134 1,034 25 100 .| 06/28/2019.
N59465 10 9 |MYLAN ORD 422 .382 41 .| 08/14/2019. | ..
N72482 12 3 |QIAGENORD............cc.c.... 338 414 (76) .1 12/16/2019. | ..
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD 935 770 20 250 .1 11/16/2018. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,247,495 XXX i 1,247,495 | oo 976,984 20,051 | o0 | i 271,734 |0 | i 271734 [ 0 XXX

Common Stocks - Mutual Funds




Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized inB.JA.C.V. Acquired | Designation

04314H 85 7 | ARTISANINTL VAL INST......iiiiiriiiriiiemeiiresesiesesiesesiesssiessssssessessssssssssssssennns | eevvnns | ane | cvones 20,578.601 761,820 | ... 37.020 | i 761,820 | 720,878 12,755 | e [ v 122,854 | oo 11/19/2015.

464287 65 5 |ISHARES:RUSS 2000 ETF .527.000 ..87,308 80,078 1,099 16,743 .1 11/16/2018. | ..
9499999. Total - Common Stocks - Mutual FUNDS............oiieiriiiriii e 849128 | XXX | .en.849128 | 800,955 | ..ovvoriiiiriii 0 13,854 | o0 | i 139,597 | oo 0 XXX XXX
9799999. Total - Common Stock 2,096,623 1,292 33,905 XXX XXX
9899999. Total Common and Preferred Stock... 2,096,623 1,292 33,905 XXX XXX

81'¢cl3a
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Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. t
912828 YT 1 |UNITED STATES TREASURY.......ccccrvuvun | 12/20/2019........ NOMURA SECURITIES INTL INC.... 249,405 ..250,000 236
0599999. Total - Bonds - U.S. Government.......... 249,405 ..250,000 236
Bonds - U.S. Special Revenue and Special A
3131XT QN 3 |FH ZM0461 - RMBS 08/12/2019. CANTOR FITZGERALD + CO 98,997 96,321 103
3131XV. F6 7 |FHZM1989 - RMBS. 08/12/2019.. SUNTRUST CAPITAL MARKETS, INC.... 190,064 ..184,501 169
313290 PX 9 |FHZA1338 - RMBS.......ccoiviiriirieieineeensisssssissnienes 07/12/2019........ Unknown 38,361 eBT,245 | 34
31329K X3 3 |FH ZA2498 - RMBS.... 07/12/12019........ WELLS FARGO SECURITIES LLC 217,832
3132A4 6K 9 |FH ZS4474 - RMBS.... 07/10/2019........ VARIOUS ...t 49,373
3132A5  AY 1 [FH Z84523 - RMBS.......c.cooviiniieiiieieieissieienieeins 07/11/2019........ VARIOUS ..ot 61,698
3132A5  E8 4 |FH ZS4659 - RMBS.......c.ccoriieiniieriniincienineieissirenesinein 07/11/2019........ KGS ALPHA CAPITAL MARKETS, 167,715 .
3140X4 M4 5 |FNFM1278 - RMBS.......ooiiiiiiiiiininiisiisniscsississsessnssssnsenssessessssssnas 08/01/2019........ SUNTRUST CAPITAL MARKETS, INC.......ccocuiiiiiiniinirienississsiisnienas 227,350 222,177
3199999. Total - Bonds - U.S. Special REVENUE ANd SPECIAI ASSESSMENES. ... rreieueer s ereusersseseesesseeeeseesesesassasaes | eesesessasseeaesseseesee et eeseeseeeeseseeseeseese8eE1eEeEaeEeeseeeEseEeEEeesee et eesee et et ansen et sesansee et nes 1,051,389 | oo 1,027,295 796
Bonds - Industrial and Miscell
02587A AN 4 [AMXCA 192 A-ABS.......cccovvvvvrnn 04/22/12019........ RBC CAPITAL MARKETS 199,988
02665W  BP 5 | AMERICAN HONDA FINANCE CORRP.........ccocooviuermriniirerininnns [ 01/02/2019........ WELLS FARGO SECURITIES LLC 48,359 556
14042W  AC 4 |COPAR 191 A3 - ABS 05/21/2019........ JP MORGAN SECURITIES LLC... 99,980 .
36257A  AD 3 |GMALT 192 A3 - ABS 04/30/2019........ JP MORGAN SECURITIES LLC... . 74,997 ....75,000
438516 BW 5 |[HONEYWELL INTERNATIONAL INC 07/30/2019........ JP MORGAN SECURITIES LLC.....cooovvrrieiirieierissienisisisninenns 99,793 | oo 100,000
654106  AF 0 [ NIKE INC ..ot 01/03/2019........ Citigroup (SSB)............... 46,220 50,000 218
89236T FS 9 | TOYOTAMOTOR CREDIT CORP............... [ 01/03/2019........ JP MORGAN SECURITIES LLC.....c.ovviriireiiiiereriseiesieieenenienes 99,973 100,000
92343V ET 7 |VERIZON COMMUNICATIONS INC.. 02/28/2019........ VARIOUS ...ttt 54411 | o 54,000 1,166
98162V AD 1 |WOART 19B A3 - ABS... 05/07/2019........ WELLS FARGO SECURITIES LLC 199,995 ..200,000
3899999. Total - Bonds - Industrial and Miscellaneous.. ettt ettt st et n s anens | ettareetee e ettt eeee e e e et et et e ettt ettt A et et st en et et et n et an e et n et e s an et ennantana 923,716 ..929,000 | oo 1,939
8399997, TOtal - BONMS = P 3. ..ttt E e fE1eEEeEE e e R 2,224,511 | oo 2,206,295 2,971
8399998. Total - Bonds - Summary Item from Part 5
8399999. Total - Bonds, . 2,224,511 2,971
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
002824 10 0 |ABBOTT LABORATORIES ORD........cc.evenee 03/19/2019........ ITGINC 14.000 1,120 XXX
00287Y 10 9 [ABBVIE ORD.....oouiiieieieieieie et nes 04/22/12019........ ITGINC 41.000 3,199 XXX
003654 10 0 | ABIOMED ORD! 10/15/2019. ITGINC....ovvveiieririrricniis 3.000 533 XXX
00508Y 10 2 |ACUITY BRANDS ORD 06/28/2019.. MERRILL LYNCH PIERCE FENNER & SMITH INC 2.000 276 XXX
00751Y 10 6 | ADVANCE AUTO PARTS ORD........coiiiiiriiniiieiricissnieiessssiessesissssessssssessesssesssssssssessessssssessnssene | sessssesessnnes 03/19/2019. ITGINC..ooevrrrerreceriis 4.000 654 XXX
00847X 10 4 |AGIOS PHARMACEUTICALS ORD......ccvvverrrirerrrinrererisisirsnenenns 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 3.000 150 XXX
00912X 30 2 |AIRLEASE CLAORD... 12/16/2019.. ITGINC 6.000 286 XXX
012653 10 1 [ALBEMARLE ORD........cooiiiiiiiiiierieiesesisssissesssssessesssseensessees 12/16/2019 ITGINC 6.000 400 XXX
018581 10 8 | ALLIANCE DATA SYSTEMS ORD 10/15/2019 ITGINC...ovvierreereeis 2.000 247 XXX
02156K 10 3 |ALTICE USACLAORD.... 07/01/2019.. JP MORGAN SECURITIES INC 15.000 365 XXX
02209S 10 3 |ALTRIA GROUP ORD.... 10/15/2019........ ITGINC..ooovireereneeriis 10.000 439 XXX
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD. 10/15/2019........ ITGINC 7.000 335 XXX
02665T 30 6 | AMERICAN HOMES 4 RENT CL AREIT ORD.......cccovvuivmrineiririireireninnns 04/22/12019........ ITGINC 13.000 296 XXX
03073E 10 5 | AMERISOURCEBERGEN ORD.........ccocovumiiiiniiireinrierineissiesiensessnienes 03/19/2019........ ITGINC 8.000 648 XXX
037833 10 0 [ APPLE ORD....tiiiiiieiieitiiei st 10/15/2019........ ITGINC 9.000 1,902 XXX
03836W 10 3 | AQUA AMERICA ORD.......cccrvvrmrrrreres 12/16/2019........ ITGINC 11.000 499 XXX
044186 10 4 | ASHLAND GLOBAL ORD........ccccorurimrinrererinerrirenerenes 10/15/2019........ ITGINC..oooevererreeerieis 3.000 233 XXX
045327 10 3 |ASPEN TECHNOLOGY ORD......... 04/22/12019........ ITGINC 4.000 440 XXX
04621X 10 8 | ASSURANT ORD......couiuiiirrieiiererisiisesesise st esesenes 08/14/2019........ ITGINC 3.000 361 XXX
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Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
053015 10 3 |AUTOMATIC DATA PROCESSING ORD 03/19/2019........ ITGINC 18.000 2,780 XXX
054937 10 7 |BBAND TORD.............. 12/06/2019........ ITGINC 27.195 1,316 XXX
05722G 10 0 |BAKER HUGHES CL A ORD.......cccotiiririirnrieieeinnieeseeienessssienesissenes 10/15/2019........ ITGINC..ovvereerereeies 12.000 267 XXX
06417N 10 3 | BANK OZK ORD.....coriiuiieiiriiciieieieiisi sttt entnns | ensssanesnnine 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 6.000 181 XXX
086516 10 1 |BEST BUY ORD....ooviiiiiieiieiie st ssssessenanns | sosssesesessones 03/19/2019........ ITGINC 12.000 841 XXX
09062X 10 3 [BIOGEN ORD.......cccovvviierirircirnrirnne 12/16/2019........ ITGINC 5.000 1,498 XXX
09073M 10 4 |BIO TECHNE ORD................ 10/15/2019........ ITGINC..ooovvrrerereeieeieis 2.000 402 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD.........coviuiiieimeireiineirereriseiesseessesessesesseneenes 11/20/2019........ VARIOUS ..ottt 47.000 2,564 XXX
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD e 03/19/2019........ ITGINC..oovierrererreeiis 15.000 261 XXX
117043 10 9 | BRUNSWICK ORD.......ooiiiiiriiiiiieisieeseeis it essesssensenssssssssenes | sosssnsesessnes 08/14/2019........ ITGINC 5.000 222 XXX
122017 10 6 |BURLINGTON STORES ORD........cccccruvmreiunan 03/19/2019........ ITGINC 4.000 595 XXX
124857 20 2 |{CBSCLBORD......ccccoovirirerirnnnne 12/04/2019........ ITGINC 24.540 1,294 XXX
125523 10 0 [CIGNA ORD.....covrrvrrirererireirerirennes 04/22/12019........ ITGINC 13.000 1,930 XXX
12572Q 10 5 |CME GROUP CL A ORD.......ccocovtiiirimiicririsriniissiciienes 04/22/12019........ ITGINC 15.000 2,628 XXX
126650 10 0 |CVSHEALTH ORD 04/22/12019........ ITGINC 53.000 2,780 XXX
127097 10 3 |CABOT OIL & GAS ORD 12/16/2019........ ITGINC 21.000 353 XXX
127190 30 4 |CACI INTERNATIONAL CL A ORD.. 08/14/2019........ ITGINC 2.000 414 XXX
133131 10 2 |CAMDEN PROPERTY REIT ORD .1 03/19/2019. ITGINC 5.000 497 XXX
143658 30 O | CARNIVAL ORD.......coooiimiiirerieisiisieissiesessseeessssssssensenes 08/14/2019........ ITGINC 18.000 801 XXX
146869 10 2 |CARVANACLAORD............c.... 08/14/2019........ ITGINC 2.000 159 XXX
147528 10 3 |CASEYS GENERAL STORES ORD.........ccocvevuiirerrnriiiririniines 08/14/2019........ ITGINC 2.000 328 XXX
15135B 10 1 |CENTENE ORD......cooniiieriieririniieiieseiesiesessesessesssiesienesseens 07/01/2019........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 18.000 944 XXX
156700 10 6 | CENTURYLINK ORD. 04/22/2019. ITGINC 46.000 546 XXX
156727 10 9 [ CERENCE ORD......ooiiiiriiiieriisissisieisssie s ssssssssssssessssssenes 10/02/2019........ ITGINC 1.625 30 XXX
15677J 10 8 | CERIDIAN HCM HOLDING ORD... 12/16/2019........ ITGINC 5.000 317 XXX
159864 10 7 |CHRLS RIVER LABS ORD 10/15/2019........ ITGINC 3.000 402 XXX
166764 10 0 | CHEVRON ORD.......tviuriiiiiriiieieississiie i sssesssesssessssssssssens 12/16/2019........ ITGINC 3.000 357 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD.... 03/19/2019. ITGINC 2.000 1,332 XXX
171779 30 9 |CIENAORD.....ocvvvvrriiererieeras 08/14/2019........ ITGINC 7.000 293 XXX
171798 10 1 | CIMAREX ENERGY ORD......cceviiieiiiieeinereriseieresissisesiessssesessenenes 03/19/2019........ ITGINC 5.000 355 XXX
191216 10 0 |COCA-COLAORD.......... 04/22/12019........ ITGINC 67.000 3,177 XXX
200525 10 3 | COMMERCE BANCSHARES ORD....... 08/14/2019........ ITGINC 4.000 224 XXX
20605P 10 1 | CONCHO RESOURCES ORD.......cccootumiriirieiiniirerinrinsisesinssessssieresinsens 10/15/2019........ ITGINC 17.000 1,556 XXX
20825C 10 4 | CONOCOPHILLIPS ORD.......cccovmrrmirerriieierineesenssisessnsenes 10/15/2019........ ITGINC 8.000 448 XXX
21036P 10 8 | CONSTELLATION BRANDS CL A ORD......cccovurerenrirerirrineererirennnes 03/19/2019........ ITGINC 8.000 1,339 XXX
212015 10 1 | CONTINENTAL RESOURCES ORD......ccvvuiiieiireriiieiieiisisssissessssiessessssssessssssssesssesssssssensnns. | onssssesessnes 12/16/2019........ ITGINC 5.000 168 XXX
220521 10 4 |CORTEVA ORD 06/03/2019........ ITGINC 37.000 1,276 XXX
222070 20 3 |COTYCLAORD... 03/19/2019........ ITGINC 23.000 264 XXX
22266L 10 6 | COUPA SOFTWARE ORD.......cciriiiieiiieineisierssiessesssisssssssssssssessessssssesssssssssessesssssssssessessns | onssssesessnes 07/01/2019........ JP MORGAN SECURITIES INC....ovuvrriiieinieireieieriseiesssisissnsenns 3.000 380 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD......ccocrvrnrirernrinieres 10/15/2019........ ITGINC 8.000 292 XXX
22304C 10 0 |[COVETRUS ORD.......cccoeuvumuecee 02/07/2019........ ITGINC 3.000 130 XXX
225447 10 1 |CREEORD......ccoovvvrniirerririeririns 08/14/2019........ ITGINC 5.000 287 XXX
229663 10 9 | CUBESMART REIT ORD........coviuuieiiiiininiiieiisieeesissisesissssssssisessssisens 08/14/2019........ ITGINC 9.000 314 XXX
229899 10 9 | CULLEN FROST BANKERS ORD........ccccovrmrrirnrrrieirnrinnens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 3.000 281 XXX
23355L 10 6 |DXC TECHNOLOGY ORD 12/16/2019 ITGINC 13.000 486 XXX
237194 10 5 |DARDEN RESTAURANTS ORD .| 08/14/2019........ ITGINC 5.000 588 XXX
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25179M 10 3 |DEVON ENERGY ORD 03/19/2019........ ITGINC 23.000 697 XXX
254687 10 6 |WALT DISNEY ORD......covriiimiriieiinniierisississssssssessesssssesssssssesssenes 03/20/2019........ NOE AVAIIADIE. ... 19.423 2,136 XXX
25470F 10 4 | DISCOVERY SRS A ORD......cccovuuirmrimriereiienierieriserenieennes 08/14/2019........ ITGINC..ovvereerereeies 7.000 194 XXX
256163 10 6 | DOCUSIGN ORD......cocciuiiiiiiciinsiciisisisisssis s 07/01/2019........ JP MORGAN SECURITIES INC.......oovvvmiiiiiiisrisnicsiiecicniesieas 8.000 398 XXX
257651 10 9 | DONALDSON ORD.....oouiiuiiuiiriiiiaiisieiissiessesississsss s essssssssesssesesssssssesssssssssessessnsss | sosssssesessones 08/14/2019........ ITGINC 6.000 284 XXX
25960P 10 9 [DOUGLAS EMMETT REIT ORD......ccvviiriririeireriereriseieriesissesenisines 10/15/2019........ ITGINC 9.000 378 XXX
260557 10 3 [ DOW ORD...ouirriaierersieiseseerss st | soessnesensanes 04/02/2019........ ITGINC..ooovvrrerereeieeieis 37.000 2,111 XXX
26210C 10 4 |DROPBOX CL A ORD......cooniireriirieiiiiiseiseseisssiese s sesessesesesenesenes 07/01/2019........ JP MORGAN SECURITIES INC.....coevrriririrercieeirererseiesieerseseneenes 10.000 250 XXX
265504 10 0 | DUNKIN BRANDS GROUP ORD........ccoeemririrnrrirrirninenes 10/15/2019........ ITGINC..oovierrererreeiis 5.000 385 XXX
26614N 10 2 | DUPONT DE NEMOURS ORD.........coiuiiiririiiieiiiisisseiinsseisssssiessssssesessessssssessesssssssssessessene | sevsssonssnnens 06/03/2019........ ITGINC 37.000 3,055 XXX
26875P 10 1 |EOG RESOURCES ORD........ 10/15/2019........ ITGINC 29.000 2,908 XXX
269246 40 1 |E TRADE FINANCIAL ORD.......cooomiuimirrimiiniierienisenesseiesiens 12/16/2019........ ITGINC 12.000 549 XXX
28414H 10 3 | ELANCO ANIMAL HEALTH ORD 04/22/12019........ ITGINC 17.000 534 XXX
292505 10 4 |ENCANA ORD A 04/01/2019........ ITGINC 24.047 17 XXX
29414B 10 4 |EPAM SYSTEMS ORD 04/22/12019........ ITGINC 3.000 518 XXX
298736 10 9 |EURONET WORLDWIDE ORD 08/14/2019........ ITGINC 2.000 294 XXX
30231G 10 2 | EXXON MOBIL ORD.......coivimrimiirirriieeienisiseiissssesssesesssssssessssessenes 10/15/2019........ ITGINC 6.000 417 XXX
302491 30 3 |FMCORD 03/01/2019. ITGINC 7.000 505 XXX
302520 10 1 {FNB ORD. ..ottt 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 16.000 188 XXX
30303M 10 2 |FACEBOOK CL A ORD 10/15/2019........ ITGINC 43.000 7,148 XXX
303250 10 4 |FAIR ISAAC ORD 08/14/2019........ ITGINC 1.000 326 XXX
31428X 10 6 [FEDEX ORD......coouiieiiieiieriiieisi ittt ss st ssesssenssns | sovesssanensnens 03/19/2019........ ITGINC...oovrvirrrriiriieniis 12.000 2,178 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 08/01/2019. VARIOUS ..ottt 10.216 354 XXX
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD............. 04/22/12019........ ITGINC..ooovvrererereriis 13.000 504 XXX
31816Q 10 1 [FIREEYE ORD......cccovvvvivrirerrirnrirees 12/16/2019........ ITGINC 10.000 163 XXX
320517 10 5 | FIRST HORIZON NATIONAL ORD.......coviuiririirerrneererierineireninnnees 08/14/2019........ ITGINC 15.000 231 XXX
337738 10 8 | FISERV ORD........coouiiiiirriiieieissiesiiesie s 07/29/2019........ ITGINC 7.878 464 XXX
33829M 10 1 |FIVE BELOW ORD.... 08/14/2019. ITGINC 2.000 217 XXX
343412 10 2 |FLUOR ORD 12/16/2019........ ITGINC 7.000 123 XXX
34354P 10 5 |FLOWSERVE ORD 07/01/2019........ JP MORGAN SECURITIES INC.......evrriirieieierirererseiesieseesenenenes 7.000 369 XXX
35137L 10 5 |FOXCLAORD 12/16/2019........ ITGINC....ovvveiieririrricniis 18.000 665 XXX
35905A 10 9 [FRONTDOOR ORD 08/14/2019........ ITGINC 5.000 251 XXX
36164V 30 5 |GCILIBERTY CL A ORD 03/19/2019........ ITGINC 5.000 281 XXX
369604 10 3 | GENERAL ELECTRIC ORD.......cooiviiiiiniiniiiieiisieierisissssisssssse e ssssssessessssssssssssssasssessessssssenss. | onssssesessnes 02/14/2019........ ITGINC..ooovvrrrreeeieeiis 408.000 3,149 XXX
371901 10 9 |GENTEX ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 295 XXX
375558 10 3 | GILEAD SCIENCES ORD 10/15/2019........ ITGINC..oooveeererreirriis 43.000 2,818 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD 09/17/2019........ ITGINC 6.481 712 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD 10/15/2019........ ITGINC 12.000 177 XXX
384109 10 4 | GRACO ORD......coririiririieisiisisissie s ssssssssssenes 08/14/2019........ ITGINC 8.000 362 XXX
38526M 10 6 | GRAND CANYON EDUCATION ORD 10/15/2019........ ITGINC 3.000 292 XXX
40434L 10 5 |HPORD 04/22/12019........ ITGINC 64.000 1,272 XXX
406216 10 1 |HALLIBURTON ORD 12/16/2019........ ITGINC 40.000 976 XXX
410345 10 2 |HANESBRANDS ORD 03/19/2019........ ITGINC 17.000 304 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD........cccoomiiirriirerirsisisnsieresineenes 06/29/2019........ ITGINC 3.900 548 XXX
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD 03/19/2019. ITGINC 18.000 891 XXX
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD......cocviiiiiiiieiirisisesiessssseienssissssessssssssessesisenes 08/14/2019........ ITGINC 9.000 250 XXX
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426281 10 1 |JACKHENRY AND ASSOCIATES ORD... 08/14/2019........ ITGINC 3.000 415 XXX
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD.........cccvrvrernriierrirrinnns 10/15/2019........ ITGINC 6.000 260 XXX
436106 10 8 |HOLLYFRONTIER ORD ... | 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 8.000 370 XXX
437076 10 2 |HOME DEPOT ORD .1 03/19/2019........ ITGINC..cooveireereceriis 7.000 1,290 XXX
440452 10 0 |HORMEL FOODS ORD 12/16/2019........ ITGINC....vvrrerererieis 14.000 631 XXX
44267D 10 7 |HOWARD HUGHES ORD.. 07/01/2019........ JP MORGAN SECURITIES INC.....covvoreiiririiicireireieiseeeriesicssenenenes 2.000 248 XXX
443573 10 0 [HUBSPOT ORD.....cotiieiirerisieeirisesssssssissssesssssssessessssenes 08/14/2019........ ITGINC..ooovvrrerereeieeieis 1.000 185 XXX
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD.......c.ccccevvrvunec. 08/14/2019........ ITGINC..ooovveeerereeies 7.000 232 XXX
444859 10 2 |HUMANAORD........cccocrvrrnrrnns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 6.000 1,592 XXX
445658 10 7 | JB HUNT TRANSPORT SERVICES ORD.........cccovumireiniiernirienierseisninenes 04/22/12019........ ITGINC 5.000 494 XXX
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 10/15/2019........ ITGINC 2.000 427 XXX
449253 10 3 [IAAORD.....ccoirviririerireeeiierienes 06/28/2019........ (LT |\ (G 6.000 214 XXX
A5784P 10 1 [INSULET ORD......oiuiiiiieiiiiiieriseineee ittt sssssessesnenssenes. | evsensnssnsens 07/01/2019........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 3.000 358 XXX
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD.......covstirriiriiiiieiinsisessississeessesssssssesssssessessanes 08/14/2019........ ITGINC..ooovvrrererreirrieis 3.000 183 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD 04/22/12019........ ITGINC...ovvirerereeis 23.000 1,851 XXX
46187TW 10 7 | INVITATION HOMES ORD........coererriiriiieirnrirererinniererinsine 07/01/2019........ JP MORGAN SECURITIES INC.....coovvrieiiririniicirenireieseiesiesvesseneenes 19.000 508 XXX
46590V 10 0 |JBG SMITH PROPERTIES ORD 10/15/2019........ ITGINC 6.000 234 XXX
466313 10 3 |JABIL ORD 12/16/2019 ITGINC 8.000 326 XXX
477143 10 1 |JETBLUE AIRWAYS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 277 XXX
478160 10 4 | JOHNSON & JOHNSON ORD.......cccovvrrrmiereiiriirerniisieeniennnes 10/15/2019........ VARIOUS ..ot 19.000 2,569 XXX
48020Q 10 7 | JONES LANG LASALLE ORD......oouiiririiiiiriitissinsiesssisie s sssssssiesesssssessesssssenss. | aesesierinsines 04/22/12019........ ITGINC..coovvireerreeris 3.000 468 XXX
48238T 10 9 |KAR AUCTION SERVICES ORD 06/28/2019........ ITGINC...oovrvirrrriiriieniis 6.000 130 XXX
49427F 10 8 |KILROY REALTY REIT ORD 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 369 XXX
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD 08/14/2019........ ITGINC..ooovvrererereriis 6.000 198 XXX
500754 10 6 |KRAFT HEINZ ORD 04/22/12019........ ITGINC 30.000 986 XXX
501044 10 1 |KROGER ORD . 04/22/2019........ ITGINC 39.000 992 XXX
512816 10 9 |LAMAR ADVERTISING CL A REIT.......ovviiiirieiierieniiseiiessiesiesessenns 08/14/2019........ ITGINC 4.000 305 XXX
524660 10 7 |LEGGETT & PLATT ORD .| 10/15/2019. ITGINC 6.000 252 XXX
526107 10 7 |LENNOX INTERNATIONAL ORD..... 03/19/2019........ ITGINC 1.000 253 XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD 12/16/2019........ ITGINC 2.000 239 XXX
531172 10 4 |LIBERTY PROPERTY REIT ORD.. 08/14/2019........ ITGINC 8.000 406 XXX
538034 10 9 | LIVE NATION ENTERTAINMENT ORD 08/14/2019........ ITGINC 6.000 416 XXX
548661 10 7 |LOWE'S COMPANIES ORD.......c.coniuiriircririrerierineereriennes 03/19/2019........ ITGINC 6.000 623 XXX
550021 10 9 |LULULEMON ATHLETICA ORD......ciiiuiirieriireiiiiisesisisessesssissssssesssssessssssssessssssssssssessesssenes (SR 04/22/12019........ ITGINC..ooovvrrrreeeieeiis 4.000 693 XXX
55616P 10 4 |MACYS ORD. ... | 03/19/2019........ ITGINC 15.000 356 XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD .| 08/14/2019........ ITGINC 3.000 244 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 07/01/2019........ JP MORGAN SECURITIES INC.......evoriiiriircienieieseesieersisenienes 2.000 643 XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD 12/16/2019........ ITGINC..ooeveerriceriis 2.000 296 XXX
574795 10 0 [MASIMO ORD.....oovvuiiiieiinieiiesisessssesssssessessss st nes 12/16/2019........ ITGINC..ooovireereneeriis 2.000 314 XXX
59156R 10 8 [ METLIFE ORD.......ciiiiieiieieiiiiieriseisceesisiess sttt senesssenes | evsesnssnnens 03/19/2019........ ITGINC 39.000 1,765 XXX
594918 10 4 [ MICROSOFT ORD......oootiiiiiiiiiisiissiicsiesississssssssessesisseens 12/16/2019........ ITGINC 4.000 608 XXX
596278 10 1 |MIDDLEBY ORD 04/22/12019........ ITGINC 2.000 263 XXX
60770K 10 7 | MODERNA ORD 10/15/2019........ ITGINC 10.000 143 XXX
B1945C 10 3 | MOSAIC ORD.....ouuiierirrirerisirsiserisseesesss sttt en s sssanss | nenssssnssanens 10/15/2019........ ITGINC 17.000 344 XXX
62886E 10 8 |NCR ORD 12/16/2019 ITGINC 5.000 17 XXX
636180 10 1 [NATL FUEL GAS ORD.......coviiiiieiiriiisisiesiisiesis s 12/16/2019........ ITGINC 4.000 187 XXX
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636518 10 2 |NATIONAL INSTRUMENTS ORD.. . 08/14/2019........ ITGINC 6.000 253 XXX
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD........cccceconvvnne 03/19/2019........ ITGINC 7.000 366 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD.........cccosvrieriereiinrirereninnenes 12/16/2019........ ITGINC 8.000 167 XXX
64110L 10 6 [NETFLIX ORD ...ttt | soenieesensnes 10/15/2019........ ITGINC 1.000 284 XXX
64829B 10 0 [NEW RELIC ORD.....ccocovviiiiriiiiniisiieeisieiseiesesisseessssseseseenes 12/16/2019........ ITGINC 2.000 134 XXX
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD 03/19/2019........ ITGINC 23.000 217 XXX
650111 10 7 |NEW YORK TIMES CL AORD....... 07/01/2019........ JP MORGAN SECURITIES INC....coouvrririiernieireieieriseiessssesssnsenns 7.000 228 XXX
651639 10 6 | NEWMONT GOLDCORP ORD......ccerurieiiirirmierierinsiessesssesessessssssssessesssssesssssssssesssesssssssssenes | onsensesessnes 10/15/2019........ ITGINC 10.000 346 XXX
65336K 10 3 [NEXSTAR MEDIA GROUP CL A ORD.......cccovuvrremereririererinninns 10/15/2019........ ITGINC 2.000 195 XXX
655663 10 2 |NORDSON ORD.......coiirieiniiiineieieiissiesiesississiesssssneesiesissene 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 2.000 283 XXX
655664 10 0 |NORDSTROM ORD.......cccorvverrrnee 10/15/2019........ ITGINC..oovvierreceries 6.000 213 XXX
67020Y 10 0 | NUANCE COMMUNICATIONS ORD 10/02/2019........ (LT |\ (G 13.000 190 XXX
67066G 10 4 |NVIDIAORD.......ccocvvrvrirerrrirs 03/19/2019........ ITGINC..oovvrerrereeies 5.000 885 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... 12/16/2019........ VARIOUS ..ottt 44.335 1,844 XXX
679295 10 5 |OKTACLAORD........ccc..... 07/01/2019........ JP MORGAN SECURITIES INC.....c.evorriiriereieeieerseesieereiienenes 4.000 494 XXX
679580 10 0 |OLD DOMINION FREIGHT LINE ORD 04/22/2019........ ITGINC..cooevrrerreceris 3.000 467 XXX
69354M 10 8 | PRAHEALTH SCIENCES ORD...........oovuuiiiieiiriminiieiiisssiesississssessssssessessssssssssesssssesssessnes | nevesnsesssies 10/15/2019........ ITGINC 3.000 291 XXX
693656 10 0 |PVHORD 04/22/2019. ITGINC 3.000 393 XXX
695263 10 3 |PACW PACWEST BANCORP ORD 04/22/12019........ ITGINC 5.000 194 XXX
703481 10 1 |PATTERSON UTI ENERGY ORD.. 12/16/2019........ ITGINC....vvirerereeis 9.000 91 XXX
70432V 10 2 |PAYCOM SOFTWARE ORD........cccsvuiririeirnircrnrireererineiees 07/01/2019........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 2.000 453 XXX
712704 10 5 | PEOPLES UNITED FINANCIAL ORD........ccccomivimrirrirneiieiinerienienes 07/01/2019........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 19.000 319 XXX
713448 10 8 |PEPSICO ORD 03/19/2019. ITGINC 12.000 1,413 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD........covvevirnrrernrininns 06/28/2019........ VARIOUS ...ttt 62.000 5,423 XXX
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 3.000 172 XXX
723484 10 1 |PINNACLE WEST ORD......ccocrvvmrvrrrnrirnne 08/14/2019........ ITGINC..ooovverrreceris 5.000 460 XXX
72703H 10 1 |PLANET FITNESS CL A ORD.....vuuiiiriiiiiiiririiiiesiessessssiss e ssssssesssesssssssssssessssessessssesnes | soesssesesnens 12/16/2019........ ITGINC 3.000 220 XXX
731068 10 2 |POLARIS INDUSTRIES ORD 10/15/2019 ITGINC 2.000 181 XXX
73278L 10 5 |POOLORD.......ccovvvrrirmrrrrrnes 08/14/2019........ ITGINC 1.000 195 XXX
733174 70 0 |POPULAR ORD 08/14/2019........ ITGINC 4.000 209 XXX
743424 10 3 |PROOFPOINT ORD 04/22/12019........ ITGINC 2.000 248 XXX
745867 10 1 |PULTEGROUP ORD 07/01/2019........ JP MORGAN SECURITIES INC 12.000 379 XXX
74624M 10 2 |PURE STORAGE CL A ORD. 07/01/2019........ JP MORGAN SECURITIES INC 11.000 168 XXX
74762E 10 2 | QUANTA SERVICES ORD. 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 6.000 229 XXX
751212 10 1 |RALPH LAUREN CL A ORD.......couiiiiiiiireieieiseiseiesisi st 12/16/2019........ ITGINC 2.000 236 XXX
75606N 10 9 | REALPAGE ORD.......coiiiiiiiiiieiiniieisssiesssississs s 08/14/2019........ ITGINC 3.000 179 XXX
75886F 10 7 | REGENERON PHARMACEUTICALS ORD.........ccosieirreriirrirneirerieninninas 10/15/2019........ ITGINC...ovvierreereeis 1.000 304 XXX
76680R 20 6 |RINGCENTRAL CLAORD........ 07/01/2019........ JP MORGAN SECURITIES INC.....coocvrreiiririniicireeireieiseeesieesessenenenes 3.000 345 XXX
77543R 10 2 |ROKU CL A ORD......couirrriiieieieiisiesesissiesssssssnsenes 07/01/2019........ JP MORGAN SECURITIES INC....ovuvrriiieinieireieieriseiesssisissnsenns 3.000 272 XXX
778296 10 3 |ROSS STORES ORD ... | 03/19/2019........ ITGINC 17.000 1,556 XXX
784117 10 3 | SEIINVESTMENTS ORD .| 10/115/2019........ ITGINC 6.000 357 XXX
78442P 10 6 |SLM ORD 12/16/2019........ ITGINC 21.000 190 XXX
79466L 30 2 | SALESFORCE.COM ORD 10/15/2019........ ITGINC 14.309 2,108 XXX
806407 10 2 [HENRY SCHEIN ORD.......ccooivirmimiirerinrirenrnieissssesensssens 02/07/2019........ ITGINC 7.000 472 XXX
806857 10 8 |SCHLUMBERGER ORD........... 10/15/2019 ITGINC 57.000 2,290 XXX
828806 10 9 | SIMON PROP GRP REIT ORD.. 12/16/2019........ ITGINC 6.000 867 XXX
831865 20 9 | A O SMITH ORD....iiriiiiiiiieiseieie st nsssesensns | sesesisesenninee 03/19/2019........ ITGINC..ovveeerereeireis 6.000 313 XXX
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83200N 10 3 | SMARTSHEET CL A ORD 08/14/2019........ ITGINC 4.000 182 XXX
833034 10 1 |SNAP ON ORD 03/19/2019........ ITGINC 2.000 317 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD 10/15/2019........ ITGINC 5.000 415 XXX
84860W 30 0 | SPIRIT REALTY CAPITAL REIT ORD......c.ccovvurerrirnn 10/15/2019........ ITGINC 4.000 192 XXX
85207U 10 5 |SPRINT ORD C 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 27.000 177 XXX
852234 10 3 |SQUARE CL A ORD . 10/15/2019........ ITGINC..oovvrrerricrieis 5.000 321 XXX
85571B 10 5 | STARWOOD PROPERTY REIT......ccovumiiiriiieiiinsinsieieisssiesesssseensnsnes 10/15/2019........ ITGINC..ooovvrrerereeieeieis 13.000 317 XXX
858912 10 8 | STERICYCLE ORD......coiiiiirriiieierisrieeieseisssie e sesesseesesesenesenes 12/16/2019........ ITGINC..ooovveeerereeies 4.000 257 XXX
85917A 10 0 |STERLING BAN ORD............. 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 9.000 192 XXX
862121 10 0 | STORE CAPITAL ORD.......cooiiiiiiieiiieiiieieiissiesiessssesesssse s sssssssssssesssssssssesssssnsss | sonssssesessnns 08/14/2019........ ITGINC 10.000 360 XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD.. 04/22/12019........ ITGINC 7.000 249 XXX
87162W 10 0 | SYNNEX ORD.....oouiiuiiirrirriiininiseisesiessiesssesisssse s esessessssanes 12/16/2019........ (LT |\ (G 2.000 257 XXX
872307 10 3 | TCF FINANCIAL ORD.......coiiiiireriiiieieiinsieeieeseesssie e esessesesssesesenes 08/14/2019........ ITGINC 7.000 257 XXX
87236Y 10 8 | TD AMERITRADE HOLDING ORD 12/16/2019........ ITGINC 12.000 624 XXX
876030 10 7 | TAPESTRY ORD......coniiiiiieiniieieineiese st 03/19/2019........ ITGINC 13.000 430 XXX
879360 10 5 | TELEDYNE TECH ORD......ccecvvvvririrnns 04/22/2019........ ITGINC 1.000 251 XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD........ccoovvrerinncs 10/15/2019........ ITGINC 4.000 103 XXX
88160R 10 1 |TESLAORD.. 10/15/2019 ITGINC 6.000 1,582 XXX
88339J 10 5 | TRADE DESK CL A ORD.....ovuiviiriiierisieiesieissrssssssssssssessssessesssssessssenes 07/01/2019........ JP MORGAN SECURITIES INC....coouvrriiiereieieieieriseiesssisissnsenns 1.000 228 XXX
892356 10 6 | TRACTOR SUPPLY ORD 03/19/2019........ ITGINC 5.000 457 XXX
89469A 10 4 | TREEHOUSE FOODS ORD 12/16/2019........ ITGINC 2.000 100 XXX
90138F 10 2 [TWILIO CLAORD......ccccovtrvrmrrririrnes 12/16/2019........ ITGINC 2.000 197 XXX
902681 10 5 |UGIORD 10/15/2019 ITGINC 10.000 484 XXX
902973 30 4 |US BANCORP ORD......couiiiiriireriiiseireissiesiesssissssssssssssss s sss s esssssssssasssssssssssssessessssssessessnssenss | sosesssessossns 03/19/2019........ ITGINC 71.000 3,697 XXX
904311 10 7 |UNDER ARMOUR CL A ORD.... 07/01/2019........ JP MORGAN SECURITIES INC.....covvrriririercieeirererseiesiereesenenenes 9.000 228 XXX
904311 20 6 |UNDER ARMOUR CL C ORD.... 08/14/2019........ ITGINC..ooovverrreceris 9.000 153 XXX
912909 10 8 | US STEEL ORD....couiiiuiieiiiieriieisia ettt ssssssssssessssenins. | sovesssesesnens 12/16/2019........ ITGINC 8.000 106 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD 04/22/2019. ITGINC 12.000 2,725 XXX
91347P 10 5 |UNIVERSAL DISPLAY ORD 03/19/2019........ ITGINC 2.000 317 XXX
918204 10 8 | VF ORD.....iiiiiieieieiceeieseie et 05/23/2019........ ITGINC 15.000 1,042 XXX
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD 04/2212019........ ITGINC 4.000 520 XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD.........ccoeverrerrrimrierrierirenes 10/15/2019........ ITGINC 7.000 424 XXX
92552V 10 0 [VIASAT ORD.......coovvvrrrerirrrns 12/16/2019........ ITGINC 2.000 145 XXX
929089 10 0 | VOYAFINANCIAL ORD.....ocooiriiriiriisirsirsieinsiesesssssessesssessssssssanssenes 10/15/2019........ ITGINC 6.000 319 XXX
92936U 10 9 |W P CAREY REIT ORD.....ccoviiiieieirerieiieresissiseeesisessssssi e ssssesess s sssssss s sssssensenes | sevssessnssnnens 10/15/2019........ ITGINC 4.000 361 XXX
929740 10 8 [WABTEC ORD......ooiirriiiiiiieissisiesissiese st ensssaees 02/14/2019........ ITGINC 2.191 127 XXX
931142 10 3 |WALMART ORD......oviiiiiiiieiiiieierissiesisisessi e sssessssenes 08/14/2019........ ITGINC 48.000 4,859 XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD 04/22/12019........ ITGINC 33.000 1,791 XXX
947890 10 9 |WEBSTER FINANCIAL ORD........covvveimiiriernriecnisisisssiessssnnenes 08/14/2019........ ITGINC 4.000 185 XXX
949746 10 1 |WELLS FARGO ORD 10/15/2019........ ITGINC 13.000 652 XXX
95058W 10 0 | WENDYS ORD 12/16/2019........ ITGINC 9.000 199 XXX
96208T 10 4 |[WEXORD......cccovvvmrvrerrerrinrirnes 08/14/2019........ ITGINC 3.000 589 XXX
969904 10 1 | WILLIAMS SONOMA ORD......oucouiiiiieiiiiiiiiiesiesiessesis s ss s essssssssesssesessssssessesinss | soesissenessnes 12/16/2019........ ITGINC 3.000 212 XXX
980745 10 3 | WOODWARD ORD 12/16/2019........ ITGINC 2.000 247 XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD... 03/19/2019. ITGINC 10.000 279 XXX
98954M 10 1 | ZILLOW GROUP CL A ORD.......cuuriiriiiiiiiiserinsisisesississisesssssssss st sssssssessesssssssssenss | sessssensnsses 12/16/2019........ ITGINC 2.000 85 XXX
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98954M 20 0 | ZILLOW GROUP CL C ORD.....oorumrirrrinireesersssssessenssssesssssasssans 07/01/2019........ JP MORGAN SECURITIES INC... 5.000 232 XXX

989701 10 7 |ZIONS BANCORPORATION ORD. 04/22/12019........ ITGINC...ooveeeeeeee 8.000 374 XXX

98986T 10 8 [ZYNGA CL A ORD 08/14/2019........ ITGINC.... 41.000 235 XXX

G1890L 10 7 | CAPRIHOLDINGS LTD D 08/14/2019........ ITGINC.... 6.000 172 XXX

G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD D 07/01/2019........ JP MORGAN SECURITIES INC......coourvimirimrireircrinirierienessesseissses 8.000 192 XXX

G7496G 10 3 | RENAISSANCERE ORD C 08/14/2019........ ITGINC..ooorvreririseineiseiiees 2.000 371 XXX

G7S00T 10 4 [PENTAIR ORD.....cccoevvrvrvrrrrrens [ 10/15/2019........ ITGINC....ooeieeeeeee 9.000 341 XXX

L8681T 10 2 |SPOTIFY TECHNOLOGY ORD.........ccccoen.. D 07/01/2019........ JP MORGAN SECURITIES INC......coourviimimrireireriessierieneseessenssssas 4.000 585 XXX

N53745 10 O [LYONDELLBASELL INDUSTRIES CL A ORD.......c.ccooomrrrmririrrirniinnns [ 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.. 12.000 1,034 XXX

N5IAB5 10 9 [MYLAN ORD.......coouiiuirimiirreieeseniseisesiess st bbb (GRS 08/14/2019........ ITGINC.... 21.000 382 XXX

N72482 12 3 |QIAGEN ORD......ccoouimirnmriiniisiriasninnns D 12/16/2019........ ITGINC.... 10.000 414 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAEA. ........evuiiriiriiiiiiiiiiiiinis ot s iess sttt ettt st 174,591 XXX | 0
9799997. Total - Common Stocks - Part 3.........ccocovnrnniniininninnes 174,591 XXX e 0
9799998. Total - Common Stocks - Summary Item from Part 5.........ccccoviiiiiniinniiniiniins 11,589 XXX

9799999. Total - Common Stocks.......cocovvvierennn. 186,180 XXX e 0
9899999. Total - Preferred and Common Stocks.......... 186,180 XXX | 0
9999999. Total - Bonds, Preferred @and COMMON SIOCKS..............cvuuuiuuuiiieiiieriieieiiesieieseiiesee sttt ss e esiee | eebeeessessese s tes bbbttt 2,410,691 XXX 2,971
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Bonds - U.S. Government
38377R VK 8 |GNR 10166F GP - CMO/RMBS... - 12101/2019. | Paydown......ccccccoccvvvvvvsssssseveverevnsesssseens | L 7,314 7,535 | ....... (223) (223) 04/20/2039.
912810 QV 3 |UNITED STATES TREASURY .. | 01/10/2019. | BARCLAYS CAPITAL INC....ovvvvvivmnmn | 20,418 21,489 | ........ (1,008) 1 (1,007) 02/15/2042.
912810 RF 7 |UNITED STATES TREASURY.... .| 01/10/2019. | BNP Paribas 29533 23608 | oo Creo P— @ (979) 02/15/2044.
912810 RL 4 |UNITED STATES TREASURY.... ..[01/08/2019. |NOMURA SECURITIES INTLINC.....occ. | L 10526 | oo 21460 | o 19455 | oo 20,490 | ooovovo (967) 1 (966) 02/15/2045.
912828 B2 5 |UNITED STATES TREASURY.... .. | 01/24/2019. | RBC CAPITAL MARKETS 43,964 | ....... ) p— ®) (1,960) 01/15/2024.
912828 H4 5 |UNITED STATES TREASURY.... .. 101/11/2019. | JP MORGAN SECURITIES LLC... 42290 | ..., (1,922) 2 (1,920) 01/15/2025.
912828 WU 0 |UNITED STATES TREASURY .1 01/11/2019. | JP MORGAN SECURITIES LLC... 42163 | ..o (1,918) 3 (1,915) 07/15/2024.
912828 XL 9 |UNITED STATES TREASURY.... .1 07/31/2019. | BNP Paribas 42,601 | ... (1,920) 5 (1,916) 07/15/2025.
0599999. Total - Bonds - U.S. GOVEMMENL.........coovvviiiiiriririniniiisinisinsisinnnnninininns i | 938649 | 944435 | 233593 | .. ... 244141 | ....... (LX) — [v24))] I 0 | [LOR:1:1) ) E— 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
18085P LL 6 |CLARKCNTY NEV ARPT REV. .. [ 07/01/2019. | Call @ 100.00............crmvmmvveevermreieiennnres | 50,568 |....... (568) (568) 07/01/2042.
3128MJ Q9 4 |FH G08479 - .. | 08/01/2019. | VARIOUS 52850 | ... (251) (251) 03/01/2042.
3128MJ 'S4 3 |FH G08538 - .. 08/01/2019. [ VARIOUS..........oovvmmmvvvevermcssmseenvnsiiiiiisnns | 65, 65.836 | ... (52) (52) 07/01/2043.
3128MJ X8 8 |FH G08702- [ 0810172019 | VARIOUS....ooesvoesvvessssssssnsssssssnns | 181,162 | oo 173,744 | ..., 182,105 | vovverre GF: X DO (1,421) (1,421) 04/01/2046.
3128P8 FX 4 |FHC91982- .. | 08/01/2019. | VARIOUS 234,451 233,711 234592 |....... (141) (141) 03/01/2038.
312928 AH 3 |FH C09008 - .. | 08/01/2019. | VARIOUS (152) (152) 08/01/2042.
3131XT QN 3 |FHZM0461- .. [ 12/01/2019. | Paydown (157) (157) 11/01/2045.
3131XV F6 7 |FHZM1989 - .. [ 12/01/2019. | Paydown (296) (296) 10/01/2041.
31329) PX 9 |FHZA1338- .. [ 12/01/2019. | Paydown (58) (58) 08/01/2042.
31320K X3 3 |FHZA2498 - .. [ 12/01/2019. | Paydown (45) (45) 03/01/2038.
3132A4 6K 9 |FHZS4474 - .. [ 12/01/2019. | Paydown (97) (97) 03/01/2042.
3132A5 AY 1 |FHZS4523- .. [ 12/01/2019. | Paydown (14) (14) 07/01/2043.
3132A5 E8 4 |FHZS4659 - .. [12/01/2019. | Paydown..........ocvvvvvvevevvvsssnssvisssensiiens | 15,596 (711) (711) 04/01/2046.
3132QU  G3 1 |FHQ37417- | 091012018 | VARIOUS oo | 108,925 | ... 106,198 | ....00c. 109,666 | ..occvrer 109,626 | ....... (701) (701) 11/01/2045.
3132WH PS8 |FH Q44032 - .. 1 09/01/2019. | VARIOUS 205,059 205,950 | ....... (891) (891) 10/01/2041.
3136A4 DA 4 |FNR 1224A AC - CMO/RMBS .. [ 12/01/2019. | Paydown 5517 | ....... (53) (53) 05/25/2030.
3136A5 YC 4 |FNR 1230M ED - CMO/RMBS .. [ 12/01/2019. | Paydown 5649 | ... (69) (69) 04/25/2031.
3136A6 CK 8 |FNR 1245A PH - CMO/RMBS .. | 12/01/2019. | Paydown 7778 |....... (181) (181) 12/25/2039.
3137A8 RX 8 |FHR 3841L JK- CMO/RMBS.. .. 1 07/01/2019. | Paydown L1CCE:Lc T T DO ) 0) 10/15/2038.
3138MQ 4E 0 |FN AQ8920 - RMBS .. [12/01/2019. | Paydown...........ccevvvevsvevvvissnssviisssnsiriiess |k 12703 | 12793 | 43304 | 13,124 | ... (332) (332) 01/01/2028.
3138WD 3Z 2 |FNAS4415-RMBS .. [ 12/01/2019. | Paydown 62,491 | oo | s (3,739) (3,739) 02/01/2045.
3138WE KK 4 |FN AS4797 - RMBS .. [ 12/01/2019. | Paydown 8,297 |....... (447) (447) 04/01/2045.
3138WF  TA 4 |FN AS5944 - RMBS .. [12/01/2019. | Paydown.........coovvvveemnneevvesensvvvvssnnneens | b 10388 | 12388 | 42990 | 12,934 |....... (546) (546) 10/01/2045.
31397Q LT 3 |FNR114E PK- CMO/RMBS... .. [ 12/01/2019. | Paydown 5404 | ... (125) (125) 5,281 04/25/2040.
31398V 7F 7 |FHR 3649C BW - CMO/RMBS.... .. | 12/01/2019. | Paydown 3624 |...... (136) (136) 3,492 03/15/2025.
3140F1  YB 2 |FNBC6B105-RMBS..........ccoooommmrimmrirarrireneiiines .. [ 12/01/2019. | Paydown 24,099 | oo | e (1,185) [GIRE:1:))) SR IO 22915 06/01/2046.
3140FP DG 1 |FN BE3702-RMBS .| 12/01/2019. | Paydown 58,266 | ovvvovvreerreoins | e (2,613) [P ) ) R O 55,653 06/01/2047.
3140X4 M4 5 |FNFM1278 - RMBS .. | 12/01/2019. | Paydown 9128 | 9336 | i (212) (212) 9,124 07/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........c...  rrrrrrvceeemsnsnnssssssessssssssssssssssssssssssssssssssssssssssssessnssees | 1,203,327 | ....... 1,183,921 | .....1,226,249 | ........... 1,151,444 | oo 0f... [REREE)) —— 0 ... [RETRECL:)) — [ 1,203,327 XXX
Bonds - Industrial and Miscellaneous
05522R CQ 9 |BACCT 141 A- ABS [+ 040172019, [VARIOUS ... | 75,000 | oo 75,000 | o 75,325 | oo 75029 | ... | 29 \ @) e | FE O R DO — 0 fo 171 | 06/15/2021.
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17275R AR 3 |CISCO SYSTEMS INC.......oovrrrerrrieririerrrieceninns .. 1 03/01/2019. | Maturity @ 100.00..........cccovvverrrererrrirnnnens .50,113 | ... 10010 S I @) (4) 03/01/2019.
23305Y AD 1 |DBUBS 11LC3 A4 - CMBS........ccccovvrivmrrrerirerirnens .. [ 12/01/2019. | Paydown 26,013 | ... 25,801 |....... (44) (44) 08/12/2044.
20366A AA 2 |ELLTAT-ABS......cccooiiririisicercessinis .. [12/01/2019. | Paydown.........ccvvveerensevessssnnsvissssssiises | o 43742 e A3TA2 | 13,710 | vovvvrvcerenen 13,712 | . 1 1 09/01/2023.
36962G 6F 6 |GENERAL ELECTRIC CAPITAL CORPORATION |.. | 09/16/2019. | WELLS FARGO SECURITIES LLC.......... 6 6 09/07/2022.
452308 AU 3 |ILLINOIS TOOL WORKS INC........cccovmurrerrriinnnes .. | 03/01/2019. | Maturity @ 100.00. 2 2 03/01/2019.
585055 AW 6 |MEDTRONIC INC C|03/01/2019. | Adjustment.........ccccoeuveeeevvvnsesmvivissnnnns | | 54326 | o 50000 | 51449 | 51039 | o (5) (5) 03/15/2042.
65477X AE 4 |NALT 16B A4 - ABS .. | 04/01/2019. | Paydown 0 0 01/18/2022.
92343V BR 4 |VERIZON COMMUNICATIONS INC........c.ccoovvvinnee .. 1 02/28/2019. | VARIOUS 3 3 09/15/2023.
983919 AG 6 |XILINXINC .. | 03/15/2019. | Maturity @ 100.00...........cvvererverrrrirennens 1 11 03/15/2019.
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS..............ccccvveriiriiniinriiins e XXX
8399997. Total - Bonds - Part 4..... XXX
8399998. Total - Bonds - Summary Item from Part 5.. . . XXX
8399999, Total - Bonds 1,895,213 | ... R XXX

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

I'vid

00206k 10 2 |AT&T ORD... 0672872019, | MERRILL LYNCH PIERCE FENNER &

SMITHINCG. 45.000 | . 1,508 XXX | o 1,364 | s, 1,284 | e 79 [ 79 1,364 XXX
002824 10 O |ABBOTT LABORATORIES ORD.......ooooco | 081512019, | ITG INC..on | 14,000 | 1003 | 0 | 572 | o 1013 | TV (441) 572 XXX
00267Y 10 9 |ABBVIE ORD .| 0811412019, | ITG INC 43,000 3,398 XXX (28) 3,936 XXX
003654 10 O [ABIOMED ORD.verroeeroesssrsesessrs .| 081412019. | ITG INC 3.000 573 XXX (16) 959 XXX
012653 10 1 |ALBEMARLE ORD .| 1011512019, | TG INC 6.000 408 XXX 144 606 XXX
013872 10 6 |ALCOA ORD........ccoovvirmmriirrirnnniinnniinnnisnniininns .. [12/16/2019. | ITG INC 9.000 189 XXX 84 324 XXX
018581 10 8 | ALLIANCE DATA SYSTEMS ORD....oo..roerre .| 07/01/2019. | Adjustment 3,000 420 XXX 144 504 XXX
022005 10 3 |ALTRIA GROUP ORD - | 121612019, |VARIOUS ..o | 2000 | . 1017 XXX 64 1193 XXX
02376R 10 2 |AMERICAN AIRLINES GROUP ORD. || 1211672019 | TG INC 16,000 448 XXX 74 588 XXX
032511 10 7 | ANADARKO PETROLEUM ORD.......rooorocrn .| 08/08/2019. | VARIOUS ..o | 25.000 | .. 1821 XXX 314 1,410 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD......... .. 0212112019, | Not Available 0758 3 XXX 1 35 XXX
037833 10 0 |APPLE ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
038222 10 5 | APPLIED MATERIAL ORD..ooooovsorsersrsne .| 0811412019, | ITG INC 7000 198 XXX 19 248 XXX
04685W 10 3 | ATHENAHEALTH ORD .| 02/11/2019. | Not Available 2000 270 XXX ) 263 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD... .. | 04/01/2019. | Adjustment XXX 0 XXX
060505 10 4 |BANK OF AMERICA ORD .| 08114/2019. | ITG INC XXX 303 2693 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD .| 0412212019, | TG INC XXX (33) 2417 XXX
09062X 10 3 |BIOGEN ORD | 1015/2019. | ITG INC XXX 139 1.944 XXX
099724 10 6 |BORGWARNER ORD .| 08114/2019. | ITG INC XXX 251 1,374 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD... | | 0412212019, | ITG INC XXX 25 649 XXX
11135F 10 1 |BROADCOM ORD .. 0710112019, | JP MORGAN SECURITIES ING............. 2000 576 XXX 0 475 XXX
115637 20 9 |BROWN FORMAN CL B ORD .| 08/14/2019. | VARIOUS 4000 990 YXX 3 194 XXX
124857 20 2 |CBSCLBORD... .| 03119/2019. | ITG INC 16.000 758 XXX 220 920 XXX
125523 10 0 |CIGNAORD .| [oanoi2019. | ITG INC o 40350 | o 1790 XXX 235 2200 XXX
125720 10 5 |CME GROUP CL A ORD. .| 031912019, | ITG INC 15,000 2,533 XXX 113 2934 XXX
126408 10 3 |CSXORD .| 0811412019, | ITG INC 7000 452 XXX 73 508 XXX
126650 10 0 |CVSHEALTH ORD .| 0311912019. | ITG INC 46.000 2,628 XXX 608 3622 XXX
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127097 10 3 [CABOT OIL & GAS ORD.......ccooooommrriirrriirrriicneeens .. [ 10/15/2019. [ ITG INC 21.000 378 XXX 71 541 (163)| . (163) XXX
143658 30 0 |CARNIVAL ORD .. | 07/01/2019. | Adjustment 20.000 931 XXX 213 1,199 XXX
151020 10 4 |CELGENE ORD.. . [ 1172012019 | VARIOUS..........onovevinniiissnsssiissssnninns | 34.000 | ..oooovernnne 3,618 XXX 189 2,368 XXX
151358 10 1 |CENTENE ORD .| 04/22/2019. | ITG INC 20.000 965 XXX 207 1,360 XXX
156700 10 6 |CENTURYLINK ORD .. 1 03/19/2019. [ ITG INC 46.000 548 XXX 185 882 XXX
165167 10 7 |CHESAPEAKE ENERGY ORD.... .. [ 12/16/2019. [ ITG INC 43.000 33 XXX 64 154 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD. .. | 08/14/2019. [ ITG INC 1.000 799 XXX 0 666 XXX
17275R 10 2 |CISCO SYSTEMS ORD .. [ 12/16/2019. [ ITG INC 9.000 414 XXX 27 417 XXX
172967 42 4 |CITIGROUP ORD [ 07/01/2019. | AIUSIMENL....vvvrvvevrevrrnernsrnsssnneee | 23.000 | 1611 XXX (129) 1,132 XXX
191216 10 0 |COCA-COLA ORD 031972019, [ITG INC...oooovrvecnssnrnvenneenssssssssnnnne | 96.000 | ...ocvevnne 4,365 XXX 272 4817 XXX
192479 10 3 |COHERENT ORD .. | 08/14/2019. [ ITG INC 1.000 137 XXX 25 A31 XXX
200525 10 3 |COMMERCE BANCSHARES ORD .. [12/02/2019. [NOT AVAILABLE............ccoovviirriiirriinns 0.200 13 XXX 0 11 XXX
20605P 10 1 |CONCHO RESOURCES ORD .. [08/14/2019. | ITG INC.....ooorrisnnniissnsiissnsisiisssens | 17.000 | covvvvrernne 1,548 XXX 356 2,224 XXX
20825C 10 4 [CONOCOPHILLIPS ORD.........coocccorsrvrrreverrren . | 0412212019. | ITG INC 9.000 602 XXX 34 595 XXX
22052L 10 4 |CORTEVA ORD .| 12/16/2019. | ITG INC 11.000 302 XXX 0 387 XXX
22160K 10 5 |COSTCO WHOLESALE ORD .. | 08/14/2019. [ ITG INC 3.000 807 XXX 82 693 XXX
222070 20 3 |COTYCLAORD C| 05/02/2019. | Not Available. 4.000 47 XXX 0 46 XXX
23355L 10 6 |DXC TECHNOLOGY ORD.......ccooommmrrimrrrirrnrians .. [ 10/15/2019. [ ITG INC 14.000 405 XXX 133 878 XXX
244199 10 5 |DEERE ORD.......coovverrrerrrererereresnessssssssseenes .. [ 08/14/2019. | ITG INC 2.000 286 XXX (3) 296 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.......cccoouvrermuee .. | 01/29/2019. | Not Available 0.479 29 XXX 7 28 XXX
247361 70 2 |Delta Air Lines, Inc .| 08/14/2019. | ITG INC 2.000 115 XXX 12 112 XXX
254687 10 6 |WALT DISNEY ORD... .. 1 07/01/2019. | Adjustment. 7423 935 XXX (99) .300 XXX
26078) 10 0 |DOWDUPONT ORD.... .. | 04/02/2019. [ VARIOUS.......ooommmrrmrrrreversssssnneeeviriins | 111.000 | oo 6,442 XXX 506 6,442 XXX
26614N 10 2 |DUPONT DE NEMOURS ORD... .| 1015/2019. | ITG INC 5000 328 XXX 0 421 XXX
26875P 10 1 |EOG RESOURCES ORD . [12/16/2019. | ITG INC.....ooorreenevicsnscssiissnnsviiinnens | 50.000 | oo 4,307 XXX 504 5,294 XXX
269246 40 1 |E TRADE FINANCIAL ORD .| 10/15/2019. | ITG INC 13.000 518 XXX 108 679 XXX
302491 30 3 |FMC ORD .. | 03/01/2019. | VARIOUS 7.000 582 XXX 65 582 XXX
30303M 10 2 |FACEBOOK CL A ORD... .. | 04/22/2019. [ ITG INC 19.000 3 441 XXX 576 3,066 XXX
311900 10 4 |FASTENAL ORD .. | 05/23/2019. | VARIOUS XXX (74) XXX
31428X 10 6 |FEDEXORD... .. [ 12/18/2018. [ ITG INC XXX 0 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... |.. | 08/01/2019. | Adjustment 0.220 28 XXX 0 24 XXX
32008D 10 6 [FIRSTDATACLAORD .. | 07/29/2019. | VARIOUS 26.000 464 XXX 24 464 XXX
33616C 10 0 |FIRST REPUBLIC BANK ORD .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. 23.000 2946 XXX 24 2,022 XXX

337738 10 8 |FISERV ORD .. 1 07/29/2019. | CORPORATE ACTION........cocourvvererriirnas 0.880 87 XXX 6 71 XXX
343412 10 2 |FLUOR ORD .| 10/15/2019. | ITG INC 7.000 134 XXX 87 313 XXX
354613 10 1 |FRANKLIN RESOURCES ORD. .1 12/16/2019. | ITG INC 15.000 395 XXX 34 479 XXX
366505 10 5 |GARRETT MOTION ORD 07/01/2019. | Adjustment 10.000 154 XXX 6 129 XXX
369604 10 3 |GENERAL ELECTRIC ORD.... . | 0211412019, [ UNKNOWN.........oovoovvvvvvnnirnsississssssnsnninns | 408.000 | oo, 3,276 XXX 188 3,276 XXX
375558 10 3 | GILEAD SCIENCES ORD. .. [ 12/16/2019. [ ITG INC 34,000 2,176 XXX 341 2,467 XXX
37940X 10 2 |GLOBAL PAYMENTS ORD....ococcoomrrvrrrvrrisiirns .| 09/117/2019. | CORPORATE ACTION....cccccovvvvrrrrrrrns 0.481 77 XXX 3 53 XXX
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400110 10 2 |GRUBHUBORD... .. [ 12/16/2019. [ ITG INC 5.000 227 XXX 53 438 (211)] . (211) XXX
40434L 10 5 |HP ORD .. [03/19/2019. | ITGINC....ooooevennviinscvisnssviiisnnns | 77.000 | oo 1,540 XXX 286 1,861 (321) XXX
406216 10 1 |HALLIBURTON ORD.. .. [ 10/15/2019. [ ITG INC 39.000 729 XXX 230 1,266 XXX
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. | .. | 12/18/2018. | ITG INC XXX 0 XXX
436106 10 8 |HOLLYFRONTIER ORD.. .. | 04/22/2019. [ ITG INC 8.000 389 XXX 102 511 XXX
437076 10 2 |HOME DEPOT ORD .. | 0412212019, [ ITG INC...ccooeeeseeceevisissnseeens | 7.000 | o 1,432 XXX 36 1,239 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
444859 10 2 |HUMANAORD.... .. | 04/22/2019. | ITG INC......oooreveinrrreeeissenviissnnsiiieinns | 7.000 | o 1,701 XXX 233 2238 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD .| 03/19/2019. | ITG INC 27.000 2,005 XXX 159 2,193 XXX
46625H 10 0 |JPMORGAN CHASE ORD .. | 04/22/2019. [ ITG INC 22.000 2,504 XXX (1,356) 791 XXX
48238T 10 9 |KARAUCTION SERVICES ORD.... ...| .. | 06/28/2019. | VARIOUS 6.000 344 XXX 58 344 XXX
500754 10 6 |KRAFTHEINZ ORD........ccocoommmvimmmriiiriiinniiinnens .. 1 03/19/2019. [ ITG INC 28.000 898 XXX 253 1,459 XXX
501044 10 1 |KROGER ORD.... .. 1 03/19/2019. [ ITG INC 31.000 754 XXX 85 938 XXX
501797 10 4 |L BRANDS ORD .| 12/16/2019. | ITG INC 10.000 179 XXX 34 291 XXX
502413 10 7 |L3 TECHNOLOGIES ORD .1 06/29/2019. | VARIOUS 3.000 548 XXX 27 548 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD. ..| 07/01/2019. | Not Available - 0.900 175 XXX 15 136 XXX
532457 10 8 |ELILILLY ORD .. 1 03/21/2019. [ ITG INC 1.000 129 XXX 2 A14 XXX
548661 10 7 |LOWE'S COMPANIES ORD .. .. 07/01/2019. | Adjustment 6.000 605 XXX 0 560 XXX
554382 10 1 |MACERICHREIT ORD.......ccccooovmmmriimmmiiinriiinnieens .. [ 12/16/2019. [ ITG INC 6.000 156 XXX 36 295 XXX
55616P 10 4 |MACYS ORD .. [ 12/16/2019. [ ITG INC 15.000 234 XXX 0 .356 XXX
580135 10 1 |MCDONALD'S ORD .| 04/22/2019. [ ITG INC 4.000 777 XXX 40 750 XXX
594918 10 4 |MICROSOFT ORD.. .. | 04/01/2019. | Adjustment XXX 0 XXX
61945C 10 3 |MOSAIC ORD .. | 08/14/2019. [ ITG INC 16.000 315 XXX 120 587 XXX
637071 10 1 |NATIONAL OILWELL VARCO ORD ..112/16/2019. [ ITG INC 18.000 429 XXX 143 .606 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD. .. [ 10/15/2019. [ ITG INC 7.000 121 XXX 38 .268 XXX
651290 10 8 |NEWFIELD EXPLORATION ORD... .. | 04/01/2019. | VARIOUS 9.000 171 XXX 39 A7 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.. .. [ 10/02/2019. | VARIOUS 13.000 220 XXX 48 220 XXX
67066G 10 4 |NVIDIA ORD .. | 04/22/2019. [ ITG INC 5.000 944 XXX 155 822 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.. o [ 101512019, | VARIOUS......ooovvvcevresernssirmsssernssinns | 36335 | . 1769 XXX 432 2,658 XXX
68389X 10 5 |ORACLE ORD. .. | 08/14/2019. [ ITG INC 18.000 948 XXX 109 921 XXX
69331C 10 8 |PG&E ORD .. | 01/15/2019. [ ITG INC 24.000 157 XXX (13) 557 XXX
701094 10 4 |PARKER HANNIFIN ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
70450Y 10 3 |PAYPAL HOLDINGS ORD .| 08/14/2019. | ITG INC 1.000 103 XXX 1 85 XXX
713448 10 8 |PEPSICO ORD... .. [ 04/22/2019. | ITGINC.....oooovrvennviiisscvsseseviiiieens | 12.000 | 1,514 XXX (162) 1,164 XXX
717081 10 3 |PFIZER ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
718172 10 9 [PHILIP MORRIS INTERNATIONAL ORD .| .. [ 042212019, | ITG INC 26.000 2194 XXX 1,298 3,034 XXX
742718 10 9 |PROCTER & GAMBLE ORD.........ccccocommvrimrnrinnnes .+ [04/22/2019. | ITGINC....ooovvrinnnisnsriissnsisiisssnns | 18.000 | oo 1,908 XXX (257) 1,397 XXX
747525 10 3 |QUALCOMM ORD .. | 0412212019, [ ITG INC...ccoeeeeeesisseseeeeen | 17.000 | oo, 1,400 XXX a7 .950 XXX
74915M 10 0 |QURATE RETAIL SRS A ORD .. 1 03/19/2019. [ ITG INC 20.000 342 XXX 76 467 XXX
75281A 10 9 |RANGE RESOURCES ORD... ... | .- [ 10/15/2019. [ ITG INC 9.000 32 XXX 66 152 XXX
756577 10 2 |REDHAT ORD | 07/09/2018. | Not Available ) E— 7.000 | v 1,330 XXX (15) 1,215 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD..........cccccoeccnn .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. 7.000 153 XXX [ e 153 | oo (L7 9 | e 9 153 : s L e XXX
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Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
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
79466L 30 2 |SALESFORCE.COM ORD.........ccoomvemmmrrerrrirnnnens .. | 08/01/2019. | VARIOUS........ooomrrrrrerrvreessssnseecvrssiiiens | 7.310 XXX .(32) (32) 969 XXX
806407 10 2 |HENRY SCHEIN ORD........cccoovvimmmriinrriiiriiiinnens .. 1 02/07/2019. | VARIOUS 7.000 XXX 53 603 XXX
806857 10 8 |SCHLUMBERGER ORD [ 121162019, | ITG INC....ooovvrinniissriissnsisiisssnns | 25.000 XXX | e 1,206 | o902 | 304 | 304 1,206 XXX
828806 10 9 |SIMON PROP GRP REIT ORD . | .| 10115/2019. [ITG INC 11.000 XXX | 2036 | 1848 | 188 2036 XXX
867914 10 3 |SUNTRUST BANKS ORD........ccoocovmmveirriiiriiins .. | 12/06/2019. | VARIOUS reerrrnenn.21.000 XXX 257 1,316 XXX
872540 10 9 |TUXORD v |+ [ 0811412019, [ ITGINC.....ooovvvirieissisiiiseens | 249.000 XXX 5250 o A1 o (BBTAY | (5,874) 5,251 XXX
87336U 10 5 |TABLEAU SOFTWARE CLAORD........ccccocvmmmiinnns .. | 08/01/2019. | VARIOUS 3.000 XXX (12) 348 XXX
88160R 10 1 [TESLA ORD.....coooimivrirrriieiirerieeenieseeiesenienees .. 103/19/2019. [ITGINC......oooreeeecseciseciiiee | 6.000 XXX 110 2,107 XXX
882508 10 4 | TEXAS INSTRUMENTS ORD......ccocrvrvvirvirrirnns .. | 04/01/2019. | Adjustment XXX 0 XXX
88579y 10 1 |3MORD .. 1 07/01/2019. | Adjustment 4.000 693 XXX 0 836 XXX
891906 10 9 |TOTAL SYSTEM SERVICES ORD. .. | 09/17/2019. | VARIOUS 8.000 712 XXX 61 712 XXX
89832Q 10 9 |BBAND TORD.. .. | 12/09/2019. | CORPORATE ACTION. 0.195 1 XXX 2 10 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CL A ORD........ | .. | 03/19/2019. | Not Available 41.000 2180 XXX 2 1,975 XXX
90130A 20 0 | TWENTY FIRST CENTURY FOX CL B ORD........ [ 03/19/2019. | Not Available..........c.veerrevmmssrmssinens | 19.000 | 1,009 XXX (1) 907 XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD.. .. | 05/03/2019. | Not Available 1.000 332 XXX 5 250 XXX
912909 10 8 |US STEEL ORD .. [ 10/15/2019. [ ITG INC 8.000 91 XXX 76 222 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD... .. | 04/01/2019. [ ITG INC XXX 396 4,880 XXX
918204 10 8 [VF ORD.....ccooiirviirrireiisressesneisssinsinnees .| 05/23/2019. | VARIOUS XXX 36 1,107 XXX
92345Y 10 6 |VERISKANALYTICS ORD.......ccooocvmmrrimrrrirariri .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 1.000 146 XXX (25) 84 XXX
92553P 20 1 |VIACOM CLB ORD......cccooommmiiiimiiiiriiiniiiniii .. [ 12/04/2019. | VARIOUS 16.000 528 XXX 17 528 XXX
92556H 20 6 [CBSCLBORD.....ccoooioiieiceeiiriiieceiieceiieecii .. [ 12/05/2019. | CORPORATE ACTION........cocoovrriierriinans 0.540 24 XXX 0 30 XXX
92826C 83 9 [VISACLAORD .. [ 04/22/2019. | ITGINC.....oooorveneviivsscvssneeviiiisens | 10.000 | o, 1,601 XXX 83 1,402 XXX
92936U 10 9 |WP CAREY REIT ORD.....cccovvvimrirrerreinerneriens .| 12/16/2019. | ITG INC 4.000 309 XXX 13 274 XXX
929740 10 8 |WABTEC ORD .| 03/12/2019. | Not Available. 0.191 14 XXX 3 17 XXX
931142 10 3 |WALMART ORD.. wr| . | 04/22/2019. [ ITG INC 24.000 2,457 XXX 109 2,345 XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD................. .. 1 03/19/2019. [ ITG INC 33.000 2112 XXX 469 2,723 XXX
949746 10 1 |WELLS FARGO ORD .. | 04/22/2019. [ ITG INC 46.000 2174 XXX 316 2436 XXX
981558 10 9 |WORLDPAY CLA ORD.. ... |.. 1 08/01/2019. | VARIOUS 11.000 475 XXX (487) 354 XXX
G0551A 10 3 | ARRIS INTERNATIONAL ORD.......ccorvirrirnririirns .. | 04/04/2019. | Not Available 8.000 254 XXX 1 245 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD C[03/19/2019. [ITG INC.....oovvvermrrreerrsennvissscvvsiiisnnnns | 15.000 | i 1,299 XXX 184 1,432 XXX
N59465 10 9 |MYLAN ORD ... | €1 07/01/2019. | Adjustment. 24.000 457 XXX 181 838 XXX
N6596X 10 9 [NXP SEMICONDUCTORS ORD...........cccoovvvruncns C| 07/05/2019. | JP MORGAN SECURITIES INC............... 16.000 | o 1,562 XXX 21,360 1,172 . 187 1,360 . XXX
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............ovvsvvesivvssssessssesssssssssssssssesssssessinns | 146,711 XXX | s 147,599 | oovviis 132,378 5,501 0 0 5,501 (| 147,599 | oo 0 XXX
Common Stocks - Mutual Funds
04314H 85 7 |ARTISAN:NTL VAL INST... - | 1111412019, | VARIOUS........convmrnrviinnnnnvissnnniissssni | D00 G T ST DUSTOTRTOTTIN BRSSO 0 XXX
464287 65 5 |ISHARES:RUSS 2000 ETF. . 10115/2019. | ITG INC.....covvovivnsirissessvissssesiiies | 48.000 XXX 866 | .o, 866 7,294 . XXX
9499999. Total - Common Stocks - Mutual FUNGS..............ccocvimiiiniriiiiriinciiinns oo XXX 866 0 0 866 0 7,294 0 XXX
9799997. Total - Common Stocks - Part 4..............cccocvieiiiciiiiiiniisiiciiiiins e XXX | 154892 | oo 138,805 | i 6,368 0 0 6,368 [Vl 154,892 | ... 0 XXX




S'vi3

Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
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
9799998 Total - Common Stocks - Summary Item from Part 5...........ccocoviviiniis v 10,012 XXX 11,589 | o oo e, 0 11,589 A (577)] .. XXX
9799999, Total - COMMON SHOCKS....vsvsvvsvsvsos vt s 181,057 XXX 166,481 0 0 6,368 0].. 166,481 | .. 0. 14,576 XXX
9899999. Total - Preferred and Common Stocks - : Tl I 181,057 XXX | 166,481 | oo 138,805 | .o 6,368 0 0 6,368 [ — QLT p— 0 [ 14,576 | oo 14,576 | .0 1,669 | XXX
9999999, Total - Bonds, Preferred and Common Stocks s | 2,090,057 XK 2,085,300 | .......... 1,993,078 | ........ (4,296) | ....... (L)) — (U — (19,775) | oo (U — 2,061,694 | ... 0. 28,363 | ... 28,363 | ...... 38,278 | XXX




Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

SCHEDULE D - PART 5§

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

Sl

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on (Loss) on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Disposal Year Dividends
Bonds - Industrial and Miscellaneous
110122 15 7 |BRISTOL MYERS SQRTS Wl....oovvvvrenee I . | 11/20/2019 | VARIOUS 11/22/2019 | ITG INC
3899999. Total - Bonds - Industrial and Miscellaneous... 0 0 0
8399998. Total - Bonds .. 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
02156B 3 |ALTERYX CL A ORD .| 08/14/2019 | ITG INC. 12/16/2019
26078J 0 |DUPONT DE NEMOURS ORD... . | 04/02/2019 [ ITG INC 06/03/2019
MERRILL LYNCH PIERCE FENNER &
294600 1 |EQUITRANS MIDSTREAM ORD............. .. | 06/28/2019 | SMITH INC. 12/16/2019 [ ITG INC....ovvrererenis 0
29786A 6 |ETSY ORD .. | 07/01/2019 | JP MORGAN SECURITIES INC............... 12/16/2019 [ ITG INC.....oovrerrierierieeeeieereniens 0
35137L 5 |FOXCLAORD... .. | 03/19/2019 | Not Available 10/15/2019 0
35137L 4 | FOX CORPORATION ORD. .. | 03/19/2019 | Not Available 12/16/2019 [ VARIOUS........cooovirrirrierirerierinreisnians 0
50050N 3 | KONTOOR BRANDS ORD.. .. | 05/23/2019 | ITG INC 07/01/2019 0
53814L 8 |LIVENT ORD ..| 03/01/2019 [ ITG INC 04/22/2019 0
58471A 5 | MEDIDATA SOLUTIONS ORD.... .. | 08/14/2019 | ITG INC 10/28/2019 | CORPORATE ACTION........cccmvvvmerrmrne | werrvrirneennn2.000 | oo 183 0
74915M 0 | QURATE RETAIL SRS A ORD .. | 04/22/2019 [ ITG INC 12/16/2019 332 0
78667J 8 | SAGE THERAPEUTICS ORD .1 03/19/2019 | ITG INC 12/16/2019 [ ITG INC.....coovrverrrerreriirirrrcsnrverireniinee | evverirneneeen2.000 | oo 313 0
SERVICEMASTER GLOBAL HOLDINGS
81761R 9 |ORD ..| 07/01/2019 | JP MORGAN SECURITIES INC............... 12/16/2019 [ ITG INC.....ovvvvrvrrrrcerncrersnissirsnnnrinns | ververrennennn8.0000 | 313 | i 225 | o 313
84790A 5 | SPECTRUM BRANDS HOLDINGS ORD. | .. | 10/01/2019 | CORPORATE ACTION........cccsuvumrrerrrrnnes 10/01/2019 17 18
87236Y 8 | TD AMERITRADE HOLDING ORD.......... .. | 04/22/2019 [ ITG INC 10/15/2019
90130A 1 | TWENTY-FIRST CENTURY FOX, INC.... | .. | 03/19/2019 | Not Available 04/01/2019
90130A 0 | TWENTY-FIRST CENTURY FOX, INC.... | .. | 04/01/2019 | Not Available 04/01/2019
903848 3 |ULTABEAUTY ORD......cooorererruririiiin .. | 03/19/2019 [ ITG INC 12/16/2019 [ ITG INC.....oovrrrirerecreenieiiens
N72482 3 | QIAGEN ORD.......coooniriiririmrsiissrisninnes D] 03/19/2019]ITG INC 10/15/2019 | ITG INC.....ovvvvnrririrerissiiniinnas
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBNCIY TrA0EA. ... vuuiriisieiriiiiriisiisis s soiisesss s bbb snsanssenens | abessssesenes 11,589 10,012 11,589 0 0 0
9799998. Total - Common Stocks............. ...11,589 10,012 11,589 0 0 0 | om0 o0 [0 [ (1L5TT) | (1,577,
9899999. Total - Preferred and Common Stocks 11,589 10,012 11,589 0 0 0 iveieeee0 | eeeeeeal0 | 0 | (577 | (1,577
9999999. Total - Bonds, Preferred and Common Stocks ....11,589 10,082 11,589 0 0 0 | v | evvirenn0 | 0| e (1,507) | (1,507




Annual Statement for the year 2019 of the M ICO I N S U RAN C E CO M PANY

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2019 of the MICO INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(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 Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: ~ Fair Value $.....51,535  Book/Adjusted Carrying Value $.....51,535
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: § ONAIC3: § 0 NAIC4: § ONAIC5: §......... ONAIC6: §......... 0
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Annual Statement for the year 2019 of the MICO INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

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

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

NONE
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Annual Statement for the year 2019 of the MICO I NS U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
BNY Mellon Pittsburgh, PA.......c..oiiiriiiiin s [ e 1,296 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 1,296 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 1,296 | XXX
0599999. Total Cash XXX XXX 0 0 1,296 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. - 4. April (897) | 7. July. (889) | 10. October. (23)
2. February. 1,145 | 5. May. (890) | 8. August (22) | 11. November. (22)
3. March (889) | 6. June (889) [ 9. September. (20) | 12. December. 1,296
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Annual Statement for the year 2019 of the MICO INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, ... |07/01/2019....... . ....50,000
o | 1213172019....... 1.490 824,636

000000 00 O |FIDELITY.......

316175 10 8 | FIDELITY IMMIGOVT Lucuivveetueerieeessaeeeessesaeseesseesesessssesesssesessess e sesss s et LR EE b
8699999. Total - All Other Money Market Mutual Funds
8899999. Total - Cash Equivalents

..874,636
..874,636
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Annual Statement for the year 2019 of the MICO I NS U RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... Property & Casualty. 1,462,562 1,461,638
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX e 1,462,562 1,461,638 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0
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